SEMI-ANNUAL REPORT

six months ended: April 30, 2011 (Unaudited)

DFA Investment Dimensions Group Inc.
DFA One-Year Fixed Income Portfolio

DFA Two-Year Global Fixed Income Portfolio

DFA Selectively Hedged Global Fixed Income Portfolio
DFA Short-Term Government Portfolio

DFA Five-Year Global Fixed Income Portfolio

DFA Intermediate Government Fixed Income Portfolio
DFA Short-Term Extended Quality Portfolio

DFA Intermediate-Term Extended Quality Portfolio
DFA Investment Grade Portfolio

DFA Inflation-Protected Securities Portfolio

DFA Short-Term Municipal Bond Portfolio

DFA California Short-Term Municipal Bond Portfolio

> Dimensional






B> Dimensional

Dimensional Fund Advisors
6300 Bee Cave Road, Building One
Austin, TX 78746

May 2011

Dear Fellow Shareholder,

We recently celebrated Dimensional’s thirtieth anniversary. The firm has developed in ways we
never could have predicted. Our success owes a lot to our clients, especially those we’ve had
a long relationship with. We are proud that these relationships have been beneficial for our
clients and for Dimensional.

Thirty years of growth has brought many changes. But some things haven’t changed, and
these have been a key to our success. We have always acted in the best interests of clients
and strived to earn and maintain trust by doing what we say we are going to do. We have
always worked hard to demonstrate the validity of our ideas. We never try to predict how much
money our clients could make, but we have always worked to deliver a good investment
experience. We continue to believe strongly in the principles of diversification and discipline.
We’ve been fortunate to find clients sharing that belief and helping us grow into the firm we are
NOW.

Sincerely,

.

David G. Booth
Chairman and Co-Chief Executive Officer
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DFA INVESTMENT DIMENSIONS GROUP INC.
DEFINITIONS OF ABBREVIATIONS AND FOOTNOTES

Schedules of Investments

Investment Abbreviations

AGM

AMBAC
ASSURED GTY
CcP

ETM

FGIC

FSA

FNMA

GO

MBIA
NATL-RE
P.L.C.
PSF-GTD

RB

SA

SCH BD GTY
SCSDE

TAN

Investment Footnotes

Financial Highlights

Assured Guaranty Municipal Corporation
American Municipal Bond Assurance Corporation
Assured Guaranty

Commercial Paper

Escrowed to Maturity

Federal Guaranty Insurance Corporation
Financial Security Assurance

Federal National Mortgage Association

General Obligation

Municipal Bond Insurance Association

Credit rating enhanced by guaranty or insurance from National Public Finance Guarantee Corp.
Public Limited Company

Public School Fund Guarantee

Revenue Bond

Special Assessment

School Bond Guaranty

South Carolina State Department of Education
Tax Anticipation Note

See Note B to Financial Statements.

Total or Partial Securities on Loan.

Denominated in local currency or the Euro, unless otherwise noted.
Security purchased with cash proceeds from Securities on Loan.
The adjustable rate shown is effective as of April 30, 2011.

Face Amount denominated in Australian Dollars.

Face Amount denominated in British Pounds.

Face Amount denominated in Canadian Dollars.

Face Amount denominated in Euro.

Face Amount denominated in New Zealand Dollars.

Face Amount denominated in Norwegian Krone.

Face Amount denominated in Swedish Krona.

Face Amount denominated in United States Dollars.

Affiliated Fund.

Par amount of collateral is a part of a pooled collateral facility. Value is indicative of the value allocated to
this Portfolio as a part of this facility.

(A) Computed using average shares outstanding.

(B) Annualized

(©) Non-Annualized

(D) Represents the combined ratios for the respective portfolio and its respective pro-rata share of its Master
Funds.

(E) Because of commencement of operations and related preliminary transaction costs, these ratios are not necessarily

indicative of future ratios.
N/A Does not apply to this fund.



DEFINITIONS OF ABBREVIATIONS AND FOOTNOTES
CONTINUED

Financial Highlights

All Statements, Schedules and Notes to Financial Statements

— Amounts designated as — are either zero or rounded to zero.
RIC Registered Investment Company

SEC  Securities and Exchange Commission

(a) Commencement of Operations.




DFA INVESTMENT DIMENSIONS GROUP INC.

DISCLOSURE OF FUND EXPENSES
(Unaudited)

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

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

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

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

Hypothetical Example for Comparison Purposes

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

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

Six Months Ended April 30, 2011

EXPENSE TABLES

Beginning Ending Expenses
Account Account Annualized Paid
Value Value Expense During
11/01/10 04/30/11 Ratio* Period*
DFA One-Year Fixed Income Portfolio
Actual Fund Return
Institutional Class Shares ................. $1,000.00 $1,003.11 0.17% $0.84
Hypothetical 5% Annual Return
Institutional Class Shares ................. $1,000.00 $1,023.95 0.17% $0.85



DISCLOSURE OF FUND EXPENSES
CONTINUED

DFA Two-Year Global Fixed Income Portfolio

Actual Fund Return

Institutional Class Shares .................
Hypothetical 5% Annual Return

Institutional Class Shares .................

DFA Selectively Hedged Global Fixed Income Portfolio

Actual Fund Return

Institutional Class Shares .................
Hypothetical 5% Annual Return

Institutional Class Shares .................

DFA Short-Term Government Portfolio

Actual Fund Return

Institutional Class Shares .................
Hypothetical 5% Annual Return

Institutional Class Shares .................

DFA Five-Year Global Fixed Income Portfolio

Actual Fund Return

Institutional Class Shares .................
Hypothetical 5% Annual Return

Institutional Class Shares .................

DFA Intermediate Government Fixed Income Portfolio

Actual Fund Return

Institutional Class Shares .................
Hypothetical 5% Annual Return

Institutional Class Shares .................

DFA Short-Term Extended Quality Portfolio

Actual Fund Return

Institutional Class Shares .................
Hypothetical 5% Annual Return

Institutional Class Shares .................

DFA Intermediate-Term Extended Quality Portfolio

Actual Fund Return

Institutional Class Shares .................
Hypothetical 5% Annual Return

Institutional Class Shares .................

DFA Investment Grade Portfolio**

Actual Fund Return

Institutional Class Shares .................
Hypothetical 5% Annual Return

Institutional Class Shares .................

Beginning Ending
Account Account
Value Value
11/01/10 04/30/11
$1,000.00 $1,003.66
$1,000.00 $1,023.90
$1,000.00 $1,050.23
$1,000.00 $1,023.85
$1,000.00 $ 997.02
$1,000.00 $1,023.70
$1,000.00 $ 991.62
$1,000.00 $1,023.41
$1,000.00 $ 984.71
$1,000.00 $1,024.20
$1,000.00 $1,002.36
$1,000.00 $1,023.70
$1,000.00 $ 987.25
$1,000.00 $1,023.70
$1,000.00 $1,018.00
$1,000.00 $1,023.70

Annualized
Expense
Ratio*

0.18%

0.18%

0.19%

0.19%

0.22%

0.22%

0.28%

0.28%

0.12%

0.12%

0.22%

0.22%

0.22%

0.22%

0.22%

0.22%

Expenses
Paid
During

Period*

$0.89

$0.90

$0.97

$0.95

$1.09

$1.10

$1.38

$1.40

$0.59

$0.60

$1.09

$1.10

$1.08

$1.10

$0.33

$1.10



DISCLOSURE OF FUND EXPENSES
CONTINUED

DFA Inflation-Protected Securities Portfolio

Actual Fund Return

Institutional Class Shares .. ..............

Hypothetical 5% Annual Return

Institutional Class Shares ................

DFA Short-Term Municipal Bond Portfolio
Actual Fund Return

Institutional Class Shares ................

Hypothetical 5% Annual Return

Institutional Class Shares ................

DFA California Short-Term Municipal Bond Portfolio

Actual Fund Return

Institutional Class Shares ................

Hypothetical 5% Annual Return

Institutional Class Shares .. ..............

Beginning Ending
Account Account
Value Value
11/01/10 04/30/11
$1,000.00 $1,010.16
$1,000.00 $1,024.15
$1,000.00 $1,003.46
$1,000.00 $1,023.65
$1,000.00 $1,001.02
$1,000.00 $1,023.65

Annualized
Expense
Ratio*

0.13%

0.13%

0.23%

0.23%

0.23%

0.23%

Expenses
Paid
During

Period*

$0.65

$0.65

$1.14

$1.15

$1.14

$1.15

* Expenses are equal to the fund’s annualized expense ratio for the six-month period, multiplied by the average
account value over the period, multiplied by the number of days in the most recent six-month period (181), then

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

** The DFA Investment Grade Portfolio is a Fund of Funds. The expenses shown reflect the direct expense of the
Fund of Fund and the indirect payment of the Fund of Fund’s portion of the expenses of its Master Funds
(Affiliated Investment Companies). The Portfolio commenced operations on March 7, 2011. Expenses are equal
to the fund’s annualized expense ratio for the period, multiplied by the average account value over the period,
multiplied by the number of days since inception (55), then divided by the number of days in the year (365) to
reflect the period. The “Ending Account Value” is derived from the fund’s share class actual return since inception.
The “Hypothetical 5% Annual Return” information reflects the 181 day period for the six-months ended April 30,

2011 to allow for comparability.



DFA INVESTMENT DIMENSIONS GROUP INC.

DISCLOSURE OF PORTFOLIO HOLDINGS

(Unaudited)

The SEC requires that all Funds file a complete Schedule of Investments with the SEC for their first and third
fiscal quarters on Form N-Q. For DFA Investment Dimensions Group Inc., this would be for the fiscal quarters
ending January 31 and July 31. The Form N-Q filing must be made within 60 days of the end of the quarter. DFA
Investment Dimensions Group Inc. filed its most recent Form N-Q with the SEC on March 31, 2011. It is available
upon request, without charge, by calling collect: (512) 306-7400 or by mailing a request to Dimensional Fund Advisors
LP, 6300 Bee Cave Road, Building One, Austin, Texas 78746, or by visiting the SEC’s website at http://www.sec.gov,
or they may be reviewed and copied at the SEC’s Public Reference Room in Washington, D.C. (call 1-800-732-0330
for information on the operation of the Public Reference Room).

PORTFOLIO HOLDINGS

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

DFA One-Year Fixed Income Portfolio

Corporate .. ................. 28.8%
Government. . . .......... ... 44.9%
Foreign Corporate . ............ 16.4%
Foreign Government. . ... ....... 7.6%
Supranational. . . .............. 2.3%

100.0%

DFA Short-Term Government Portfolio

Government. . . ........... ... 100.0%

100.0%

DFA Short-Term Extended Quality Portfolio

Corporate .. ................. 62.6%
Government. . . ............... 3.0%
Foreign Corporate . ............ 15.7%
Foreign Government. . .. ........ 13.8%
Supranational. . . .............. 4.9%

100.0%

DFA Inflation-Protected Securities Portfolio
Government. .. ............... 100.0%

100.0%

DFA Two-Year Global Fixed Income Portfolio

Corporate .. ................. 3.9%
Government. . . ....... ... .. 30.1%
Foreign Corporate .. ........... 20.7%
Foreign Government. . . ......... 41.2%
Supranational. . . .............. 4.1%

100.0%

DFA Five-Year Global Fixed Income Portfolio

Corporate . .................. 11.7%
Government. . . ............... 10.7%
Foreign Corporate . ............ 25.8%
Foreign Government. . .. ... ..... 37.5%
Supranational. . . .............. 14.3%

100.0%

DFA Intermediate-Term Extended Quality

Portfolio
Corporate . .................. 67.2%
Government. . ................ 4.8%
Foreign Corporate .. ........... 14.9%
Foreign Government. . . ......... 10.2%
Supranational. . . .............. 2.9%
100.0%

DFA Short-Term Municipal Bond Portfolio

Munilnsured . . ............... 15.2%
Muni G.O. Local. .............. 33.2%
Muni G.O. State. . . ............ 27.2%
Muni Revenue . . .............. 19.9%
Muni Pre-Refunded. . .. ......... 4.5%

100.0%

DFA Selectively Hedged Global Fixed Income

Portfolio
Corporate . .................. 3.2%
Government. . . ............... 10.5%
Foreign Corporate . ............ 25.5%
Foreign Government. . .. ........ 45.5%
Supranational. . . .............. 15.3%
100.0%
DFA Intermediate Government Fixed Income
Portfolio
Government. . . ............... 100.0%
100.0%
DFA Investment Grade Portfolio
Affiliated Investment Companies ... 100.0%
100.0%

DFA California Short-Term Municipal Bond

Portfolio
Munilnsured . . ............... 33.2%
MuniG.O.Local............... 11.8%
Muni G.O. State. . . ............ 14.8%
Muni Revenue . .. ............. 20.7%
Muni Pre-Refunded. . . ... ....... 19.5%
100.0%



AGENCY OBLIGATIONS — (38.9%)
Federal Farm Credit Bank
0.400%, 11/02/12 ... ......
0.850%, 04/15/13 . ........
Federal Home Loan Bank
2.250%, 04/13/12 . ........
# 5.750%, 05/15/12 .........
1.125%, 05/18/12 . ........
# 1.375%, 06/08/12 .........
1.750%, 08/22/12 . ........
#  4.625%,10/10/12 .........
1.750%, 12/14/112 . ... ... ..
1.625%, 03/20/113 .........
1.000%, 03/27/13 .........
Federal Home Loan Mortgage
Corporation
2.125%, 03/23/12 .........
1.125%, 04/25/12 . ........
5.125%, 07/15/12 . ... ... ..
1.125%, 07/2712 . ........
5.500%, 08/20/12 .........
1.000%, 08/28/12 .........
# 0.375%,11/30/12 . ........
4.125%, 12/2112 ... ... ...
0.625%, 12/28/12 ... ......
1.375%, 01/09/13 . ........
4.500%, 01/15/13 ... ......
0.750%, 03/28/13 .. .......
1.720%, 04/11/13 . ........
1.625%, 04/15/13 . ........
Federal National Mortgage
Association
1.500%, 03/15/12 . ........
1.000%, 04/04/12 . ........
1.875%, 04/20/112 ... ......
4.875%, 05/18/12 . ........
# 1.750%, 08/10/12 .........
4.375%, 09/15/12 ... ... ...
0.500%, 10/30/12 .........
3.625%, 02/12/13 . ...... ..
#  1.750%, 02/22/13 .........
0.750%, 02/26/13 .. .......
4.375%, 03/15/13 .........
3.250%, 04/09/13 . ........

TOTAL AGENCY OBLIGATIONS. .

DFA ONE-YEAR FIXED INCOME PORTFOLIO
SCHEDULE OF INVESTMENTS
APRIL 30, 2011

(Unaudited)
Face Face
Amount Valuet Amount
(000) (000)

BONDS — (37.6%)
Abbey National Treasury Services
$ 14,000 $ 13,978,104 P.L.C. Floating Rate Note

4,000 4,014,920 (r) 0.534%, 08/16/11 ......... $75,000
Bank of Nova Scotia
136,000 138,493,424 0.750%, 10/15/12 . ........ 40,000
100,000 105,605,100 2.250%, 01/22/13 ......... 43,400
150,000 151,227,450 Bank of Nova Scotia Floating Rate
40,000 40,445,200 Note
75,000 76,283,325 (r) 0.560%, 03/12/12 ......... 25,000
68,700 72,837,251 (r) 0.633%, 02/15/13 ......... 75,000
30,000 30,557,160 Barclays Bank P.L.C.
91,000 92,686,776 5.450%, 09/12/12 . ........ 82,900

155,000 156,053,690 Bear Stearns Cos. LLC (The)
Floating Rate Note

() 0.494%, 02/01/12 ......... 66,167

40,000 40,643,000 () 2.062%, 08/10/12 ......... 9,925
40,000 40,315,840 Berkshire Hathaway, Inc. Floating
30,000 31,737,720 Rate Note
85,000 85,707,965 (r) 0.492%, 02/10/12 ......... 81,000
80,000 85,249,600 (1) 0.742%, 02/11/13 ......... 99,138
30,000 30,221,220 BNP Paribas
25,000 24,938,850 2.125%, 12/21/12 ... ...... 61,446
40,000 42,305,200 Citigroup Funding, Inc.
30,000 30,033,570 2.125%, 07/1212 .. ....... 49,000
66,000 66,892,254 1.875%, 11/15/12 ... .. .... 20,000
20,000 21,328,580  Citigroup, Inc.

255,800 256,328,483 1.875%, 05/07/12 ......... 45,000

60,000 61,232,280 Credit Agricole Corporate &

67,500 68,765,085 Investment Bank
Floating Rate Note

() 0.833%, 04/13/12 ......... 50,000

17,000 17,177,667 Eksportfinans ASA

60,000 60,384,240 5.000%, 02/14/12 .. ....... 2,218
154,000 156,317,546  European Investment Bank
100,000 104,724,600 2.625%, 11/15/11 .. ....... 23,000

25,000 25,420,675 # 1.750%,09/14/12 ......... 25,000
133,000 140,103,663 2.875%, 03/15/13 .. ....... 25,000

25,000 24,999,275 Export Development Canada

30,000 31,563,990 2.375%, 03/19/12 .. ... .... 23,000
170,000 173,353,500 General Electric Capital Corp.

43,000 43,106,382 6.000%, 06/15/12 .. ....... 8,891
178,000 190,338,604 # 3.500%, 08/13/12 ......... 30,000
130,000 136,667,960 5.250%, 10/19/12 . ... ... .. 42,400

- 2.800%, 01/08/13 ......... 12,600
_2,872,040,239 5.450%, 01/15/13 ... ... ... 15,500

Valuet

$75,013,800
40,037,760
44,468,291
25,042,100
74,934,300
87,864,632

66,255,201
10,127,083

81,117,450
99,644,199
62,447,324

50,042,475
20,418,800

45,712,440

49,979,150
2,297,298

23,289,317
25,446,300
26,013,100

23,423,821

9,401,699
30,955,320
45,030,369
12,934,467
16,598,547



DFA ONE-YEAR FIXeD INCOME PORTFOLIO
CONTINUED

Face
Amount
(000)
General Electric Capital Corp.
Floating Rate Note
(r) 0.444%, 07/27112 ......... $ 37,000
(r) 0.434%, 11/01/12 ......... 29,950
General Electric Co.
5.000%, 02/01/13 ......... 23,034
Inter-American Development Bank
4.375%, 09/20/12 ......... 11,900
International Bank for
Reconstruction & Development
0.800%, 07/13/12 ......... 45,000
Japan Finance Corp.
2.000%, 06/24/11 ......... 40,200
1.500%, 07/06/12 ......... 71,500
2.125%, 11/05/12 ... ... ... 40,000
JPMorgan Chase & Co.
5.375%, 10/01/12 . ........ 30,378
JPMorgan Chase & Co. Floating
Rate Note
(r) 0.424%, 05/16/11 ......... 17,440
(r) 1.060%, 06/13/11 ......... 10,490
(r) 0.961%, 02/26/13 ......... 70,420
Kreditanstalt fuer Wiederaufbau
2.250%, 04/16/12 ... ...... 25,000
4.750%, 05/15/12 ... ... ... 25,000
1.250%, 06/15/12 ... ... ... 21,800
# 1.875%, 01/14/13 ... ...... 48,500
Landwirtschaftliche Rentenbank
5.250%, 07/02/12 ......... 10,000
#  3.250%, 03/15/13 ......... 6,000
Manitoba, Province of Canada
2.125%, 04/22/113 ......... 24,600
Nordea Bank Finland P.L.C.
Floating Rate Note
() 0.791%, 02/07/13 ......... 80,000
(r) 0.760%, 03/08/13 ......... 102,400
(r) 0.741%, 04/05/13 ......... 20,000
Nordic Investment Bank
2.375%, 12/15/11 . ..... ... 29,650
Oesterreichische
Kontrollbank AG
4.750%, 10/16/12 . ........ 25,703
Ontario, Province of Canada
2.625%, 01/20/112 ......... 62,500
4.950%, 06/01/12 ... ...... 48,000
# 5.125%, 07/17/12 .. ....... 15,000
1.875%, 11/19/12 .. .... ... 33,000
Royal Bank of Canada
2.250%, 03/15/13 ......... 73,977

Valuet

$ 37,033,041
29,918,852

24,590,638

12,524,203

45,131,490

40,283,777
71,837,551
40,766,640

32,232,850

17,441,256
10,499,263
70,873,927

25,457,775
26,128,425
22,014,730
49,571,413

10,554,830
6,276,744

25,233,278
80,196,000
102,609,920

20,000,640

30,028,838

27,270,292

63,526,375
50,354,688
15,845,175
33,658,515

76,170,344

Royal Bank of Canada Floating
Rate Note
() 0.460%, 12/12/12
(r) 0.460%, 03/08/13
Sanofi-Aventis SA Floating Rate
Note
() 0.508%, 03/28/13
Shell International Finance BV
Floating Rate Note
(r 0.659%, 06/22/12
Svenska Handelsbanken Floating
Rate Note
(r 0.523%, 01/30/12
() 0.726%, 01/18/13
() 0.759%, 03/18/13
Toyota Motor Credit Corp. Floating
Rate Note
(r) 0.403%, 10/04/11
(r) 0.463%, 11/15/12
U.S. Bancorp
#  1.800%, 05/15/12
Wells Fargo & Co.
5.250%, 10/23/12
4.375%, 01/31/13
Westpac Banking Corp.
2.250%, 11/19/12
Westpac Banking Corp. Floating
Rate Note
(r) 0.534%, 08/17/12

TOTALBONDS. ..............

COMMERCIAL PAPER — (19.5%)
Barclays US Funding LLC
0.250%, 08/05/11
BNP Paribas Finance, Inc.
0.330%, 06/27/11
Caisse Cent Desjardins
0.265%, 06/15/11
0.240%, 07/05/11
0.210%, 07/18/11
Caisse D’amort Dette
0.250%, 06/02/11
0.270%, 06/13/11
0.250%, 07/13/11
Coca-Cola Co.
0.230%, 06/06/11
0.210%, 06/28/11

Face
Amount Valuet

(000)
$ 29,500 $ 29,524,514
100,000 100,040,400
24,000 24,037,608
8,125 8,159,255
19,500 19,534,905
50,000 49,960,500
75,000 74,933,700
48,000 48,026,544
14,500 14,493,388
20,000 20,293,020
66,750 70,938,562
58,967 56,974,203
65,000 66,246,830
50,000 49,969,200
50,000 49,967,605
50,000 49,983,695
15,000 14,996,416
30,000 29,988,444
89,700 89,656,146
25,000 24,996,860
25,000 24,995,625
65,000 64,978,335
10,000 9,998,469
42,800 42,787,875



DFA ONE-YEAR FIXeD INCOME PORTFOLIO
CONTINUED

Face
Amount
(000)

Commonwealth Bank

0.260%, 05/09/11 . ........ $52,000

0.255%, 06/17/11 . ........ 14,000

0.235%, 06/28/11 . ........ 50,000

0.247%, 07/01/11 . ........ 50,000
Credit Agricole North America, Inc.

0.335%, 05/16/11 .. ....... 30,000

0.325%, 05/24/11 . ........ 20,000

0.315%, 06/01/11 . ........ 25,000

0.310%, 06/24/11 . ........ 25,000

0.290%, 07/01/11 . ........ 20,000

0.240%, 07/13/11 . ........ 30,000
Fortis Funding LLC

0.340%, 05/09/11 . ........ 20,000

0.340%, 05/16/11 .. ....... 50,000

0.250%, 07/13/11 . ........ 20,000
National Australia Funding

0.240%, 06/22/11 .. ....... 75,000
NRW.BANK

0.280%, 05/02/11 . ........ 15,000

0.290%, 05/02/11 . ........ 30,000

0.270%, 05/09/11 .. ....... 43,600

0.280%, 05/09/11 ......... 40,000

0.270%, 06/10/11 ... ...... 42,000

0.200%, 07/12/11 . ........ 10,000

0.200%, 07/19/11 .. ....... 15,000
Old Line Funding LLC

0.190%, 07/28/11 ... ...... 40,000
Paccar Financial Corp.

0.220%, 06/07/11 .. ....... 5,500

0.230%, 06/24/11 . ........ 3,600
Rabobank USA Financial Corp.

0.240%, 07/05/11 .. ....... 8,800

0.340%, 09/08/11 .. ....... 25,000
Rockwell Collins, Inc.

0.130%, 05/20/11 ......... 25,000
Sheffield Receivables Corp.

0.160%, 05/26/11 ......... 14,274

0.170%, 06/20/11 ... ...... 22,000

0.170%, 06/21/11 . ........ 28,500

Valuet

$51,998,586
13,996,475
49,983,335
49,982,240

29,998,398
19,998,028
24,996,057
24,992,417
19,992,896
29,986,563

19,999,456
49,997,330
19,991,042

74,988,525

14,999,888
29,999,775
43,598,814
39,998,912
41,991,277

9,995,601
14,992,542

39,986,000

5,498,772
3,598,740

8,797,707
24,984,418

24,997,812
14,271,999

21,993,167
28,490,980

Face
Amount
(000)
Sysco Corp.
0.070%, 05/02/11 .. ....... $20,000
Toronto Dominion Holding USA
0.230%, 06/16/11 . ........ 30,000
Toyota Motor Credit Corp.
0.230%, 06/28/11 .. ....... 30,000
0.290%, 06/30/11 . ........ 75,000
0.290%, 07/07/11 . ........ 30,000
TOTAL COMMERCIAL PAPER . ..
Shares

TEMPORARY CASH INVESTMENTS — (0.3%)
BlackRock Liquidity Funds
Tempcash Portfolio -
Institutional Shares. ... ... 21,832,707

Shares/
Face
Amount

(000)
SECURITIES LENDING COLLATERAL — (3.7%)
§@ DFA Short Term Investment
273,741,975
@ Repurchase Agreement, UBS
Securities LLC 0.06%,
05/02/11 (Collateralized by
$807,789 FNMA 3.500%,
02/01/26, valued at
$812,197) to be
repurchased at $788,541 . .

TOTAL SECURITIES LENDING
COLLATERAL . .............

TOTAL INVESTMENTS — (100.0%)
(Cost $7,366,160,682). . . . . . . .

$789

Valuet

$ 19,999,883
29,994,240
29,991,999

74,979,075
29,990,283

1,436,402,702

21,832,707

273,741,975

788,540

274,530,515



DFA ONE-YEAR FIXeD INCOME PORTFOLIO

CONTINUED

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Agency Obligations . ... ...
Bonds .................
Commercial Paper........
Temporary Cash Investments
Securities Lending Collateral

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
— $ 2,872,040,239 — $2,872,040,239
— 2,779,659,342 — 2,779,659,342
— 1,436,402,702 — 1,436,402,702
$21,832,707 — — 21,832,707
— 274,530,515 — 274,530,515
$21,832,707 $ 7,362,632,798 — $ 7,384,465,505

See accompanying Notes to Financial Statements.
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DFA TWO-YEAR GLOBAL FIXED INCOME PORTFOLIO
SCHEDULE OF INVESTMENTS

APRIL 30, 2011
(Unaudited)

BONDS — (57.2%)
AUSTRALIA — (0.2%)
Westpac Banking Corp. NL

(U) 2.250%, 11/19/12 ... ... ...

AUSTRIA — (2.3%)
Asfinag

(u) 2.000%, 10/22/12 ... ......

Erste Group Bank AG

2.250%, 05/13/11 . ........

Oesterreichische Volksbanken AG

3.000%, 02/09/12 . ........

Oesterreichische
Kontrollbank AG

(u) 4.750%, 11/08/11 . ........
(u) 4.750%, 10/16/12 ... ......

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

CANADA — (14.0%)
Alberta Capital Finance Authority

5.850%, 06/01/12 . ........

Alberta Treasury Branches

4.400%, 12/03/12 ... ... ...

Bank of Nova Scotia

3.030%, 06/04/12 . ........
(u) 2.250%, 01/22/13 .........

British Columbia, Province of
Canada

5.750%, 01/09/12 .. .......
4.700%, 12/18/12 ... ... ...
5.500%, 04/24/13 . ........

Canada Housing Trust

4.000%, 06/15/12 ... ......
4.550%, 12/15/12 ... ... ...

Canadian Government Bond

1.500%, 06/01/12 .........
1.750%, 03/01/13 .........

Municipal Finance Authority of
British Columbia

5.250%, 12/03/12 .. .......

Ontario, Province of Canada

4.400%, 12/02/11 .. ... .. ..
(U) 5.125%, 07/17/12 . ........
(u) 1.875%, 11/19/12 .........
4.500%, 12/02/12 .. ... ....
5.500%, 04/17/13 .. .......

Royal Bank of Canada

4.920%, 07/06/11 ... ... ...

Face

Amount”?

(000)

10,000

6,900

8,400

5,000

64,350
43,621

6,500
12,400

112,100
7,040

80,000
38,400
15,400

70,000
44,000

33,600
86,000

7,800

31,000
8,000
20,865
61,600
6,000

8,000

Valuet

$ 10,191,620

7,048,267

12,442,339

7,462,697

65,814,413

46,280,878
139,048,594

7,188,163

13,649,108

120,042,910
7,213,290

87,100,777
42,525,925
17,342,599

75,996,406
48,587,645

35,543,590
90,971,939

8,683,997

33,357,068
8,450,760
21,281,361
67,891,840
6,725,003

8,507,404

CANADA — (Continued)

(u) 5.650%, 07/20/11 .........
() 5.750%, 07/25M11 .........
4.530%, 05/07/12 ... ... ...
5.200%, 08/15/12 ... ... ...
#(u) 2.250%, 03/15/13 ... ......

Toronto-Dominion Bank (The)

5141%, 1119/12 ... ... ...
4.854%, 02/13/13 .. .......

TOTAL CANADA. . ............

DENMARK — (3.2%)
Danske Bank A.S.

(u) 2.500%, 05/10/12 .........

Denmark Government
International Bond

(u) 1.875%, 03/16/12 .........

FIH Erhvervsbank A.S.

(u) 2.450%, 08/1712 .........

Kommunekredit A.S.

4.375%, 10/02/12 .. .......
TOTALDENMARK . ...........

FRANCE — (6.9%)
Agence Francaise de
Developpement

(u) 2.250%, 05/22/12 .........

BNP Paribas SA

#(u) 2.125%, 12/2112 ... ... ...

Caisse d’Amortissement de la
Dette Sociale

(U) 4.125%, 12/09/11 .........
(u) 2.250%, 07/06/12 .........
(u) 5.375%, 071712 .........
(u) 1.625%, 112712 .. .......

Caisse des Depots et
Consignations

(u) 3.000%, 06/22/12 ... ......
1.750%, 03/26/13 . ... ... ..

French Treasury Note BTAN

0.750%, 09/20/12 . ........
3.750%, 01/12/13 .. ... .. ..

Societe Financement de
’Economie Francaise

2.375%, 03/10/12 .. ... .. ..

Face
Amount”?

(000)

3,500
48,000
10,800
13,200
30,135

11,900
12,800

81,000

72,000
34,200

6,565

32,500
31,700
10,000
75,300

4,900
17,600

6,200
15,000
47,800
21,000

10,000

Valuet

$ 3,538,157
71,735,241
11,744,793
14,534,719
31,028,473

13,172,444

14,140,540
860,954,152

82,648,269

72,968,400

34,981,162

9,982,019

200,579,850

33,003,685
32,216,583
10,214,320
76,698,020

5,187,228
17,877,534

6,379,862
15,275,655
69,923,297
32,104,510

14,903,384



DFA Two-YEAR GLOBAL FIXep INcOME PORTFOLIO

CONTINUED
Face
Amount*
(000)

FRANCE — (Continued)
(u) 2.375%, 03/26/12 ......... 84,000
(u) 2.250%, 06/11/12 ......... 12,000
Total Capital SA
(u) 5.000%, 10/10/11 ......... 3,500
(u) 5.000%, 05/22/12 ......... 9,000
TOTALFRANCE..............
GERMANY — (6.9%)
HSH Nordbank AG

2.250%, 07/23/12 ... ...... 17,000
IKB Deutsche Industriebank AG

2.875%, 01/2712 ... ... ... 20,000

2.125%, 09/10/12 . ........ 39,200
Kreditanstalt fuer Wiederaufbau
(g) 5.250%, 01/12/12 ......... 20,000
#(u) 2.250%, 04/16/12 .. ....... 38,209
(u) 4.750%, 05/15/12 ......... 14,000
(u) 1.875%, 01/14/13 ......... 21,000
Landeskreditbank

Baden-Wuerttemberg
Foerderbank

#(u) 4.875%, 01/13/12 ......... 19,000
(u) 2.000%, 10/01/12 ......... 80,400
Landwirtschaftliche Rentenbank
(9) 5.250%, 01/18/12 ......... 11,900
(u) 3.000%, 04/16/12 ......... 27,546
(u) 1.875%, 09/24/12 ......... 37,000
(c) 4.250%, 11/16/12 ......... 6,600
(u) 5.000%, 02/15/13 ......... 5,000
TOTAL GERMANY ............
JAPAN — (1.5%)
Japan Finance Corp.
(u) 1.500%, 07/06/12 ......... 26,000
(u) 2.125%, 11/05/12 .. ....... 63,700
TOTALJAPAN . ..............
NETHERLANDS — (7.1%)
Bank Nederlandse Gemeenten
(g) 4.500%, 08/16/11 ......... 18,000
(u) 2.250%, 0117112 ......... 12,000
(9) 5.750%, 03/07/12 ......... 25,194
(u) 2.000%, 09/17/12 ......... 29,000
(9) 4.375%, 12/14/12 . ... ... .. 3,700
Nederlandse Waterschapsbank
(u) 1.875%, 02/17/12 ......... 18,800
(u) 5.375%, 09/04/12 ... ...... 70,200

Valuet

$ 85,503,600
12,234,552

3,562,825
9,405,801

424,490,856

25,310,146

29,877,094
58,173,578

34,431,507
38,908,645
14,631,918
21,463,911

19,590,349
81,932,665

20,477,743
28,253,657
37,691,271
7,220,483
5,365,665

423,328,632

26,122,746

64,920,874
91,043,620

30,368,152
12,149,940
43,655,113
29,570,981

6,458,615

18,958,616
74,622,600
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NETHERLANDS — (Continued)
Netherlands Government Bond

2.500%, 01/15/12 .. .......
(e) 1.750%, 01/15/13 .........

NIBC Bank

3.625%, 12/19/11 .. .......

Rabobank Nederland

(u) 5.000%, 01/25/12 .........
(u) 3.000%, 09/18/12 .........

TOTAL NETHERLANDS . . ... ..

NEW ZEALAND — (1.0%)
ANZ National International, Ltd.

(u) 3.250%, 04/02/12 .........

Westpac Securities, Ltd.

(u) 2.500%, 05/25/12 . ........
TOTAL NEW ZEALAND ........

NORWAY — (1.5%)
Kommunalbanken

(u) 3.250%, 06/15/11 .. .......
(u) 5.125%, 10/14/11 .. .......
(u) 2.875%, 06/22/12 .........

2.000%, 01/14/13 . ... .. ...

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

SPAIN — (0.1%)
Instituto de Credito Oficial

(@) 4.500%, 120741 .........

SUPRANATIONAL
ORGANIZATION
OBLIGATIONS — (3.3%)

African Development Bank

(c) 4.850%, 07/24/12 ... ... ...

Council of Europe Development
Bank

(u) 3.375%, 09/15/11 . ........
(9) 4.625%, 03/07/12 . ........

Eurofima

(u) 5.125%, 08/02/12 .........

European Investment Bank

(u) 3.250%, 10/14/11 .. .......
u) 2.625%, 11/15/11 .. .......
u) 2.000%, 02/10/12 .........
5.000%, 03/07/12 .. .......
4.750%, 06/06/12 ... ......

,\,\,\,\
=

g
g

-~

Face
Amount”?

(000)

56,000
15,000

35,000

26,800
35,000

15,000

43,680

23,832
13,000
38,000
15,000

5,000

6,000

6,000
5,000

4,000

30,100
32,000
10,000

6,000
20,200

Valuet

$ 83,619,699
22,206,621

52,415,759

27,657,573
35,969,115

437,652,784

15,380,460

44,537,875
59,918,335

23,911,027
13,275,028
39,118,074
15,313,590

91,617,719

8,442,446

6,585,319

6,067,086
8,600,135

4,220,024

30,503,551
32,385,024
10,129,990
10,360,160
35,068,828



DFA Two-YEAR GLOBAL FIXep INcOME PORTFOLIO

CONTINUED
Face
Amount”
(000)
SUPRANATIONAL
ORGANIZATION
OBLIGATIONS — (Continued)

European Union

(e) 3.250%, 12/09/11 ......... 10,000

Inter-American Development Bank

(c) 4.250%, 12/02/12 .. ....... 6,560

International Bank for

Reconstruction & Development
(c) 4.300%, 12/15M12 . ........ 37,000
TOTAL SUPRANATIONAL

ORGANIZATION

OBLIGATIONS .............

SWEDEN — (2.2%)

Kommuninvest | Sverige

(u) 5.375%, 06/15/11 . ........ 2,900

(u) 2.125%, 09/17112 ... ...... 30,000

Kommuninvest | Sverige AB

(u) 5.375%, 07/03/12 ......... 71,000

Nordea Bank AB

(u) 2.500%, 11/13M12 ......... 27,500

TOTALSWEDEN .............

UNITED KINGDOM — (3.8%)

Barclays Bank P.L.C.

2.875%, 12/23/11 ... ...... 49,300

(u) 5.450%, 09/12/12 ......... 36,000

Clydesdale Bank P.L.C.

3.375%, 12/09/11 .. ....... 8,400

Lloyds TSB Bank P.L.C.

4.000%, 11/17/11 . ........ 20,000

(u) 2.800%, 04/02/12 ......... 23,000

Nationwide Building Society
3.750%, 1172111 ......... 5,000

Royal Bank of Scotland

P.L.C. (The)
4.125%, 11/14/11 . ........ 21,000

TOTAL UNITED KINGDOM. . . . ..

UNITED STATES — (3.2%)

Bear Stearns Cos. LLC (The)

6.950%, 08/10/12 .. ....... $15,000

General Electric Capital Corp.

(9) 2.750%, 12/07/11 ......... 52,300
3.500%, 08/13/12 .. ....... 28,000
5.250%, 10/19/12 .. ... .. .. 10,000
5.450%, 01/15/13 .. ... .. .. 10,000

Valuet

$ 14,951,418

7,201,336

40,732,653

206,805,524

2,918,003
30,595,890

74,995,809

28,058,250
136,567,952

83,308,975
38,155,932

14,238,788

33,940,995
23,481,137

8,473,431

35,668,913
237,268,171

16,132,485

88,231,898
28,891,632
10,620,370
10,708,740

Face
Amount
(000)
UNITED STATES — (Continued)
JPMorgan Chase & Co.
(9) 8.750%, 12/12/11 ......... $ 4,000

5.375%, 10/01/12 . ... ... .. 11,844
Morgan Stanley

1.950%, 06/20/12 ......... 11,200
Wachovia Corp.

5.300%, 10/15/11 . ........ 13,000
TOTAL UNITED STATES .......
TOTALBONDS...............

AGENCY OBLIGATIONS — (24.8%)

Federal Farm Credit Bank

#  2.250%, 04/24/12 .. ....... 25,000
Federal Home Loan Bank

# 1.125%,05/18/12 ......... 105,000
# 1.375%, 06/08/12 ......... 25,000

1.875%, 06/20/12 ......... 89,000
# 0.875%, 08/22/12 . ........ 25,000
# 1.750%, 08/22/12 . ........ 49,200
# 1.500%, 01/16/13 ......... 20,000
# 1.750%, 03/08/13 ......... 8,500

1.625%, 03/20/13 ......... 55,000
# 1.000%, 03/27/13 ......... 55,000
Federal Home Loan Mortgage

Corporation

1.125%, 04/25/12 ... ... ... 13,000

1.750%, 06/15/12 ... ...... 16,000

5.125%, 07/15/12 ... ...... 25,000
# 1.125%,07/27/12 . ........ 50,000
#  5.500%, 08/20/12 ......... 76,000
# 2125%,09/21/12 ......... 20,000
# 0.375%,11/30/12 . ........ 25,000
#  4125%,12/21/12 .. ....... 40,000

0.625%, 12/28/12 . ... ... .. 25,000

0.750%, 12/28/12 . ... ... .. 25,000
# 1.375%,01/09/13 ......... 15,000
#  4.500%, 01/15/13 ......... 25,000
# 0.750%, 03/28/13 ......... 108,000
# 1.625%, 04/15/13 . ........ 97,000

Valuet

6,791,627
12,567,183

11,391,643

13,285,038

198,620,616
3,526,531,071

25,463,925

105,859,215
25,278,250
90,511,309
25,143,325
50,041,861
20,306,780

8,660,251
56,019,480
55,373,890

13,102,648
16,252,368
26,448,100
50,416,450
80,987,120
20,458,520
24,938,850
42,305,200
25,027,975
25,079,400
15,202,785
26,660,725
108,223,128
98,817,974



DFA Two-YEAR GLOBAL FIXep INcOME PORTFOLIO

CONTINUED
Face Face
Amount Valuet Amount Valuet
(000) (000)
TEMPORARY CASH INVESTMENTS — (1.1%)
Repurchase Agreement, PNC
Federal National Mortgage Capital Markets, Inc.
Association 0.19%, 05/02/11
#  4.375%, 09/15/12 ......... $ 94,000 $ 99,020,634 (Collateralized by
0.500%, 10/30/12 ......... 10,000 9,999,710 $69,005,000 FNMA 2.24%,
3.625%, 02/12/13 ... ...... 15,000 15,781,995 07/06/15, valued at
#  1.750%, 02/22/13 ... ...... 123,000 125,426,421 $70,730,125) to be
#  0.750%, 02/26/13 ......... 50,000 50,123,700 repurchased at
#  4.375%,08/15M3 ......... 130,000 139,011,340 $69,684,108............ $69,683  $69,683,000
#  3.250%, 04/09/13 ......... 50,000 52,564,600
— Shares/
TOTAL AGENCY OBLIGATIONS. . 1,528,507,929 Face
_— Amount
(000)

SECURITIES LENDING COLLATERAL — (16.9%)
§@ DFA Short Term Investment

Fund ............... 1,041,448,850 1,041,448,850
TOTAL INVESTMENTS — (100.0%)
(Cost $6,040,951,343) . . ... ... $6,166,170,850
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DFA Two-YEAR GLOBAL FIXep INcOME PORTFOLIO
CONTINUED

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Bonds
Australia. . . ... ... — $ 10,191,820 — $ 10,191,820
Austria . ... .. — 139,048,594 — 139,048,594
Canada . .......... . — 860,954,152 — 860,954,152
Denmark . ........ ... — 200,579,850 — 200,579,850
France . . ... ... . e — 424,490,856 — 424,490,856
GeIMaANY . . — 423,328,632 — 423,328,632
dJapan. ... — 91,043,620 — 91,043,620
Netherlands .. ....... ... . ... . . ... . ... . ... ... ... — 437,652,784 — 437,652,784
New Zealand . ........ ... ... ... .. — 59,918,335 — 59,918,335
NOrWaAY. . . o — 91,617,719 — 91,617,719
SPaIN . — 8,442,446 — 8,442,446
Supranational Organization Obligations. . .. ............. — 206,805,524 — 206,805,524
Sweden .. ... — 136,567,952 — 136,567,952
United Kingdom . . .. ... .. — 237,268,171 — 237,268,171
United States . .. ......... ... ... . . . .. .. — 198,620,616 — 198,620,616
Agency Obligations .. ......... ... .. .. ... .. — 1,528,507,929 — 1,528,507,929
Temporary Cash Investments. . . ....................... — 69,683,000 — 69,683,000
Securities Lending Collateral . ......................... — 1,041,448,850 — 1,041,448,850
Forward Currency Contracts™ ... ...................... — (52,194,424) — (52,194,424)
TOTAL. .. — $6,113,976,426 — $6,113,976,426

** Not reflected in the Schedule of Investments, valued at the unrealized appreciation/(depreciation) on the investment.

See accompanying Notes to Financial Statements.
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DFA SELECTIVELY HEDGED GLOBAL FIXED INCOME PORTFOLIO
SCHEDULE OF INVESTMENTS

April 30, 2011
(Unaudited)

BONDS — (87.7%)
AUSTRALIA — (4.6%)
Australia & New Zealand Banking
Group, Ltd.
(u) 5.500%, 05/24/11 . ........
Commonwealth Bank of Australia
8.500%, 06/24/11 .. .......
(z) 4.000%, 02/20/12 .........
5.250%, 04/1712 . ... .. ...
General Electric Capital Australia
Funding Pty, Ltd.
8.000%, 02/13/12 . ........
National Australia Bank, Ltd.
4.250%, 0172712 ... ... ...
5.250%, 05/04/12 . ........
Toyota Finance Australia, Ltd.
5.460%, 12/17/12 ... ... ...
Westpac Banking Corp.
7.250%, 09/24/12 ... ... ...

TOTAL AUSTRALIA ...........

AUSTRIA — (4.0%)

Asfinag

(u) 2.000%, 10/22/12 .........

Austria Government International
Bond

(u) 5.500%, 02/22/12 .........

Oesterreichische Kontrollbank AG

(u) 1.875%, 03/21/12 .........

(u) 4.750%, 10/16/12 .. .......

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

CANADA — (12.9%)
Alberta Capital Finance Authority
5.850%, 06/01/12 ... ......
Bank of Nova Scotia
3.030%, 06/04/12 .. .......
5.040%, 04/08/13 .........
British Columbia, Province of
Canada
4.700%, 12/18/12 ... ... ...
5.500%, 04/24/13 ... ......
Canada Housing Trust
4.000%, 06/15/12 ... ......
Canada Mortgage & Housing
Corp.
5.500%, 06/01/12 ... ......

Face
Amount”?

(000)

1,311
1,300
4,581
8,800

1,000

530
9,600

3,200

1,500

9,500

4,000

5,000
9,414

9,100

9,500
5,000

Valuet

$ 1,314,097
1,431,037
3,738,319
9,630,200

1,115,715

575,181
10,507,082

3,443,807

1,679,649
33,435,087

9,704,136

4,161,564

5,066,305
9,988,037

28,920,042

10,063,428
10,173,128

5,562,014
12,181,906

5,067,643

6,622,544

3,535,361

CANADA — (Continued)

Canadian Government Bond
1.500%, 03/01/12 ... ......
1.750%, 03/01/13 ... ... ...

Ontario, Province of Canada
4.400%, 12/02/11 ... ... ...

(u) 4.950%, 06/01/12 .........
5.375%, 12/02/12 .........

Royal Bank of Canada
5.200%, 08/15/12 . ........

TOTAL CANADA. . ............

DENMARK — (3.2%)

Danske Bank A.S.

(u) 2.500%, 05/10/12 .........

Denmark Government
International Bond

(u) 1.875%, 03/16/12 .........

FIH Erhvervsbank A.S.

(u) 1.750%, 12/06/12 . ........

Kommunekredit

(n) 5.100%, 11/23/11 .........

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

FRANCE — (9.5%)
Agence Francaise de
Developpement
(u) 2.250%, 05/22/12 .........
Caisse d’Amortissement de la
Dette Sociale
(u) 2.250%, 07/06/12 .........
(u) 5.375%, 0717112 .........
(u) 1.625%, 11/2712 ... ......
3.250%, 04/25/13 .........
Caisse des Depots et
Consignations
(u) 3.000%, 06/22/12 .........
French Treasury Note BTAN
0.750%, 09/20/12 .........
3.750%, 01/12/13 .. .......
Reseau Ferre de France
(ty 5.375%, 06/07/12 .........
Societe Financement de
’Economie Francaise
(u) 2.250%, 06/11/12 .........

Face
Amount”?

(000)

7,200
5,000

2,500

5,000

9,800
3,000
2,400
2,100
2,000

7,000
6,000

2,500

5,000

Valuet

$ 4,445,701
12,693,759

5,380,172
5,769,808
7,815,378

3,853,903
93,164,745

10,203,490

7,296,840

5,083,250

481,063

23,064,643

5,077,490

9,981,947
3,175,854
2,437,846
3,172,003
2,058,020

10,239,813
9,172,717

2,740,237

5,097,730



DFA SeLecTIVELY HEDGED GLOBAL FIXED INcOME PORTFOLIO

CONTINUED

FRANCE — (Continued)
Total Capital SA

(u) 5.000%, 10/10/11
(g) 4.625%, 03/07/12 .........
(u) 5.000%, 05/22/12 .........
(z) 6.500%, 07/20/112 .........

TOTALFRANCE. . ............

GERMANY — (9.6%)

IKB Deutsche Industriebank AG
2.875%, 01/2712 ... ... ...

Kreditanstalt fuer Wiederaufbau

(n) 5.250%, 05/16/11

(z) 6.500%, 11/15/11

(u) 2.250%, 04/16/12 .........

(u)

(

u) 1.875%, 01/14/13 . ........

t) 4.500%, 03/26/13 .........

Landesbank Hessen-Thueringen
Girozentrale

(g) 5.375%, 03/07/12 .........

Landeskreditbank
Baden-Wuerttemberg
Foerderbank

(u) 4.125%, 07/15/11

(u) 4.875%,01/13/12 .........

(u) 2.000%, 10/01/12 .........

Landwirtschaftliche Rentenbank

(t)y 6.500%, 05/04/11

(u) 3.000%, 04/16/12 .........

(u) 5.250%, 07/02/12 .........

4.820%, 03/11/13 .........
State of North Rhine-Westphalia
(n) 5.000%, 04/30/12 .........

TOTAL GERMANY . ...........

JAPAN — (1.7%)
Japan Finance Corp.
(u) 1.500%, 07/06/12 .........

NETHERLANDS — (7.6%)

Bank Nederlandse Gemeenten
(z) 6.750%, 09/21/11
(s) 3.875%, 01/11/12 .........
(9) 5.750%, 03/07/12 .........
Nederlandse Waterschapsbank

(u) 1.375%, 02/17/12 .........
(u) 5.375%, 09/04/12 . ........

Face
Amount”?

(000)

2,500
5,000
1,800
2,200

6,000

3,000
6,000
3,000

3,097
8,800
1,800
17,000

43,000

12,000

Valuet

$ 2,544,875
8,562,510
1,881,160
1,844,014

67,986,216

8,963,128

6,197,579
6,336,984

814,649
3,781,737
1,513,049

3,442,840

3,019,593
6,186,426
3,057,189

3,394,944
9,026,072
1,899,869
3,316,351

8,359,700
69,310,110

12,056,652

762,357
8,143,513
8,143,964

2,722,780
4,252,000
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Face
Amount®
(000)
NETHERLANDS — (Continued)
Netherlands Government Bond
1.750%, 01/15/13 ... ... ... 2,000
Rabobank Nederland
(z) 4.750%, 12/0711 . ........ 8,800
(n) 4.000%, 02/02/12 ......... 44,000
(n) 3.000%, 04/03/12 ......... 10,000
SNS Bank
2.875%, 01/30/12 ......... 7,000
TOTAL NETHERLANDS . .......
NEW ZEALAND — (1.6%)
ANZ National International, Ltd.
(u) 3.250%, 04/02/12 ......... 2,200
Westpac Securities, Ltd.
(u) 2.500%, 05/25/12 ......... 9,000
TOTAL NEW ZEALAND . .......
NORWAY — (2.9%)
Eksportfinans ASA
(c) 4.000%, 01/25/12 ......... 2,350
Kommunalbanken
4.250%, 10/24/11 ... ... ... 25,000
4.000%, 11/02/11 . ... .. ... 34,770
(s) 1.875%, 05/08/12 ......... 23,000
2.750%, 07/24/12 ... ...... 15,670
TOTAL NORWAY .............
SPAIN — (0.4%)
Instituto de Credito Oficial
(n) 5.000%, 10/17/11 ......... 15,600
SUPRANATIONAL
ORGANIZATION
OBLIGATIONS — (15.0%)
Asian Development Bank
(t)y 6.000%, 05/24/12 ......... 2,500
(t) 0.500%, 10/09/12 ......... 1,800
Council of Europe Development
Bank
(t)y 5.500%, 01/18/12 ......... 2,400
(g) 4.625%, 03/07/12 ......... 4,500
Eurofima
(u) 5.125%, 08/02/12 ......... 2,000
(s) 2.000%, 10/30/12 ......... 95,000
European Investment Bank
(z) 7.000%, 01/18/12 ......... 9,800

Valuet

$ 2,960,883

7,199,744
8,467,471
1,899,657

10,468,637
55,021,006

2,255,801

9,176,760
11,432,561

2,513,940

4,809,534
6,673,393
3,764,807

2,987,741
20,749,415

2,970,342

2,767,088
1,847,237

2,637,598

7,740,121

2,110,012
15,468,974

8,141,227



DFA SeLecTIVELY HEDGED GLOBAL FIXED INcOME PORTFOLIO

CONTINUED
Face
Amount”
(000)
SUPRANATIONAL
ORGANIZATION
OBLIGATIONS — (Continued)
(g) 5.000%, 03/07/12 ......... 1,000
(g) 4.750%, 06/06/12 ......... 800
(n) 4.375%, 08/31/12 ......... 6,600
(n) 3.125%, 01/07/13 ......... 29,000
Inter-American Development Bank
(z) 6.125%, 07/19/11 ......... 5,300
(z) 7.250%, 05/24/12 ......... 9,500
(c) 4.250%, 12/02/12 .. ....... 1,640
International Bank for
Reconstruction & Development
(t) 3.200%, 01/23/12 ......... 1,827
(ty 4.370%, 05/17/12 ......... 1,389
(t) 1.000%, 11/20/12 ......... 4,500
International Finance Corp.
(t)y 5.100%, 11/26/12 ......... 6,200
International Finance Facility for
Immunisation
(z) 2.650%, 02/21/12 ......... 15,800
Nordic Investment Bank
(t)y 3.100%, 02/02/12 ......... 7,200
(n) 2.250%, 08/31/12 ......... 40,000
TOTAL SUPRANATIONAL
ORGANIZATION
OBLIGATIONS .............
SWEDEN — (7.5%)
City of Gothenburg Sweden
2.500%, 0972711 . ........ 24,000
4.700%, 11/13/12 ......... 14,100
Kommuninvest | Sverige AB
(u) 5.375%, 07/03/12 ......... 12,200
(t)y 4.900%, 02/26/13 ......... 2,500
Nordea Bank AB
5.625%, 09/02/11 .. ....... 98,000
Svensk Exportkredit AB
(z) 5.000%, 08/17/12 ......... 18,900
TOTALSWEDEN .............
UNITED KINGDOM — (4.0%)
Barclays Bank P.L.C.
2.875%, 12/23/11 . ........ 5,400
(u) 5.450%, 09/12/112 ......... 5,000
Lloyds TSB Bank P.L.C.
2.750%, 03/16/12 .. ... .. .. 1,600

Valuet

1,726,693
1,388,864
1,281,086
5,541,064

4,317,141

8,010,076
1,800,334

1,967,840
1,511,372
4,632,307

6,734,625

12,727,733

7,804,534

7,574,810

107,730,736

3,990,821
2,382,216

12,886,604
2,685,648

16,371,917

15,515,548
53,832,754

9,125,121
5,299,435

2,708,267

UNITED
KINGDOM — (Continued)
Network Rail Infrastructure
Finance P.L.C.
4.875%, 03/07/12 ... ......

TOTAL UNITED KINGDOM. . . . ..

UNITED STATES — (3.2%)
General Electric Capital Corp.
(9) 2.750%, 12/07/11
6.000%, 06/15/12 . ........
5.250%, 10/19/12 . ... ... ..
2.800%, 01/08/13 .. .......
JPMorgan Chase & Co.
5.375%, 10/01/12 ... ......
Mellon Funding Corp.
(9) 6.375%, 11/08/11

TOTAL UNITED STATES
TOTALBONDS. ..............

AGENCY OBLIGATIONS — (10.4%)
Federal Home Loan Bank
1.875%, 06/20/12 .........
Federal Home Loan Mortgage
Corporation
5.125%, 07/15/12 . ... ... ..
5.500%, 08/20/12 .. .......
4.625%, 10/25/12 ... ......
0.375%, 11/30112 ... ......
4.125%, 12/2112 . ........
1.375%, 01/09/13 .. .......
4.500%, 01/15/13 .. .......
0.750%, 03/28/13 .........
1.625%, 04/15/13 ... .. .. ..
Federal National Mortgage
Association
4.375%, 09/15/12 . ... ... ..
0.500%, 10/30/12 . ........
4.750%, 111912 .. .......
3.625%, 02/12/13 .. .......
1.750%, 02/22/13 .. ... .. ..

TOTAL AGENCY OBLIGATIONS. .
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Face
Amount”?

(000)

6,900

$ 6,050
1,800
2,000
3,000

1,500

2,330

5,000

4,000
5,000
7,400
3,300
14,200
1,000
3,500
3,000
3,000

2,000
7,000
2,000
3,000
8,600

Valuet

$11,873,223
29,006,046

10,206,558
1,903,392
2,124,074
3,079,635

1,591,588

3,978,240

22,883,487
631,663,842

5,084,905

4,231,696
5,328,100
7,853,428
3,291,928
15,018,346
1,013,519
3,732,502
3,006,198
3,056,226

2,106,822
6,999,797
2,130,176
3,156,399

8,769,652
74,779,694



DFA SeLecTIVELY HEDGED GLOBAL FIXED INcOME PORTFOLIO

CONTINUED
Face Valuet
Amount Valuet : ’ -
- —— TOTAL INVESTMENTS — (100.0%)
(000) (Cost $675,479,753) . .. ... ... $719,795,536

TEMPORARY CASH INVESTMENTS — (1.9%)

Repurchase Agreement, PNC
Capital Markets, Inc.
0.19%, 05/02/11
(Collateralized by
$13,325,000 FNMA 2.24%,
07/06/15, valued at
$13,658,125) to be
repurchased at
$13,452213. . .......... $13,452 $13,452,000

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Bonds
Australia. . ... ... e — $ 33,435,087 — $ 33,435,087
Austria . ..o — 28,920,042 — 28,920,042
Canada . ... .. — 93,164,745 — 93,164,745
Denmark .. ... — 23,064,643 — 23,064,643
France . ... ... . — 67,986,216 — 67,986,216
Germany . ... ... .. — 69,310,110 — 69,310,110
dapan. . ... — 12,056,652 — 12,056,652
Netherlands . . ... ... ... — 55,021,006 — 55,021,006
New Zealand . ... ... ... — 11,432,561 — 11,432,561
NOIWAY. . . ottt — 20,749,415 — 20,749,415
SPaIN . o — 2,970,342 — 2,970,342
Supranational Organization Obligations. . .. ............. — 107,730,736 — 107,730,736
Sweden . ... — 53,832,754 — 53,832,754
United Kingdom . . ...... .. .. ... ... . ... .. ...... — 29,006,046 — 29,006,046
United States . . . . ... — 22,883,487 — 22,883,487
Agency Obligations .. ............ .. — 74,779,694 — 74,779,694
Temporary Cash Investments. . . ....................... — 13,452,000 — 13,452,000
Forward Currency Contracts™ .. ....................... — (8,460,954) — (3,460,954)
TOTAL. . .o e — $716,334,582 — $716,334,582

** Not reflected in the Schedule of Investments, valued at the unrealized appreciation/(depreciation) on the investment.

See accompanying Notes to Financial Statements.
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DFA SHORT-TERM GOVERNMENT PORTFOLIO
SCHEDULE OF INVESTMENTS
April 30, 2011

(Unaudited)
Face
Amount Valuet
(000)
AGENCY OBLIGATIONS — (98.9%)
Federal Farm Credit Bank
1.750%, 02/21/13 . . o $ 4,000 $ 4,074,508
2.625%, 04/17/14 . o e 62,500 65,180,125
B.000%, 09/22/14 . . . o o 14,000 14,753,872
1.500%, 11/16/15 . . . 29,595 29,159,125
Federal Home Loan Bank
4.625%, 10/10/12 . . . o 70,000 74,215,540
1.500%, 01/16/13 . . L 107,700 109,352,010
B.375%, 02/27/13 . . . 37,300 39,160,487
1.625%, 083/20/13 . . . .ot 10,000 10,185,360
1.875%, 06/21/13 . . L 120,000 122,853,000
B5.125%, 08/14/18 . . . o o 42,000 46,088,826
4.500%, 09/16/13 . . . oot 37,500 40,653,300
B.625%, 10/18/18 . . . . o 57,000 60,653,016
2.375%, 0B/14/14 . . e 40,000 41,366,280
5.250%, 06/18/14 . . . . o 102,000 114,516,216
5.500%, 08/13/14 . . . 119,500 136,094,128
2.750%, 12/12/14 . o 14,000 14,616,028
2.875%, 06/12/15 . . . 46,000 48,407,870
1.750%, 00/11/15 . e 124,300 123,728,966
1.625%, 09/28/15 . . . . ot 5,600 5,539,526
1.825%, 12/11/15 . . o 21,500 21,217,038
5.000%, 12/21/15 . 27,000 30,482,865
TOTAL AGENCY OBLIGATIONS . . . . e e e e e 1,152,298,086
TEMPORARY CASH INVESTMENTS — (1.1%)
Repurchase Agreement, PNC Capital Markets, Inc. 0.19%, 05/02/11 (Collateralized by
$13,255,000 FNMA 2.24%, 07/06/15, valued at $13,586,375) to be repurchased at
13,383,212 . 13,383 13,383,000
TOTAL INVESTMENTS — (100.0%)
(Cost $1,146,159,965) . . . . . oottt e e $1,165,681,086

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Agency Obligations .. ................ ... — $ 1,152,298,086 — $ 1,152,298,086
Temporary Cash Investments. . . ....................... — 13,383,000 — 13,383,000
TOTAL. .. e — $ 1,165,681,086 — $1,165,681,086

See accompanying Notes to Financial Statements.
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BONDS — (80.1%)
AUSTRALIA — (7.1%)

DFA FIVE-YEAR GLOBAL FIXED INCOME PORTFOLIO
SCHEDULE OF INVESTMENTS

Commonwealth Bank of Australia

#(u) 3.625%, 06/25/14 . . . . ..
(u) 2.900%, 09/17/14 ... ...
(u) 2.700%, 11/25/14 ... ...
#(u) 3.500%, 03/19/15 . ... ..

National Australia Bank, Ltd.

(9) 5.375%, 12/08/14 ... ...

Suncorp Group, Ltd.

(g) 4.000%, 01/16/14 ... ...

Westpac Banking Corp.

(u) 2.900%, 09/10/14 ... ...
(U) 4.200%, 02/27/15 . . . ...
#(u) 3.000%, 08/04/15 . . . . ..
(u) 3.000%, 12/09/15 . . . ...

TOTAL AUSTRALIA ........

AUSTRIA — (1.1%)
Oesterreichische
Kontrollbank AG

#(u) 1.750%, 10/05/15 . . . . ..
(u) 4.875%, 02/16/16 .. . ...

TOTALAUSTRIA ..........

BELGIUM — (1.5%)
Belgium Government
International Bond

(u) 2.875%, 09/15/14 ... ...
(u) 2.750%, 03/05/15 . . .. ..

TOTALBELGIUM . .........

CANADA — (8.6%)
Bank of Nova Scotia

#(u) 2.050%, 10/07/15 . . . . ..
(u) 2.900%, 03/29/16 . .. ...

British Columbia, Province of
Canada

(u) 2.850%, 06/15/15 .. . ...

Export Development Canada

(9) 3.625%, 09/07/15 .. ....

Manitoba, Province of Canada

(u) 2.625%, 07/15/15 ... ...

Ontario, Province of Canada

(u) 4.500%, 02/03/15 ... ...
#(u) 2.950%, 02/05/15 . . . . ..
#(u) 2.700%, 06/16/15 . . . . ..

April 30, 2011
(Unaudited)
Face
Amount”? Valuet
(000)
CANADA — (Continued)
#(u) 1.875%, 09/15/15 .. .......
e 7,000 § 7,462,504 4\ 4750% 01/19/16 .........
T 7,700 8,033,441 Royal Bank of Canada
e 2,700 2,795,202 (\\" 2 625%, 12/15/15 .. ... .. ..
... 31,000 32,073,623 () 2.875%, 04/19/16 .........
o 64,115 115374950 TOTALCANADA..............
... 63705 111,670,151 RANCE—(7.4%)
Agence Francaise de
... 10,000 10,417,280 De"e'Opfeme”t
2500 De4s 665 (U 2:500% 07/15/15 ... ... ..
... 57,135 57,508,434 NP Paribas
o 25,000 25144000 (W) 3250%, 031115 ...
——— Caisse dAmortissement de la
. 373,125,250 Dette Sociale
(u) 1.875%, 09/15/15 ... ......
(g) 2.250%, 12/07/15 . ... ... ..
Societe Financement de
'Economie Francaise
-+- 50,000 49,379,450 () 2.875%, 09/22/14 ... ......
R 7,000 7,813,491  Total Capital SA
. 57,192,941 (U) 2.875%, 03/18/15 . ........
— (u) 3.000%, 06/24/15 .........
TOTALFRANCE..............
GERMANY — (5.2%)
s 15,000 15,346,770 Kreditanstalt fuer Wiederaufbau
.- 62,000 61,712,940 (q) 3.250%, 02/24/14 ... ... ...
o 77,059,710 (9) 3.125%, 12/08/14 .........
—  (u) 4.375%, 07/21/15 .........
(u) 1.250%, 10/26/15 .........
(u) 2.625%, 02/16/16 .........
S 83,000 81,700,801 Landeskreditbank
. 41,500 42,002,109 Baden-Wuerttemberg
Foerderbank
(u) 2.750%, 05/26/15 . ........
.. 10,000 10,412,420 Landwirtschaftliche Rentenbank
#(u) 3.125%, 07/15/15 . ... .. ...
. 54,751 95,891,870 (u) 2.500%, 02/15/16 .. .......
o 19,700 20.261,214 TOTAL GERMANY ............
IRELAND — (0.2%)
e 5,000 5,510,840  GE Capital UK Funding
e 9,000 9,415557  (q) 5.625%, 12/12/14 .........
A 55,000 56,833,205

Face
Amount”?

(000)

49,000
9,000

30,300
37,000

25,000
101,100
25,000
48,000

76,600

9,200
62,725

10,000
52,000
1,000
17,000
9,500

3,271

104,200
26,000

7,097

Valuet

$ 48,754,951
10,014,480

30,470,225
37,341,214

448,608,886

25,330,100

103,585,240

24,811,825
78,332,071

79,591,919

9,442,503
64,736,465

385,830,123

17,212,948
89,246,841
1,101,668
16,517,081
9,754,087

3,349,010

109,130,848
26,333,944

272,646,427

12,800,617



DFA Five-YEAR GLoBAL FiIXep INcOME PORTFOLIO

CONTINUED

JAPAN — (2.1%)

Development Bank of Japan

(u) 2.875%, 04/20/15 .........
Japan Finance Corp.

(u) 1.875%, 09/24/15 .........
#(u) 2.500%, 01/21/16 .........

TOTALJAPAN ... ............

NETHERLANDS — (8.6%)

Bank Nederlandse Gemeenten

(u) 3.125%, 01/12/15 .........
(u) 2.750%, 07/01/15 . ........
(u) 1.750%, 10/06/15 .........
(9) 2.375%, 12/23/15 .. .......
Nederlandse Waterschapsbank

(u) 3.000%, 03/17/15 .........
(u) 2.000%, 09/09/15 .........
(9) 5.625%, 111715 . ........
Rabobank Nederland

(9) 5.125%, 10/27/14 . ... ... ..
(g) 4.000%, 09/10/15 .. .......
(u) 2.125%, 10/13/15 .........
Shell International Finance

#(u) 3.100%, 06/28/15 .........

TOTAL NETHERLANDS ... ... ..

NEW ZEALAND — (0.9%)

ASB Finance, Ltd.

(9) 3.250%, 12/09/13 .........
Westpac Securities, Ltd.

(u) 3.450%, 07/28/14 .........

TOTAL NEW ZEALAND . .......

NORWAY — (4.9%)

Eksportfinans ASA

#(u) 3.000%, 11/17/14 .. .......
(u) 2.000%, 09/15/15 .........
Kommunalbanken

(u) 2.750%, 05/05/15 .........
(u) 2.375%, 01/19/16 .........

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

SUPRANATIONAL
ORGANIZATION
OBLIGATIONS — (12.8%)

African Development Bank

(u) 2.500%, 03/15/16 .........

Face

Amount”?

(000)

23,000

74,100
13,000

5,000
45,000
55,200
17,000

114,634
18,000
2,033
15,838
39,000
40,000

40,391

10,000

28,100

82,439
44,000

67,570
59,000

23,000

Valuet

$ 23,897,966

72,578,875

12,994,007
109,470,848

5,214,215
45,934,380
53,930,897
27,810,446

118,713,136
17,749,368
3,781,971

28,533,895
67,568,193
39,176,920

41,897,827
450,311,248

17,026,621

29,805,670
46,832,291

85,798,719
43,608,092

69,813,324
59,333,468

258,553,603

23,424,580

SUPRANATIONAL
ORGANIZATION
OBLIGATIONS — (Continued)

Asian Development Bank

#(u) 2.625%, 02/09/15 . ........

(u) 2.500%, 03/15/16 .........

Council of Europe Development
Bank

(u) 2.750%, 02/10/15 .........

(u) 4.000%, 04/15/15 .. .......

Eurofima

(g) 6.125%, 10/14/14 ... ... ...

(u) 4.500%, 03/06/15 .........

European Bank for Reconstruction
& Development

(9) 5.875%, 08/04/14 .........

(u) 1.625%, 09/03/15 .........

European Investment Bank

(g) 6.250%, 04/15/14 . ... ... ..

#(u) 2.875%, 01/15/15 . ... ... ..

#(u) 2.750%, 03/23/15 .........

(g) 4.375%, 07/08/15 .........

Inter-American Development Bank

(u) 2.250%, 07/15/15 .. .......

International Bank for
Reconstruction & Development

(u) 2.375%, 05/26/15 .........

International Finance Corp.

#(u) 2.750%, 04/20/15 . ........

International Finance Facility for
Immunisation

(g) 3.375%, 05/15/14 ... ......

Nordic Investment Bank

(9) 5.750%, 12/16/14 ... ......

#(u) 2.500%, 07/15/15 . ... ... ..

#(u) 2.250%, 03/15/16 . ........

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

SWEDEN — (2.5%)

Nordea Bank AB

(u) 3.700%, 11/13M14 .........
Svensk Exportkredit AB

(u) 3.250%, 09/16/14 .........
(u) 1.750%, 10/20/115 .........

TOTALSWEDEN .............

Face
Amount”?

(000)

78,300
10,000

30,000
9,000
11,400
8,000
9,802
54,000
21,600
17,000
9,000
36,000

63,400

23,000

2,000

35,175
2,225

58,400
67,000

10,100

95,010
21,600

Valuet

$ 81,321,284
10,211,840

31,172,040

9,722,196
21,381,431

8,731,840
18,264,611
53,214,408
40,294,662
17,802,995

9,365,904
64,309,124

64,660,265

23,722,844

2,087,294

60,933,087
4,167,659

59,961,149
67,570,036

672,319,249

10,598,839

100,047,145
21,256,906

131,902,890



DFA Five-YEAR GLoBAL FiIXep INcOME PORTFOLIO

CONTINUED

UNITED KINGDOM — (6.7%)
Abbey National Treasury
Services P.L.C.
5.500%, 06/18/14
Barclays Bank P.L.C.
(u) 5.200%, 07/10/14
(u) 3.900%, 04/07/15
Network Rail Infrastructure
Finance P.L.C.
4.875%, 11/27/15
United Kingdom Gilt
2.750%, 01/22/15
4.750%, 09/07/15

TOTAL UNITED KINGDOM. . . . ..

UNITED STATES — (10.5%)
Bank of New York Mellon
Corp. (The)
#  2.950%, 06/18/15
# 2.500%, 01/15/16
Berkshire Hathaway Finance
Corp.
2.450%, 12/15/15
Colgate-Palmolive Co.
3.150%, 08/05/15
General Electric Capital Corp.
4.875%, 03/04/15
#  3.500%, 06/29/15
4.375%, 09/21/15
#  2.250%, 11/09/15
Microsoft Corp.
1.625%, 09/25/15
2.500%, 02/08/16
Novartis Capital Corp.
#  2.900%, 04/24/15
Procter & Gamble Co. (The)
3.150%, 09/01/15
1.800%, 11/15/15
Toyota Motor Credit Corp.
#  2.800%, 01/11/16
Wal-Mart Stores, Inc.
#  2.875%, 04/01/15
#  2.250%, 07/08/15
1.500%, 10/25/15

TOTAL UNITED STATES
TOTALBONDS...............

Face

Amount”?

(000)

18,600
78,800
20,000
44,929

68,000
7,000

10,285

5,000
82,800
6,000
25,000

47,000
35,000

4,500

5,750
17,915

103,000
2,500

15,000
123,000

Valuet

$ 32,930,020
85,785,541
20,975,460
82,579,944

116,530,672
12,918,100

351,719,737

32,562,863
10,833,037
22,636,102
10,748,422

5,453,740
86,077,804

6,405,960
24,506,625

46,262,194
35,519,190

4,651,281

6,024,804
17,676,748

103,992,096

2,594,870
15,129,195

119,058,219

550,133,150
4,198,506,970
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Face
Amount
(000)
AGENCY OBLIGATIONS — (9.6%)
Federal Farm Credit Bank
#  4.875%, 12/16/15 .. ... .. .. $ 25,000
Federal Home Loan Mortgage
Corporation
#  4.500%, 01/15/15 ......... 49,000
#  2.875%, 02/09/15 ......... 107,000
#  4.750%, 01/19/16 ......... 50,000
Federal National Mortgage
Association
#  5.000%, 04/15/15 . ........ 24,000
# 2.375%,07/28/15 ......... 67,000
# 1.625%, 10/26/15 ......... 47,000
# 5.000%, 03/15/16 ......... 95,000

TOTAL AGENCY OBLIGATIONS. .

TEMPORARY CASH INVESTMENTS — (0.8%)
Repurchase Agreement, PNC
Capital Markets, Inc.
0.19%, 05/02/11
(Collateralized by
$42,440,000 FNMA 2.24%,
07/06/15, valued at
$43,501,000) to be
repurchased at

$42,858,679. ........... 42,858

Shares/
Face
Amount

(000)
SECURITIES LENDING COLLATERAL — (9.5%)
§@ DFA Short Term Investment
Fund ................. 497,132,795

TOTAL INVESTMENTS — (100.0%)
(Cost $5,129,090,530)

Valuet

$ 28,264,025

54,206,838
111,996,900
56,045,750

27,084,528
68,686,658
46,403,805
107,719,360

500,407,864

42,858,000

497,132,795

$5,238,905,629



DFA Five-YEAR GLoBAL FiIXep INcOME PORTFOLIO
CONTINUED

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Bonds
Australia. .. ... ... ... . — $ 373,125,250 — $ 373,125,250
Austria . ... .. e — 57,192,941 — 57,192,941
Belgium . ... ... . — 77,059,710 — 77,059,710
Canada . ........ — 448,608,886 — 448,608,886
France . . ... . e — 385,830,123 — 385,830,123
Germany . ... — 272,646,427 — 272,646,427
Ireland . . ... e — 12,800,617 — 12,800,617
Japan. ... — 109,470,848 — 109,470,848
Netherlands .. ....... ... ... .. . ... . ... . . ... ... ... — 450,311,248 — 450,311,248
New Zealand . ......... ... ... ... . — 46,832,291 — 46,832,291
NOrWaAY. . . — 258,553,603 — 258,553,603
Supranational Organization Obligations. . .. ............. — 672,319,249 — 672,319,249
Sweden .. ... — 131,902,890 — 131,902,890
United Kingdom . . . ... ... — 351,719,737 — 351,719,737
United States . . .. .......... ... . — 550,133,150 — 550,133,150
Agency Obligations .. ........... ... . . .. — 500,407,864 — 500,407,864
Temporary Cash Investments. . . ....................... — 42,858,000 — 42,858,000
Securities Lending Collateral ... ....................... — 497,132,795 — 497,132,795
Forward Currency Contracts™ .. ....................... — (25,606,241) — (25,606,241)
TOTAL. . . — $5,213,299,388 — $5,213,299,388

** Not reflected in the Schedule of Investments, valued at the unrealized appreciation/(depreciation) on the investment.

See accompanying Notes to Financial Statements.
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DFA INTERMEDIATE GOVERNMENT FIXED INCOME PORTFOLIO
SCHEDULE OF INVESTMENTS

April 30, 2011
(Unaudited)
Face Face
Amount Valuet Amount Valuet
(000) (000)

AGENCY OBLIGATIONS — (65.5%)

Federal Farm Credit Bank 2.875%, 06/12/15 ... ... ... $15,000 $ 15,785,175
5.000%, 06/01/12 .. ....... $ 4,295 $ 4,510,042 2.875%, 09/11/15 .. ....... 10,000 10,422,890
4.480%, 08/24/12 .. ....... 12,000 12,633,672 1.375%, 121115 . ... ... .. 10,000 9,745,670
6.280%, 11/26/12 ... ... ... 3,000 3,268,905 4.875%, 03/11/16 .. ....... 13,600 15,341,344
4.400%, 01/03/13 .. ....... 11,000 11,700,359 5.375%, 05/18/16 ... ...... 44,000 50,789,332
4.150%, 05/15/13 .. ....... 10,000 10,697,230 5.375%, 09/09/16 .. ....... 6,000 6,923,994
5.580%, 07/03/13 ......... 23,000 25,375,095 5.125%, 10/19/16 .. ....... 14,700 16,784,137
3.880%, 07/08/13 ......... 7,000 7,467,530 4.750%, 12/16/16 .. ....... 38,000 42,647,970
4.920%, 08/26/13 .. ....... 4,125 4,508,955 3.625%, 03/10/17 . ........ 20,000 21,213,120
4.710%, 10/18/13 .. ... .. .. 7,000 7,641,508 4.875%, 05/17/17 . ........ 39,000 43,984,785
4.900%, 01/16/14 .. ....... 5,700 6,251,384 5.000%, 111717 ......... 40,000 45,346,680
5.300%, 02/18/14 .. ....... 12,000 13,390,140 3.125%, 12/08/17 .. ....... 30,000 30,417,000
5.250%, 06/05/14 ......... 14,400 16,158,571 5.375%, 05/15/19 . ........ 4,000 4,599,468
4.375%, 06/30/14 .. ....... 3,915 4,305,971 5.125%, 08/15/19 .. ....... 5,295 5,976,043
3.000%, 09/22/14 .. ....... 7,000 7,376,936 4.500%, 09/13/19 .. ....... 5,000 5,445,240
8.160%, 09/30/14 ......... 3,615 4,428,921 4.125%, 12/13/19 .. ... .... 20,000 21,080,600
4.700%, 12/10M14 . ........ 4,000 4,450,092 4.125%, 03/13/20 .. ....... 22,000 23,025,728
4.550%, 02/03/15 .. ....... 4,500 4,987,742 3.000%, 03/18/20 ......... 14,000 13,600,174
4.375%, 0217115 .. ... .. .. 14,300 15,762,275 3.375%, 06/12/20 ... ...... 13,000 12,811,682
4.875%, 12/16/15 .. ... .. .. 15,000 16,958,415 4.625%, 09/11/20 .. ....... 21,200 22,708,613
6.030%, 03/21/16 ......... 4,700 5,546,508 5.000%, 03/12/21 . ........ 5,200 5,746,369
5.125%, 08/25/16 ......... 8,000 9,203,264 5.625%, 06/11/21 . ........ 7,000 8,121,988
2.875%, 02/10117 ......... 17,000 17,352,036 5.000%, 12/10/21 ... ...... 39,500 43,502,180
5.050%, 03/08/17 ......... 10,000 11,266,340 5.250%, 06/10/22 .. ....... 7,225 8,086,639
5.625%, 08/18/17 .. ....... 4,000 4,681,084 5.750%, 06/10/22 . ........ 19,500 22,601,397
5.100%, 09/03/19 ......... 9,000 10,213,677 5.375%, 09/30/22 ... ...... 14,600 16,460,128
5.320%, 09/03/19 ......... 21,300 24,096,690 4.750%, 03/10/23 .. ....... 32,200 34,485,298
5.150%, 11/15/19 ... ... ... 11,200 12,749,722 5.375%, 08/15/24 .. ....... 9,000 10,077,795
4.670%, 05/07/20 ......... 5,600 6,069,577 Tennessee Valley Authority
5.350%, 08/07/20 ......... 6,700 7,632,513 6.790%, 05/23/12 ... ...... 37,600 40,173,344
5.250%, 03/02/21 .. ....... 6,100 6,880,446 6.000%, 03/15/13 ... ...... 28,100 30,840,087
5.220%, 02/22/22 .. ....... 5,000 5,622,710 4.750%, 08/01/13 .. ....... 12,500 13,570,413
5.210%, 12/19/22 ... ... ... 21,200 23,500,857 4.375%, 06/15/15 .. ....... 13,500 14,880,712
5.250%, 03/06/23 ......... 6,000 6,696,822 5.500%, 07/18/17 ... ...... 8,500 9,848,448
5.220%, 05/15/23 .. ....... 48,100 54,113,173 6.250%, 12/15/17 ... ...... 11,000 13,228,523

Federal Home Loan Bank 4.500%, 04/01/18 .. ....... 44,700 49,044,527
4.625%, 08/15/12 . ........ 15,175 15,991,066
4.500%, 11/15/12 .. ... .. .. 18,000 19,072,656 TOTAL AGENCY OBLIGATIONS. . _1,372,719,174
5.126%, 02/28/13 .. ....... 5,615 6,073,268
3.875%, 06/14/13 ... ... ... 12,600 13,425,539 U.S. TREASURY OBLIGATIONS — (33.4%)

5.375%, 06/14/13 .. ....... 52,400 57,480,547 U.S. Treasury Bonds

4.500%, 09/16/13 .. ....... 11,000 11,924,968 11.250%, 02/15/15 .. ... ... 25,000 34,117,200
6.395%, 06/03/14 .. ....... 5,200 6,005,584 10.625%, 08/15/15 ........ 11,000 15,131,875
5.250%, 06/18/14 ... ...... 50,300 56,472,212 9.875%, 11/15/15 . ........ 14,800 20,099,096
6.700%, 06/25/14 .. ....... 12,500 14,605,950 9.250%, 02/15/16 ......... 38,500 51,662,188
5.500%, 08/13/14 .. ....... 35,500 40,429,637 7.250%, 05/15/16 ......... 34,000 42,659,392
4.500%, 11/14/14 .. ... .. .. 4,000 4,421,092
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DFA INTERMEDIATE GOVERNMENT FIXED INCOME PORTFOLIO

CONTINUED
Face
Amount Valuet
(000)
7.500%, 11/15/16 ......... $17,800 $22,782,612
9.000%, 11/15/18 . ........ 12,200 17,454,577
8.125%, 08/15/19 .. ....... 3,800 5,267,157
8.750%, 08/15/20 ......... 19,700 28,637,338
8.125%, 05/15/21 .. ....... 27,100 38,287,205
7.250%, 08/15/22 . ... ... .. 28,000 37,765,000
6.250%, 08/15/23 .. ....... 35,000 43,952,335
7.500%, 11/15/24 . ... ... .. 41,300 57,652,239
6.000%, 02/15/26 ......... 17,000 20,981,723
U.S. Treasury Notes

4.375%, 08/15/12 ... ... ... 54,700 57,565,350
4.000%, 11/15/12 . ........ 9,700 10,235,770
3.875%, 02/15/13 .. ....... 27,600 29,271,097
3.625%, 05/15/13 .. ....... 7,700 8,171,024
4.250%, 08/15/13 ......... 30,100 32,536,234
4.000%, 02/15/14 . ........ 10,500 11,399,062
4.250%, 08/15/14 . ........ 15,500 17,058,478
4.250%, 11/15/14 . ..... ... 7,500 8,278,125
4.125%, 05/15/15 ......... 10,000 11,019,530
2.625%, 02/29/16 .. ....... 22,400 23,154,253
4.875%, 08/15/16 .. ....... 8,200 9,360,169

Face
Amount Valuet
(000)
3.000%, 09/30/16 ......... $22,000 $ 22,976,250
3.625%, 02/15/20 . ........ 22,500 23,394,735
TOTAL U.S. TREASURY
OBLIGATIONS ............. 700,870,014
TEMPORARY CASH INVESTMENTS — (1.1%)
Repurchase Agreement, PNC
Capital Markets, Inc.
0.19%, 05/02/11
(Collateralized by
$23,515,000 FNMA 2.24%,
07/06/15, valued at
$24,102,875) to be
repurchased at
$23,745,376. . . ... ... ... 23,745 23,745,000

TOTAL INVESTMENTS — (100.0%)
(Cost $1,982,546,644)

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Agency Obligations
U.S. Treasury Obligations
Temporary Cash Investments

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
— $1,372,719,174 — $1,372,719,174
— 700,870,014 — 700,870,014
23,745,000 23,745,000

$2,097,334,188 $2,097,334,188

See accompanying Notes to Financial Statements.
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DFA SHORT-TERM EXTENDED QUALITY PORTFOLIO
SCHEDULE OF INVESTMENTS

April 30, 2011
(Unaudited)

Face
Amount

(000)

AGENCY OBLIGATIONS — (2.6%)

Federal Home Loan Bank
3.625%, 10/18/13 ... .. ..
Federal Home Loan Mortgage
Corporation
4.875%, 11/15/13 ... .. ..
#  4.750%, 11/17/15 . ... ...
Federal National Mortgage
Association
#  3.250%, 04/09/13 .......
1.000%, 09/23/13 . ... ...
Tennessee Valley Authority
6.000%, 03/15/13 ... ....

.. $8,500

.. 5,000
.. 4,000

. 4,000

TOTAL AGENCY OBLIGATIONS. .

BONDS — (83.7%)
3M Co.
#  4.375%,08/15/13 .......
Abbott Laboratories

5.600%, 05/15/11 . ... ...
ACE INA Holdings, Inc.

5.600%, 05/15/15 . ... ...
Adobe Systems, Inc.

3.250%, 02/01/15 . ... ...
Aetna, Inc.

5.750%, 06/15/11 .. ... ..
Aflac, Inc.

3.450%, 08/15/15 .. ... ..
African Development Bank

3.000%, 05/27/14 . ... ...
Agence Francaise de

Developpement

2.250%, 05/22/12 . ... ...
Allstate Corp. (The)

7.500%, 06/15/13 . ... ...
#  6.200%, 05/16/14 .......
American Express Credit Corp.

5.875%, 05/02/13 .. ... ..

7.300%, 08/20/13 . ... ...
Amgen, Inc.
#  4.850%, 11/18/14 ... .. ..
Analog Devices, Inc.
# 5.000%, 07/01/14 .......
Anheuser-Busch Cos., Inc.
#  5.000%, 01/15/15 ... .. ..
AON Corp.

3.500%, 09/30/15 . ... ...

.. 7,000

.. 600

. 3,567

.. 3,000

. 1,600

.. 1,875

. 7,000

. 2,000

.. 2,100
.. 5,000

.. 1,000
.. 3,800

. 5,569

.. 1,500

.. 2,000

.. 3,000

Valuet

$ 9,044,748

4,394,432
5,603,085

5,256,460
4,007,144

4,390,048

32,695,917

7,572,831

601,019

3,957,690

3,104,061

1,609,880

1,902,066

7,357,343

2,030,996

2,344,967
5,690,660

1,082,910
4,269,099

6,182,910

1,647,849

2,199,236

3,057,549

Apache Corp.

6.000%, 09/15/13 . ........

Appalachian Power Co.

5.650%, 08/15/12 . ... ... ..

Archer-Daniels-Midland Co.

7.125%, 03/01/13 . ... ... ..

Arizona Public Service Co.

6.500%, 03/01/12 . ........

Arrow Electronics, Inc.

6.875%, 07/01/13 . ... ... ..

Asian Development Bank

# 2.625%, 02/09/15 .........

Assurant, Inc.

# 5.625%, 02/15/14 . ........

AT&T, Inc.

# 6.700%, 11/15/13 .. .......
2.500%, 08/15/15 .. .......

Atmos Energy Corp.

7.375%, 05/15/11 .. .......

Australia & New Zealand Banking
Group, Ltd.

5.125%, 11/14/11 .. ... ...

Austria Government
International Bond

5.500%, 02/22/12 ... ......
3.250%, 06/25/13 ... ......

AutoZone, Inc.

5.875%, 10/15/12 ... ... ...

Avnet, Inc.

# 6.000%, 09/01/15 .........

Baker Hughes, Inc.

# 6.500%, 11/15/13 .. .......

Baltimore Gas & Electric Co.

# 6.125%,07/01/13 .........

Bank Nederlandse Gemeenten

2.750%, 07/01/15 ... ......

Bank of America Corp.

# 5.375%,09/11/12 . ........

Bank of New York
Mellon Corp. (The)

4.950%, 11/0112 .. .......
# 4.300%, 05/15/14 .. .......
# 2.950%, 06/18/15 .........

Bank of Nova Scotia

# 2.250%,01/22/13 .........
2.375%, 121713 .. .......
#  3.400%, 01/22/15 . ........

Face
Amount

(000)

$2,100
600
800
600
3,000
8,000
3,000

3,700
4,000

800
2,400
3,020
5,000
1,760
2,000
1,870
3,750
5,000
7,500
2,500
2,000
2,000
2,000

7,000
2,000

Valuet

$2,336,668
632,450
886,279
627,781
3,279,309
8,308,688
3,206,076

4,173,711
4,010,432

801,454
2,452,476
3,141,981
5,241,850
1,875,384
2,195,584
2,110,405
4,127,610
5,103,820
7,914,225
2,655,182
2,164,140
2,058,010
2,049,230

7,163,422
2,086,976



DFA SHORT-TERM EXTENDED QUALITY PORTFOLIO

CONTINUED
Face
Amount
(000)
# 2.900%, 03/29/16 ......... $8,000
Barclays Bank P.L.C.
#  5.450%, 09/12/12 . ........ 6,700
5.200%, 07/10/14 ... ...... 2,000
Barrick Gold Finance Co.
#  4.875%,11/15/14 . ........ 5,000
Baxter International, Inc.
# 1.800%, 03/15/13 ......... 2,750
4.000%, 03/01/14 ......... 3,600
BB&T Corp.
#  3.850%, 07/27/12 . ........ 500
# 3.375%,09/25/13 ......... 3,000
# 5.700%, 04/30/14 ......... 3,000
Bear Stearns Cos. LLC (The)
# 5.500%, 08/15/11 ......... 1,600
Belgium Government
International Bond
4.250%, 09/03/13 ... ...... 1,000
2.750%, 03/05/15 ......... 2,000
Bemis Co., Inc.
5.650%, 08/01/14 .. ....... 2,000
Berkshire Hathaway Finance
Corp.
#  4.850%, 01/15/15 ......... 5,000
BHP Billiton Finance USA, Ltd.
# 5.125%,08/29/12 ......... 600
# 5.500%, 04/01/14 ......... 2,000
Black & Decker Corp.
7.125%, 06/01/11 .. ....... 1,430
Black Hills Corp.
6.500%, 05/15/13 ......... 1,500
BlackRock, Inc.
2.250%, 12/10/12 ... ...... 1,865
3.500%, 12/10/14 ... ...... 6,500
BNP Paribas
3.250%, 03/11/15 .. ....... 4,000
Boeing Co. (The)
# 1.875%, 11/20/12 ......... 3,500
# 5.000%, 03/15/14 ......... 3,675
BP Capital Markets P.L.C.
3.750%, 06/17/13 ... ...... 2,500
5.250%, 11/0713 ......... 3,000
Bristol-Myers Squibb Co.
#  5.250%, 08/15/13 ......... 6,531
British Columbia, Province of
Canada
2.850%, 06/15/15 .. ....... 4,000
Brown-Forman Corp.
5.000%, 02/01/14 ... ...... 1,510

Valuet

$8,096,792

7,101,243
2,177,298

5,524,825

2,794,544
3,852,922

517,306
3,139,833
3,325,935
1,623,549
1,049,664

1,990,740

2,192,338

5,516,035

625,517
2,227,838

1,436,844
1,614,250

1,905,795
6,857,110

4,098,328

3,564,942
4,036,804

2,609,000
3,252,327

7,163,168

4,164,968

1,650,785

Face
Amount

(000)

Burlington Northern Santa Fe LLC
# 5.900%, 07/01/12 . ........ $1,100

Caisse d’Amortissement de la
Dette Sociale
4.125%, 12/09/11 .. ....... 1,400
3.500%, 07/01/14 .. ....... 5,800
Campbell Soup Co.
#  4.875%, 10/01/13 ......... 3,100
Canadian National Railway Co.
4.400%, 03/15/13 .. ....... 3,450
Canadian Natural Resources, Ltd.
5.150%, 02/01/13 ......... 3,000
Capital One Financial Corp.
# 6.250%, 11/15/13 . ........ 1,200
# 7.375%,05/23/14 ......... 3,000
Caterpillar Financial Services
Corp.
#  6.200%, 09/30/13 ......... 5,096
4.750%, 02/17/15 ... ...... 1,500
#  2.650%, 04/01/16 ......... 1,000
CenterPoint Energy Resources
Corp.
7.875%, 04/01/13 .. ....... 1,470
Charles Schwab Corp. (The)
#  4.950%, 06/01/14 ......... 4,000
CIGNA Corp.
6.375%, 10/15/11 .. ....... 1,000
Cisco Systems, Inc.
1.625%, 03/14/14 . ... .. ... 8,750
Citigroup, Inc.
6.000%, 02/21/12 .. ....... 1,100
5.300%, 10/17/12 . ... ... .. 2,000
# 6.500%, 08/19/13 ......... 3,000
Coca-Cola Co. (The)
#  3.625%, 03/15/14 ......... 1,500
1.500%, 11/15/15 .. ....... 3,825
Coca-Cola Refreshments USA,
Inc.
# 7.375%, 03/03/14 . ........ 2,100
Colgate-Palmolive Co.
5.980%, 04/25/12 .. ....... 1,000
Comcast Cable Communications
Holdings, Inc.
8.375%, 03/15/13 . ........ 2,300
Comcast Corp.
# 5.300%, 01/15/14 . ........ 1,000
Comerica, Inc.
3.000%, 09/16/15 . ........ 2,000

28

Valuet

$1,163,565
1,430,005
6,163,950
3,381,982
3,667,823
3,203,421
1,325,270

3,486,366

5,699,815
1,656,540
1,014,784
1,643,454
4,382,772
1,025,572
8,799,490
1,145,735
2,112,134
3,296,319
1,598,766
3,716,592

2,443,520

1,053,196

2,593,473
1,095,739

2,011,008
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Face
Amount
(000)
Commonwealth Bank of Australia
2.500%, 12/10/12 ......... $1,400
# 2.700%, 11/25/14 .. ....... 2,000
Computer Sciences Corp.
5.000%, 02/15/13 ......... 1,500
ConAgra Foods, Inc.
#  6.750%, 09/15/11 . ........ 800
ConocoPhillips
#  4.600%, 01/15/15 . ........ 2,500
Consolidated Edison Co. of New
York, Inc.
3.850%, 06/15/13 ......... 600
Constellation Energy Group, Inc.
#  4.550%, 06/15/15 .. ....... 4,000
Council of Europe Development
Bank
4.500%, 06/30/14 ......... 2,000
#  2.750%, 02/10/15 . ........ 2,000
COX Communications, Inc.
# 7.125%, 10/01/12 . ........ 1,400
Credit Suisse AG
5.000%, 05/15/13 ......... 8,400
Credit Suisse USA, Inc.
# 5.125%, 01/15/14 ... ...... 500
CSX Corp.
5.500%, 08/01/13 ......... 500
CVS Caremark Corp.
5.750%, 08/15/11 . ........ 600
#  4.875%, 09/15/14 ... ...... 3,500
Daimler Finance North
America LLC
6.500%, 11/15/13 ......... 5,000
Dell, Inc.
#  4.700%, 04/15/13 . ........ 600
# 1.400%, 09/10/13 ......... 5,000
# 5.625%, 04/15/14 .. ....... 3,000
Detroit Edison Co. (The)
6.400%, 10/01/13 ......... 600
Deutsche Bank AG
#  4.875%, 05/20/13 . ........ 1,100
3.875%, 08/18/14 . ........ 3,200
Deutsche Telekom International
Finance BV
#  4.875%, 07/08/14 .. ....... 1,000
Deutsche Telekom International
Finance NV
5.250%, 07/22/13 ......... 1,500
Development Bank of Japan
2.875%, 04/20/15 . ........ 2,000

Valuet

$1,438,724
2,070,520

1,586,672
817,836

2,749,240

630,211
4,248,512
2,183,376
2,078,136
1,514,703
9,003,296

545,252

543,873

608,854
3,840,571
5,597,565

640,112
5,024,555
3,333,720

671,203
1,174,235
3,368,026

1,089,517

1,623,076

2,078,084

29

Face
Amount
(000)

Devon Energy Corp.

5.625%, 01/15/14 ... ... ... $ 1,100
Diageo Capital P.L.C.

5.200%, 01/30/13 . ........ 600
# 7.375%,01/15/14 .. ....... 2,535
Diageo Finance BV
#  3.250%, 01/15/15 . ........ 5,000
DIRECTV Holdings LLC

4.750%, 10/01/14 ... .... .. 3,000
#  3.550%, 03/15/15 .. ....... 2,000
Dominion Resources, Inc.
# 5.000%, 03/15/13 ......... 600
Dover Corp.

4.875%, 10/15/15 ... ...... 4,000
Dow Chemical Co. (The)
# 6.000%, 10/01/12 . ........ 3,500
Dr. Pepper Snapple Group, Inc.
# 2.900%, 01/15/16 . ........ 5,000
DTE Energy Co.
# 7.625%, 05/15/14 . ........ 1,000
Duke Energy Corp.

3.950%, 09/15/14 .. ....... 1,070
Duke Energy Ohio, Inc.

5.700%, 09/15/12 ... ...... 450
E.l. Du Pont de Nemours & Co.

5.875%, 01/15/14 .. ... .. .. 516

3.250%, 01/15/15 .. ....... 4,000
Eaton Corp.

5.950%, 03/20/14 . ........ 600
eBay, Inc.
# 0.875%,10/15/13 ......... 7,200
Eksportfinans ASA

1.875%, 04/02/13 ......... 10,000

3.000%, 11/17/14 .. ... ... 3,900
Eli Lilly & Co.
#  4.200%, 03/06/14 ......... 1,000
Emerson Electric Co.

5.625%, 11/15/13 ... ... ... 905
Enbridge Energy Partners LP
#  4.750%, 06/01/13 . ........ 800
EnCana Holdings Finance Corp.
# 5.800%, 05/01/14 ......... 1,500
Energy Transfer Partners LP

6.000%, 07/01/13 . ........ 2,250
Enterprise Products

Operating LLC

#  7.625%, 02/15/12 ......... 1,500

9.750%, 01/31/14 .. ....... 600

5.000%, 03/01/15 .. ....... 1,000

Valuet

$ 1,221,092

643,102
2,923,958

5,190,030

3,253,422
2,070,492

642,203
4,431,216
3,734,003
5,023,930
1,154,851
1,131,979

479,381

574,169
4,181,632

674,357
7,163,467

10,181,810
4,058,941

1,078,110
1,005,055

847,458
1,674,220
2,448,630
1,577,286

721,627
1,082,357
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EOG Resources, Inc.

6.125%, 10/01/13 .. .... ...

Eurofima
4.250%, 02/04/14 . ........

European Bank for Reconstruction

& Development

#  2.750%, 04/20/15 .........

European Investment Bank
3.125%, 06/04/14 ... ... ...

# 2.750%, 03/23/15 .........

Export Development Canada
2.250%, 05/28/15 .. .......

Express Scripts, Inc.

5.250%, 06/15/12 .. .......

Fifth Third Bancorp
6.250%, 05/01/13 . ........

Fortune Brands, Inc.

4.875%, 12/01/13 ... ......

France Telecom SA

#  4.375%,07/08/14 .........

# 2125%,09/16/15 .........

General Dynamics Corp.

#  4.250%, 05/15/13 .........

General Electric Capital Corp.

#  4.800%, 05/01/13 .........
3.750%, 11/14/14 ... ... ...
2.250%, 11/09/15 .........

General Electric Co.

5.000%, 02/01/13 .. .......

General Mills, Inc.

6.000%, 02/15/12 .. .......

GlaxoSmithKline Capital, Inc.
4.850%, 05/15/13 ... ......

Goldman Sachs Group, Inc. (The)
5.250%, 04/01/13 . ........

# 6.000%, 05/01/14 .........

# 5.125%,01/15/15 . ........

Hartford Financial Services Group,

Inc.

#  4.625%,07/15/13 .........

# 4.000%, 03/30/15 .........

Hershey Co. (The)

4.850%, 08/15/15 ... ......

Hess Corp.

7.000%, 02/15/14 ... ......

Hewlett-Packard Co.

#  1.250%, 09/13/13 .........

# 6.125%, 03/01/14 .........

Face
Amount

(000)

$1,500

3,000

2,000

4,000
3,000

1,000
1,500
1,000
2,100

3,350
5,000

500
1,000
3,000
2,000
8,700

421
8,500
3,000

1,200
4,100

2,652
2,000

500
3,100

4,550
4,100

Valuet

$1,662,602

3,242,184

2,077,530

4,221,772
3,119,250

1,024,891
1,570,114
1,086,433
2,229,896

3,620,054
4,956,590

535,009
1,066,101
3,158,502
1,960,530
9,287,946

438,979
9,161,852
3,211,683

1,326,023
4,441,436

2,777,946
2,055,838

546,550
3,526,256

4,560,479
4,612,504

Honeywell International, Inc.
#  3.875%,02/15/14 .........
Howard Hughes Medical Institute
3.450%, 09/01/14 .. .......
HSBC Finance Corp.
#  4.750%, 07/15/13 .........
Husky Energy, Inc.
# 5.900%, 06/15/14 . ........
Hydro-Quebec
6.300%, 05/11/11 . ........
ICI Wilmington, Inc.
5.625%, 12/01/13 ... ......
Instituto de Credito Oficial
5.375%, 07/02/12 . ... ... ..
Inter-American Development Bank
1.625%, 07/15/13 .........
International Bank for
Reconstruction & Development
3.625%, 05/21/13 . ........
5.500%, 11/25/13 .. ... .. ..
2.375%, 05/26/15 . ... ... ..
International Business Machines
Corp.
# 2.100%, 05/06/13 .........
International Finance Corp.
2.750%, 04/20/15 .........
Japan Finance Corp.
2.125%, 11/05/12 . ... ... ..
Jefferies Group, Inc.
5.875%, 06/08/14 . ........
John Deere Capital Corp.
7.000%, 03/15/12 .. .......
1.875%, 06/17/13 .........
Johnson Controls, Inc.
4.875%, 09/15/13 . ... ... ..
JPMorgan Chase & Co.
# 4.650%, 06/01/14 .........
#  3.400%, 06/24/15 .........
Kansas City Power & Light Co.
6.500%, 11/15/11 .. .......
KeyCorp.
#  6.500%, 05/14/13 .........
Kinder Morgan Energy
Partners LP
7.125%, 03/15/12 ... ......
5.850%, 09/15/12 ... ......
# 5.000%, 12/15/13 .........
Kingdom of Denmark
0.875%, 02/19/13 .. .......

Face
Amount

(000)

$3,100
1,285
3,000
3,000
800
1,000
6,500
3,000
2,000
2,000
2,000
3,355
3,000
2,000
3,000

1,600
6,725

1,000

4,000
2,500

800
1,500
500
600

2,000

5,600

Valuet

$3,326,213
1,364,629
3,210,123
3,335,574
800,793
1,084,655
6,726,648
3,051,999
2,113,712
2,225,158
2,062,856
3,441,046
3,130,941
2,038,332
3,258,654

1,690,416
6,847,355

1,079,467

4,316,236
2,561,965

819,660
1,640,430
527,377
637,016

2,174,054

5,615,058
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Kohl’s Corp.
7.375%, 10/15/11 . ........
Kommunalbanken
2.750%, 05/05/15 .........
Kommunalbanken AS
5.125%, 05/30/12 .........
Kommuninvest | Sverige AB
5.375%, 07/03/12 . ........
Koninklijke Philips Electronics NV
7.250%, 08/15/13 . ........
Kraft Foods, Inc.
6.250%, 06/01/12 .........
Kreditanstalt fuer Wiederaufbau
4.000%, 10/15/13 ... ... ...
4.750%, 05/15/14 ... ... ...
4.125%, 10/15/14 ... ... ...
1.250%, 10/26/15 .........
Kroger Co. (The)
# 5.500%, 02/01/13 . ........
Landeskreditbank
Baden-Wuerttemberg
Foerderbank
2.000%, 10/01/12 ... ......
Landwirtschaftliche Rentenbank
4.125%, 07/15/13 ... ... ...
3.125%, 07/15/15 . ........
Lockheed Martin Corp.
#  4.121%, 03/14/13 . ........
Lowe’s Cos, Inc.
#  5.000%, 10/15/15 . ........
Manitoba, Province of Canada
2.625%, 07/15/15 . ........
Marriott International, Inc.
4.625%, 06/15/12 ... ... ...
Marsh & McLennan Cos., Inc.
6.250%, 03/15/12 .........
McDonald’s Corp.
#  4.300%, 03/01/13 .........
McKesson Corp.
# 6.500%, 02/15/14 . ........
Medtronic, Inc.
#  4.500%, 03/15/14 .. .......
#  3.000%, 03/15/15 .. .......
Merck & Co., Inc.
#  4.750%, 03/01/15 . ........
MetLife, Inc.
# 5.375%, 12/15/12 ... ......
5.500%, 06/15/14 .........

Face
Amount

(000)

1,267
3,000
1,000
2,000
4,000

1,800

6,800

3,600
4,000

6,000

4,000

8,000

1,100

600

2,600

1,600

1,100
6,500

3,000

600
2,081

Valuet

$ 618,159
4,132,800
1,575,508
5,915,162
1,689,974
1,340,785
3,221,184
1,098,987
2,194,340
3,886,372

1,926,976

6,929,628

3,855,827
4,189,284

6,356,964
4,477,248
8,227,904
1,140,559

623,866
2,771,088
1,801,224

1,198,183
6,752,102

3,316,569

641,664
2,286,973

Microsoft Corp.
2.950%, 06/01/14 .........
#  2.500%, 02/08/16 .........
Monsanto Co.
7.375%, 08/15/12 . ........
Morgan Stanley
5.250%, 11/02/12 . ... ... ..
# 5.300%, 03/01/13 .........
4.100%, 01/26/15 .........
NASDAQ OMX Group, Inc. (The)
4.000%, 01/15/15 . ... ... ..
National Australia Bank, Ltd.
5.350%, 06/12/13 .........
#  3.375%, 07/08/14 ... ......
National City Corp.
#  4.900%, 01/15/15 . ........
National Rural Utilities
Cooperative Finance Corp.
7.250%, 03/01/12 . ........
Nederlandse Waterschapsbank
3.000%, 03/17/15 .........
Nestle Holdings, Inc.
2.125%, 03/12/14 ... ... ...
Network Rail Infrastructure
Finance P.L.C.
2.000%, 01/1712 .........
NextEra Energy Capital Holdings,
Inc.
5.625%, 09/01/11 . ........
2.550%, 11/15/13 .........
NIBC Bank NV
2.800%, 12/02/14 .........
Nisource Finance Corp.
6.150%, 03/01/13 .........
Nomura Holdings, Inc.
5.000%, 03/04/15 .. .......
Nordic Investment Bank
2.625%, 10/06/14 .........
2.500%, 07/15/15 .........
Nordstrom, Inc.
6.750%, 06/01/14 .........
Northern States Power Co.
8.000%, 08/28/12 .........
Northern Trust Corp.
# 5.500%, 08/15/13 .........
Northrop Grumman Corp.
3.700%, 08/01/14 .........
Novartis Capital Corp.
#  2.900%, 04/24/15 .........

Face
Amount

(000)

$5,000
6,000

700
2,000
1,100
4,000
3,400

2,000
3,000

6,273

5,100
3,000
6,500

2,600

800

1,350

3,000

1,000

3,000

3,000
5,000

1,000

800
2,000
1,500

2,200

Valuet

$5,244,765
6,089,004

755,800
2,120,960
1,173,722
4,143,104
3,424,847

2,157,978
3,177,237

6,828,719

5,380,648
3,106,752

6,653,602
2,630,719

813,064
1,379,211
3,088,050
1,083,535

3,138,588

3,120,831
5,133,660

1,149,061

873,350
2,201,016
1,583,040

2,273,960
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Nucor Corp.

#  4.875%,10/01/12 . .......

Occidental Petroleum Corp.

1.450%, 12/13/13 ........
# 2.500%, 02/01/16 ........

Oesterreichische
Kontrollbank AG

4.750%, 10/16/12 .. ... ...
#  1.750%, 10/05/15 ... ... ..

ONEOK Partners LP

5.900%, 04/01/12 .. ......
Ontario Electricity Financial Corp.
7.450%, 03/31/13 .. ......

Ontario, Province of Canada

# 2.700%, 06/16/15 ........

Oracle Corp.

#  4.950%, 04/15/13 . .......
# 3.750%, 07/08/14 ........

PACCAR, Inc.

6.875%, 02/15/14 .. ... ...

Pacific Gas & Electric Co.

# 4.800%, 03/01/14 ........

Packaging Corp. of America

5.750%, 08/01/13 . .......

PepsiAmericas, Inc.

#  4.375%,02/15/14 . ... .. ..

PepsiCo, Inc.

# 0.875%, 10/25/13 ........
# 3.750%, 03/01/14 .. ......

Pfizer, Inc.

# 5.350%, 03/15/15 .. ......

Philip Morris International, Inc.

4.875%, 05/16/13 ........
# 6.875%,03/17/14 . .......

Pitney Bowes, Inc.

4.625%, 10/01/12 .. ... ...
# 3.875%,06/15/13 ........

Plains All American Pipeline LP

4.250%, 09/01/12 .. ... ...

PNC Funding Corp.

5.400%, 06/10/14 . .......

Potash Corp. of
Saskatchewan, Inc.

7.750%, 05/31/11 . .......

PPL Energy Supply LLC

6.300%, 07/15/13 . .......
5.400%, 08/15/14 .. ... ...

Praxair, Inc.

6.375%, 04/01/12 .. ... ...

Face
Amount

(000)

$ 4,200
4,355
4,000
3,800
1,900

600
1,000

10,700

3,100
2,000

1,500
1,900

800
1,100

800
1,500

4,000

6,450
1,900

800
5,000

4,170

500

600

600
900

1,200

Valuet

$ 4,428,980
4,394,609
4,003,488
4,031,713
1,876,419

627,505
1,121,978
11,056,642

3,343,970
2,139,500

1,716,140
2,058,732

859,325
1,190,175

795,298
1,603,318

4,512,856

6,928,880
2,190,014

837,712
5,206,545

4,321,967

550,524

603,115

654,179
977,089

1,263,258

2.125%, 06/14/13 ... .. ...
4.375%, 03/31/14 ... ... ..

President & Fellows of Harvard
College

5.000%, 01/15/14 .. ... ...

Principal Financial Group, Inc.

7.875%, 05/15/14 . ... . ...

Procter & Gamble Co. (The)

1.800%, 11/15/15 .. ... ...

Prudential Financial, Inc.

5.800%, 06/15/12 . .......
# 5.100%, 09/20/14 ........

PSEG Power LLC

# 5.000%, 04/01/14 ........

Quest Diagnostics, Inc.

# 5.450%, 11/01/15 ... ... ..

Rabobank Nederland NV

4.200%, 05/13/14 .. ... ...

Raytheon Co.

1.625%, 10/15/15 ... .. ...

Reynolds American, Inc.

7.250%, 06/01/13 ... .. ...

Royal Bank of Canada

5.650%, 07/20/11 . .......
# 2.100%, 07/29/13 ........

Ryder System, Inc.

5.000%, 06/15/12 .. ... ...
6.000%, 03/01/13 ........

Safeway, Inc.

# 5.800%, 08/15/12 .. ... ...
5.625%, 08/15/14 .. ... ...

Sara Lee Corp.

3.875%, 06/15/13 .. ... ...

Saskatchewan, Province of
Canada

7.375%, 07/15/13 .. ... ...

Scottish Power, Ltd.

5.375%, 03/15/15 .. ... ...

Shell International Finance

3.100%, 06/28/15 .. ... ...

Societe Financement de
’Economie Francaise

3.375%, 05/05/14 . . ... ...
2.875%, 09/22/14 ... .. ...

Southern California Edison Co.

# 5.750%, 03/15/14 ... ... ..

Southern Co.

5.300%, 01/15/12 .. ... ...

Face
Amount

(000)

760

5,000

2,150
2,365

1,000

1,000

6,000

3,000

1,000

2,200
4,500

900
600

500
1,000

4,200

9,000

3,000

3,000

2,000

3,000

800

1,600

Valuet

$ 3,127,421
1,617,622
13,686,750
882,357
4,933,505

2,250,874
2,574,045

1,070,994
1,104,448
6,417,504
2,897,718
1,113,608

2,223,984
4,606,844

935,640
646,762

530,938
1,099,403

4,386,165

10,238,760
3,192,018
3,111,918
2,111,020
3,117,177

896,023

1,652,664
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Southern Power Co.

4.875%, 07/15/15 ... .. ..

Southwest Airlines Co.

# 5.250%, 10/01/14 . ... ...

Spectra Energy Capital LLC

5.668%, 08/15/14 ... .. ..

St. Jude Medical, Inc.

# 2.200%, 09/15/13 .......
# 3.750%, 07/15/14 . ... ...

State Street Corp.

4.300%, 05/30/14 .......
# 2.875%, 03/07/16 .......

SunTrust Banks, Inc.

5.250%, 11/05/12 . ... ...

Svensk Exportkredit AB

3.250%, 09/16/14 ... .. ..

Tampa Electric Co.

6.375%, 08/15/12 . ... ...

Target Corp.

# 5.875%, 03/01/12 .......
TD Ameritrade Holding Corp.
4.150%, 12/01/14 . ... ...

Telstra Corp., Ltd.

6.375%, 04/01/12 ... ....
Thermo Fisher Scientific, Inc.
#  3.200%, 05/01/15 . ......

Time Warner Cable, Inc.

#  5.400%, 07/02/12 .. ... ..
# 6.200%, 07/01/13 .......

Total Capital SA

5.000%, 05/22/12 .......

Toyota Motor Credit Corp.

2.800%, 01/11/16 . ... ...

Transatlantic Holdings, Inc.

5.750%, 12/14/15 . ... ...

TransCanada Pipelines, Ltd.

4.000%, 06/15/13 .......
3.400%, 06/01/15 .. ... ..

Travelers Cos., Inc. (The)

# 5.500%, 12/01/15 ... .. ..

U.S. Bancorp

# 2.000%, 06/14/13 .......
3.150%, 03/04/15 ... ....

UBS AG

# 2.250%, 08/12/13 .......
3.875%, 01/15/15 . ... ...

Unilever Capital Corp.

3.650%, 02/15/14 .. ... ..
# 2.750%, 02/10/16 .......

Face
Amount

(000)

$ 2,000
3,000
1,500

1,500
2,000

5,500
3,500

3,100
5,000

600
1,000
3,000
1,750
1,300

1,300
3,300

5,900
10,500
1,000

1,400
4,000

8,500

3,000
3,000

5,000
3,500

1,650
6,080

Valuet

$ 2,164,420
3,230,481
1,658,640

1,531,572
2,117,848

5,928,934
3,529,138

3,263,885
5,265,085

640,738
1,045,511
3,165,354
1,841,152
1,342,619

1,367,980
3,633,825

6,166,025
10,601,136
1,058,515

1,482,382
4,172,552

9,512,673

3,060,543
3,108,732

5,081,665
3,635,821

1,753,899
6,193,076

United Technologies Corp.

# 6.100%, 05/15/12 .. .......

Valero Energy Corp.

# 6.875%,04/15/12 .........
#  4.500%, 02/01/15 . ........

Veolia Environnement SA

5.250%, 06/03/13 .........

Verizon Communications, Inc.

# 4.350%, 02/15/13 . ........
5.250%, 04/15/13 .. .......
5.550%, 02/15/16 . ........

Wal-Mart Stores, Inc.

# 7.250%, 06/01/13 .........

3.200%, 05/15/14 . ... ... ..
# 2.875%,04/01/15 .........
# 2.800%, 04/15/16 .........

Walt Disney Co. (The)

4.700%, 12/01/12 .. .......

Waste Management, Inc.

6.375%, 11/15/12 . ... ... ..
5.000%, 03/15/14 .. .......

Weatherford International, Ltd.

4.950%, 10/15/13 .. .......

WellPoint Health Networks, Inc.

6.375%, 01/15/12 . . .......

Wells Fargo & Co.

# 5.250%, 10/23/12 . ........

Western Union Co. (The)

6.500%, 02/26/14 . ........

Westpac Banking Corp.

3.000%, 08/04/15 . ........
3.000%, 12/09/15 . ... ... ..

Westpac Securities, Ltd.

3.450%, 07/28/14 .. .......

WR Berkley Corp.

5.875%, 02/15/13 . ... ... ..

Xerox Corp.

4.250%, 02/15/15 ... ......

XTO Energy, Inc.

4.900%, 02/01/14 .. .......
TOTALBONDS. ..............

Face
Amount

(000)

800
2,600
3,500
3,000
1,000
6,000
5,900
8,000

500

655
258

1,045

600

6,350

1,600

7,000
4,000

1,000

1,000

1,359

1,900

Valuet

1,693,256

3,948,405
2,132,490

856,630
2,747,459
3,774,596
3,368,745
1,129,123
6,339,462
6,123,893
8,130,832

531,149

707,400
279,915

1,117,593

624,479
6,748,462
1,787,310

7,045,752
4,023,040

1,060,700
1,060,668
1,441,465

2,083,361

1,057,549,196



DFA SHORT-TERM EXTENDED QUALITY PORTFOLIO
CONTINUED

Face
Amount

(000)

TEMPORARY CASH INVESTMENTS — (1.6%)
Repurchase Agreement, PNC

Capital Markets, Inc.

0.19%, 05/02/11

(Collateralized by

$19,860,000 FNMA 2.24%,

07/06/15, valued at

$20,356,500) to be

repurchased at

$20,054,318. .. ......... $20,054

Valuet

$20,054,000

Shares/
Face
Amount

(000)

SECURITIES LENDING COLLATERAL — (12.1%)
§@ DFA Short Term Investment

Fund ................. 153,338,000
@ Repurchase Agreement,

Deutsche Bank Securities,

Inc. 0.04%, 05/02/11

(Collateralized by

$48,926,610 FNMA

2.063%(r), 06/01/35,

valued at $67,850)## to be

repurchased at $66,520 . . . $67

TOTAL SECURITIES LENDING
COLLATERAL . .............

TOTAL INVESTMENTS — (100.0%)
(Cost $1,240,677,099) . . ... ...

Valuet

$153,338,000

66,520

153,404,520

$1,263,703,633

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Agency Obligations

Bonds

Temporary Cash Investments
ies Lending Collateral . ...............

Securit

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
— $ 32,695,917 — $ 32,695,917
— 1,057,549,196 — 1,057,549,196
— 20,054,000 — 20,054,000

153,404,520
$1,263,703,633

See accompanying Notes to Financial Statements.
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DFA INTERMEDIATE-TERM EXTENDED QUALITY PORTFOLIO

AGENCY OBLIGATIONS — (3.9%)
Federal Farm Credit Bank
5.150%, 11/15/19 .........
4.800%, 02/13/23 .........
Federal Home Loan Bank
3.000%, 03/18/20 .........
5.250%, 12/09/22 . ... ... ..
5.375%, 08/15/24 . ... ... ..
Federal Home Loan Mortgage
Corporation
3.750%, 03/27/19 . ........
Tennessee Valley Authority
5.500%, 07/18/17 .. .......

TOTAL AGENCY OBLIGATIONS. .

BONDS — (77.8%)
Abbott Laboratories

5.125%, 04/01/19 . ........
ACE INA Holdings, Inc.

5.800%, 03/15/18 . ........
Aetna, Inc.
#  3.950%, 09/01/20 .........
Aflac, Inc.

8.500%, 05/15/19 .........
Agilent Technologies, Inc.
# 5.000%, 07/15/20 .........
Allergan, Inc.

5.750%, 04/01/16 .........
Allstate Corp. (The)
#  7.450%, 05/16/19 .........
American Express Co.
# 8.125%,05/20/19 .........
Ameriprise Financial, Inc.

7.300%, 06/28/19 .. .......
Amgen, Inc.

4.500%, 03/15/20 . ........
AON Corp.

5.000%, 09/30/20 .........
Apache Corp.

6.900%, 09/15/18 . ........
Asian Development Bank

5.500%, 06/27/16 .. .......

2.250%, 08/18/17 .........
Associates Corp. of North America

6.950%, 11/01/18 . ........
AT&T, Inc.
# 5.800%, 02/15/19 .........

SCHEDULE OF INVESTMENTS

April 30, 2011
(Unaudited)

Face
Amount

(000)

$ 650
900

1,500
1,000
2,000

1,600

1,500

950
915
800
1,400
215
1,200
1,285
1,200
635
720
1,700
175

1,000
1,000

190

690

Valuet

$ 739,939
958,901

1,457,162

1,114,123
2,239,510

1,672,146

1,737,962
9,919,743

1,039,736

1,019,798

787,027

1,712,890

223,996

1,370,720

1,547,896

1,524,053

770,770

743,897

1,745,084

212,323

1,158,415
981,928

216,146

773,421

Australia & New Zealand Banking
Group, Ltd.
5.100%, 01/13/20 . ........
Avon Products, Inc.
4.200%, 07/15/18 ... ......
Baker Hughes, Inc.
7.500%, 11/15/18 .. .......
Bank Nederlandse Gemeenten
5.125%, 10/05/16 .........
Bank of America Corp.
5.625%, 07/01/20 . ........
Bank of New York
Mellon Corp. (The)
5.450%, 05/15/19 .........
Barclays Bank P.L.C.
# 5.125%,01/08/20 .........
BB&T Corp.
#  6.850%, 04/30/19 .........
Becton Dickinson and Co.
# 5.000%, 05/15/19 .........
BHP Billiton Finance USA, Ltd.
#  6.500%, 04/01/19 .........
BlackRock, Inc.
# 5.000%, 12/10/19 .........
Boeing Capital Corp.
#  4.700%, 10/27/19 . ........
BP Capital Markets P.L.C.
4.750%, 03/10/19 . ........
#  4.500%, 10/01/20 .........
Bristol-Myers Squibb Co.
5.450%, 05/01/18 .........
Burlington Northern Santa Fe LLC
7.000%, 12/15/25 . ... ... ..
CA, Inc.
# 5.375%, 12/01/19 .........
Caisse d’Amortissement de la
Dette Sociale
5.250%, 11/02/16 .........
Cameron International Corp.
6.375%, 07/15/18 .. .......
Campbell Soup Co.
3.050%, 07/15/17 . ........
Canadian National Railway Co.
# 5.550%, 03/01/19 .........
Cardinal Health, Inc.
4.625%, 12/15/20 . ........

Face
Amount

(000)

$1,500
1,000
360
1,125

1,020

2,300
630
1,185
825
360
1,425
700

530
1,000

500
640

900

1,600

485
1,700
1,490

1,000

Valuet

$1,558,586
1,014,421
454,627
1,265,796

1,070,559

2,558,456
648,189
1,395,352
895,929
431,044
1,515,056
748,465

554,921
1,007,826

560,871
786,625

956,139

1,817,256

550,000
1,724,951
1,676,038

1,010,636



DFA INTERMEDIATE-TERM EXTENDED QUALITY PORTFOLIO

CONTINUED

Caterpillar Financial Services
Corp.
5.450%, 04/15/18 .........
CBS Corp.
# 5.750%, 04/15/20 .........
Charles Schwab Corp.(The)
#  4.450%, 07/22/20 .........
Chubb Corp.
# 5.750%, 05/15/18 .........
CIGNA Corp.
5.375%, 03/15/17 .........
Cisco Systems, Inc.
#  4.450%, 01/15/20 .........
Citigroup, Inc.
8.500%, 05/22/19 .........
# 5.375%, 08/09/20 .........
Cliffs Natural Resources, Inc.
# 5.900%, 03/15/20 .........
CNA Financial Corp.
# 5.750%, 08/15/21 .. .......
Colgate-Palmolive Co.
#  2.950%, 11/01/20 .........
Comcast Cable Communications
Holdings, Inc.
9.455%, 11/15/22 .........
Commonwealth Bank of Australia
5.000%, 03/19/20 .........
ConocoPhillips
#  4.600%, 01/15/15 . ........
Consolidated Edison Co. of New
York, Inc.
6.650%, 04/01/19 .........
CR Bard, Inc.
4.400%, 01/15/21 ... ......
Credit Suisse
# 5.300%, 08/13/19 .........
Cytec Industries, Inc.
6.000%, 10/01/15 .........
Dell, Inc.
# 5.875%, 06/15/19 .........
#  4.625%, 04/01/21 . ........
Deutsche Bank AG
#  6.000%, 09/01/17 .........
Deutsche Telekom International
Finance BV
6.750%, 08/20/18 .........
Diageo Capital P.L.C.
#  4.828%, 07/15/20 . ........

Face
Amount

(000)

990

710

1,725

600
375

700

1,400

1,000

920

1,225

1,200

225

800

600

460

640
1,000

265

1,085

1,700

Valuet

$ 720,291
1,102,846
1,799,231
1,118,768

782,622
1,794,323

747,587
392,139

767,187
1,467,910

941,961

1,278,134
1,272,346

1,319,635

268,489
821,186
642,647
507,771

711,638
1,005,890

300,020

1,287,395

1,774,253

Dominion Resources, Inc.
#  4.450%, 03/15/21 .........
Dow Chemical Co. (The)
# 5.700%, 05/15/18 .........
Duke Energy Corp.
5.050%, 09/15/19 .........
E.l. Du Pont de Nemours & Co.
#  4.625%,01/15/20 .........
Eastman Chemical Co.
#  4.500%, 01/15/21 .........
Eaton Corp.
#  6.950%, 03/20/19 .........
Eksportfinans ASA
5.500%, 06/26/17 . ........
Enbridge Energy Partners LP
# 5.200%, 03/15/20 .........
Encana Corp.
6.500%, 05/15/19 . ........
Energy Transfer Partners LP
#  9.000%, 04/15/19 .........
Enterprise Products Operating
LLC
# 5.200%, 09/01/20 .........
EOG Resources, Inc.
# 5.625%, 06/01/19 .........
EQT Corp.
8.125%, 06/01/19 . ........
European Investment Bank
4.875%, 02/16/16 .. .......
2.875%, 09/15/20 . ........
Exelon Corp.
#  4.900%, 06/15/15 .. .......
Fortune Brands, Inc.
5.375%, 01/15/16 . ........
France Telecom SA
5.375%, 07/08/19 . ........
General Electric Capital Corp.
5.500%, 01/08/20 .........
Georgia Power Co.
4.250%, 12/01/19 .. .......
GlaxoSmithKline Capital, Inc.
5.650%, 05/15/18 . ........
Goldman Sachs Group, Inc. (The)
6.000%, 06/15/20 . ........
Halliburton Co.
6.150%, 09/15/19 . ........
Hartford Financial Services Group,
Inc.
# 5.500%, 03/30/20 .........

Face
Amount

(000)

360

600

1,000

625

1,000
1,000

1,000

700

1,600

1,500

610

1,475

1,150

1,260

1,285

Valuet

$1,709,775
1,705,425
266,351
944,978
1,639,592
212,425
3,358,253
371,220
771,613

459,266

632,596
1,118,698
755,874

1,124,419
951,441

1,071,586

749,155
1,784,314
1,612,941

630,048
1,673,404
1,244,504

1,463,532

1,336,541



DFA INTERMEDIATE-TERM EXTENDED QUALITY PORTFOLIO

CONTINUED

Hess Corp.

8.125%, 02/15/19 . ... ... ..

Hewlett-Packard Co.

# 5.500%, 03/01/18 .........

Honeywell International, Inc.

# 5.000%, 02/15/19 .........

Humana, Inc.

# 6.450%, 06/01/16 .........

Husky Energy, Inc.

# 7.250%, 12/15/19 . ........

Indiana Michigan Power Co.

# 7.000%, 03/15/19 .........

Integrys Energy Group, Inc.

4.170%, 11/01/20 ... ... ...

International Bank for
Reconstruction & Development

7.625%, 01/19/23 .. .... ...

International Game Technology

7.500%, 06/15/19 . ........

Japan Finance Organization for
Municipalities

5.000%, 05/16/17 . ........

John Deere Capital Corp.

5.500%, 04/13/17 .........

Johnson & Johnson

# 2.950%, 09/01/20 .........

JPMorgan Chase & Co.

#  6.300%, 04/23/19 .........
#  4.950%, 03/25/20 .........

KeyCorp

5.100%, 03/24/21 .. .......

Kinder Morgan Energy
Partners LP

# 5.300%, 09/15/20 .........
5.800%, 03/01/21 .........

Kommunalbanken

2.750%, 05/05/15 .. .......

Kreditanstalt fuer Wiederaufbau

5.000%, 10/31/14 .. .......
4.875%, 06/17/19 .. .......

Landwirtschaftliche Rentenbank

3.125%, 07/15/15 . .. ... ...
2.375%, 09/13/17 .. .... ...

Lincoln National Corp.

6.250%, 02/15/20 . ........

Lockheed Martin Corp.

4.250%, 11/15/19 ... ... ...

Loews Corp.

5.250%, 03/15/16 . ........

Face
Amount

(000)

$ 165
1,000
825
275
800
235

1,000

1,700

185

1,300
210
3,000

500
630

1,700
1,000
550
650

575
1,350

1,050
1,000

180
1,000

190

Valuet

$ 208,843
1,125,157
903,895
309,892
963,416
278,198

971,195

2,282,279

212,860

1,447,433
238,852
2,853,480

565,042
647,303

1,741,169
1,056,611
600,751
671,580

641,116
1,516,574

1,099,687
974,759

202,154
1,019,547

205,628

Magellan Midstream Partners LP
4.250%, 02/01/21 ........

Manitoba, Province of Canada

4.900%, 12/06/16 .. ... ...

Marathon Oil Corp.

5.900%, 03/15/18 .. ... ...

Marsh & McLennan Cos., Inc.

9.250%, 04/15/19 ... .. ...

McDonald’s Corp.

# 5.350%, 03/01/18 ........

McKesson Corp.

# 7.500%, 02/15/19 ........

Medtronic, Inc.

#  4.450%, 03/15/20 .. ... ...

Merrill Lynch & Co., Inc.

6.875%, 11/15/18 .. ... ...

MetLife, Inc.

#  7.717%,02/15/19 ........

Microsoft Corp.

# 4.200%, 06/01/19 ........
# 3.000%, 10/01/20 ........

Morgan Stanley

7.300%, 05/13/19 . .......
5.500%, 01/26/20 .. ... ...
5.500%, 07/24/20 ... ... ..

National City Corp.

4.900%, 01/15/15 .. ... ...

New Brunswick, Province of
Canada

9.750%, 05/15/20 . .......

Nexen, Inc.

6.200%, 07/30/19 . .......

Nisource Finance Corp.

# 6.125%, 03/01/22 ........

Nokia Oyj

5.375%, 05/15/19 .. ... ...

Nomura Holdings, Inc.

6.700%, 03/04/20 . .......

Nordic Investment Bank

2.500%, 07/15/15 ... .. ...
5.000%, 02/01/17 . .......

Northrop Grumman Corp.

# 5.050%, 08/01/19 ........

Novartis Capital Corp.

#  4.400%, 04/24/20 ........

NuStar Logistics LP

#  4.800%, 09/01/20 ........

Occidental Petroleum Corp.

# 4.125%, 06/01/16 ........

37

Face
Amount

(000)

$ 370
1,600
227
225
990
1,000
840
200
1,425

625
2,000

190
600
375

227

1,000
275
1,475
485
1,075

650
1,000

1,125
1,000
470

1,200

Valuet

$ 367,066
1,800,435
257,738
289,206
1,112,293
1,222,954
869,845
225,779
1,742,692

654,185
1,881,962

217,876
614,157
383,089

247,110

1,433,436
309,950
1,625,863
503,395
1,163,652

667,376
1,133,764

1,205,540
1,049,358
469,270

1,289,971



DFA INTERMEDIATE-TERM EXTENDED QUALITY PORTFOLIO

CONTINUED

Oesterreichische
Kontrollbank AG

4.875%, 02/16/16 .. .......

Omnicom Group, Inc.

4.450%, 08/15/20 .. .......

Ontario, Province of Canada

# 4.750%,01/19/16 .........
4.950%, 11/28/16 ... ......
4.400%, 04/14/20 ... ......

Oracle Corp.

# 5.000%, 07/08/19 .........

PACCAR, Inc.

# 6.875%,02/15/14 . ... .....

PepsiCo, Inc.

# 4.500%, 01/15/20 .........

Pfizer, Inc.

# 6.200%, 03/15/19 .........

Philip Morris International, Inc.

5.650%, 05/16/18 . ........

Plains All American Pipeline LP

6.500%, 05/01/18 .. .......

PNC Funding Corp.

#  4.375%,08/11/20 .........

Prudential Financial, Inc.

# 5.375%, 06/21/20 .........

Quest Diagnostics, Inc.

# 5.450%, 11/01/15 . ........

Questar Corp.

2.750%, 02/01/16 . ........

Rabobank Nederland

2.125%, 10/13/15 ... ......

Ralcorp Holdings, Inc.

4.950%, 08/15/20 .........

Raytheon Co.

3.125%, 10/15/20 .. .......

Reinsurance Group of America,
Inc.

5.625%, 03/15/17 .. .......

Rowan Cos., Inc.

7.875%, 08/01/19 . ........

Royal Bank of Canada

2.625%, 12/15/15 ... ... ...

Ryder System, Inc.

# 5.850%, 11/01/16 .........

Safeway, Inc.

# 5.000%, 08/15/19 .........

Sempra Energy

9.800%, 02/15/19 . ........

Face
Amount

(000)

$ 400
1,750
600
400
1,700
700
500
1,575
625
800
900
1,430
1,220
1,100
500
2,000
1,075

1,600

200
600
1,600
1,400
1,025

160

Valuet

$ 446,485
1,730,242
667,632
449,630
1,790,282
755,980
572,046
1,662,405
728,599
903,831
1,025,242
1,443,183
1,295,494
1,214,893
499,373
1,958,846
1,092,524

1,478,802

212,926
723,848
1,608,989
1,561,329
1,061,761

213,918

Shell International Finance BV

4.300%, 09/22/19 .. .......

Southwest Airlines Co.

5.250%, 10/01/14 .. .......

Southwestern Public Service Co.

8.750%, 12/01/18 . ... ... ..

State Street Corp.

4.300%, 05/30/14 .. .......
4.375%, 03/07/21 .. .......

Svensk Exportkredit AB

5.125%, 03/01/17 . ........

Talisman Energy, Inc.

#  7.750%, 06/01/19 . ........

Target Corp.

# 5.875%,07/15/16 .........

TD Ameritrade Holding Corp.

5.600%, 12/01/19 .........

Telefonica Emisiones SAU

5.877%, 07/15/19 .. .......

Thermo Fisher Scientific, Inc.

# 3.200%, 05/01/15 .. .......

Time Warner Cable, Inc.

#  8.750%, 02/14/19 . ........

Total Capital SA

4.450%, 06/24/20 ... ......

Toyota Motor Credit Corp.

4.250%, 01/11/21 .. .......

TransCanada Pipelines, Ltd.

7.125%, 01/15/19 .. .......

Travelers Cos., Inc. (The)

5.800%, 05/15/18 .. .......

UBS AG

3.875%, 01/15/15 .. ... .. ..

Unilever Capital Corp.

# 4.800%, 02/15/19 .........

United Parcel Service, Inc.

# 3.125%,01/15/21 .........

United Technologies Corp.

4.500%, 04/15/20 .........

Unum Group

5.625%, 09/15/20 . ........

Valero Energy Corp.

# 9.375%,03/15/19 .........

Verizon Communications, Inc.

# 8.750%, 11/01/18 .........

Wachovia Corp.

# 5.750%, 02/01/18 .........

Walgreen Co.

# 5.250%,01/15/19 .........

Face
Amount

(000)

$1,500
675
350

1,200
600

1,400
1,260
685
200
200
1,225
1,245
3,000
1,200
915
190
215
825
2,000
825
500
875
565
1,070

1,320

Valuet

$1,565,740
726,858
445,940

1,293,586
604,990

1,569,378
1,556,090
795,717
214,065
213,783
1,265,160
1,578,833
3,117,039
1,216,580
1,117,212
212,507
223,343
890,050
1,877,230
866,500
522,840
1,136,650
732,700
1,193,653

1,469,989



DFA INTERMEDIATE-TERM EXTENDED QUALITY PORTFOLI
CONTINUED

Face
Amount Valuet
(000)
Wal-Mart Stores, Inc.
# 5.800%, 02/15/18 ......... $1,000 $ 1,150,442
3.625%, 07/08/20 . ........ 3,075 3,004,690
Weatherford International, Ltd.
# 5.500%, 02/15/16 ......... 400 434,729
Western Union Co. (The)
6.500%, 02/26/14 .. ....... 190 212,243
Westpac Banking Corp.
4.875%, 11/19/19 ......... 2,250 2,355,226
WR Berkley Corp.
5.375%, 09/15/20 .. ....... 800 825,182
Zimmer Holdings, Inc.
#  4.625%, 11/30/19 ......... 800 841,896
TOTALBONDS. .............. 196,246,547
TEMPORARY CASH INVESTMENTS — (1.3%)
Repurchase Agreement, PNC
Capital Markets, Inc.
0.19%, 05/02/11
(Collateralized by
$3,240,000 FNMA 2.24%,
07/06/15, valued at
$3,321,000) to be
repurchased at $3,269,052. 3,269 3,269,000

[0)

Shares/
Face
Amount Valuet
(000)
SECURITIES LENDING COLLATERAL — (17.0%)
§@ DFA Short Term Investment
Fund ................. 39,354,800 $39,354,800
@ Repurchase Agreement,
Deutsche Bank Securities,
Inc. 0.04%, 05/02/11
(Collateralized by
$48,926,610 FNMA
2.063%(r), 06/01/35,
valued at $3,602,282)## to
be repurchased at
$3,531,662. ............ $3,532 3,531,650
TOTAL SECURITIES LENDING
COLLATERAL . ............. 42,886,450

TOTAL INVESTMENTS — (100.0%)
(Cost $254,767,569)

$252,321,740

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Agency Obligations
Bonds
Temporary Cash Investments
Securities Lending Collateral

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
— $ 9,919,743 — $ 9,919,743
— 196,246,547 — 196,246,547
— 3,269,000 — 3,269,000

42,886,450 42,886,450

$252,321,740 $252,321,740

See accompanying Notes to Financial Statements.
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DFA INVESTMENT GRADE PORTFOLIO

SCHEDULE OF INVESTMENTS
April 30, 2011
(Unaudited)

AFFILIATED INVESTMENT COMPANIES — (96.8%)
Investment in DFA Intermediate-Term Extended Quality Portfolio of

DFA Investment Dimensions Group Inc.. . . ......... ... ... ...

Investment in DFA Intermediate Government Fixed Income Portfolio of

DFA Investment Dimensions Group InC.. . . ... ... ... . i

Investment in DFA Short-Term Extended Quality Portfolio of

DFA Investment Dimensions Group InC.. . . ... ... .. i

Investment in DFA Short-Term Government Portfolio of

DFA Investment Dimensions Group InC.. . .. .. ... ... . . i

TOTAL INVESTMENTS IN AFFILIATED INVESTMENT COMPANIES

(Cost $34,791,328) . . . . . oo

TEMPORARY CASH INVESTMENTS — (3.2%)
BlackRock Liquidity Funds Tempcash Portfolio - Institutional Shares

(Cost $1,146,124). . . . .o
TOTAL INVESTMENTS - (100.0%) (Cost $35,937,452). . ... ...........

Shares

1,758,177

1,024,187

325,890

129,640

1,146,124

Valuet

$17,581,770
12,669,193
3,519,612

1,406,594

35,177,169

1,146,124
$36,323,293

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valu-

ation Note):
Valuation Inputs
Investment in Securities (Market Value)
Level 1 Level 2 Level 3 Total
Affiliated Investment Companies. . .. .................... $ 35,177,169 — $ 35,177,169
Temporary Cash Investments. . . ....................... 1,146,124 — 1,146,124
TOTAL. . . $ 36,323,293 $ 36,323,293

See accompanying Notes to Financial Statements.
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DFA INFLATION-PROTECTED SECURITIES PORTFOLIO

SCHEDULE OF INVESTMENTS

April 30, 2011
(Unaudited)

U.S. TREASURY OBLIGATIONS — (99.4%)
U.S. Treasury Inflation Notes
1.875%, 07/15/15 . . .
2.000%, 01/15/16 . . . . o e
2.500%, 07/15/16 . . . .
2.375%, O1/15/17 . . . e
2.625%, 07/15/17 . . . .
1.625%, 01/15/18 . . .
1.375%, 07/15/18 . . . e
2.125%, 01/15/19 . . .
1.875%, 07/15/19 . . .
1.375%, 01/15/20 . . . . o e
1.250%, 07/15/20 . . . oo e
1.125%, 01/15/21 . . .
2.375%, 01/15/25 . . . e
2.000%, 01/15/26 . . . . . . e
2.375%, 01/15/27 . . o o e e
1.750%, 01/15/28 . . . .
B.625%, 04/15/28 . . . . .
2.500%, 01/15/29 . . . .
B.875%, 04/15/29 . . . . . e

TOTAL U.S. TREASURY OBLIGATIONS . . .. .. e

TEMPORARY CASH INVESTMENTS — (0.6%)
Repurchase Agreement, PNC Capital Markets, Inc. 0.19%, 05/02/11 (Collateralized by
$9,085,000 FNMA 2.24%, 07/06/15, valued at $9,312,125) to be repurchased at
SO, 174,145 . o o

TOTAL INVESTMENTS — (100.0%)
(COSt $1,527,751,004) . . ..o\ o e et e e e e e

Face
Amount

(000)

$ 89,200

103,910
100,329
100,000
100,000
100,800
99,800
101,500
102,500
53,000
46,000
20,000
46,000
47,800
42,800
42,200
42,700
30,300
39,900

9,174

Valuet

$ 113,465,318
130,222,104
127,108,481
125,963,610
124,891,650
117,176,852
111,068,985
118,849,313
118,784,127

58,052,756
49,234,898
20,976,233
61,856,207
58,184,751
53,486,930
46,573,784
77,047,326
36,269,493
73,535,000

1,622,747,818

9,174,000

Summary of inputs used to value the Portfolio’s investments as of April 30, 2011 is as follows (See Security Valuation Note):

Valuation Inputs

Investment in Securities (Market Value)

Level 1 Level 2 Level 3 Total
U.S. Treasury Obligations . ........................... — $1,622,747,818 — $1,622,747,818
