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B PE DFERH - Ml Refli & 71 Ck Fv) B&tE (%)
aw—3 b e s — 7 AU I EE 704, 811, 148 48. 36
7T UA 129, 769, 262 8.90
AV 90, 452, 722 6.21
KA 79, 982, 858 5. 49
A—ARNZVT 74, 947, 292 5. 14
AA A 54, 654, 563 3.75
M7 7U5h 51,987, 177 3.57
Ty—U— 39, 972, 039 2. 74
kot 21, 660, 000 1.49
A VS 20, 000, 000 1.37
Ay z—T 14, 829, 163 1.02
/NG 1, 283, 066, 224 88. 04
THAREE EEN 135, 000, 000 9. 26
AT x—F 50, 000, 000 3.43
ot g 39, 000, 209 2. 68
B [E] 34,919, 361 2. 40
e 32, 000, 000 2.20
T A Y B ERE 20, 000, 000 1.37
F T K 16, 997, 808 1.17
/NG 327,917, 378 22. 50
BEEESTFT 1, 610, 983, 602 110. 54
Bt L OVEOMOERE (AIEPERRE) —163, 561, 167 —10.54
DR (WU AR L, 457, 422, 155 100. 00

(%9158, 4221 H H)
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1 ﬁQNK NEDERLANDSE GEMEENTEN | o o 1 s | 502 0] 201846 A 5 A [58,000,000.00 |1. 00 |57, 980, 263.89 |1.00 |57, 988, 722. 22 | 3.98
2 | LANDESBANK BADEN-WURTTEMBERG | mt—v— 3 4 Jb » o sS— | A Y 0| 201846 A 18 [50,000,000.00 [1.00 49,953, 486. 11 |1. 00 |50, 000, 000. 00 | 3. 43

NOVARTIS SECURITIES . e A
IR DU L - S | TR Y AR 0| 201846 A 4 A [50,000,000.00 [1.00 [49, 990, 222. 22 |1. 00 |49, 992, 666. 67 | 3. 43
4 | CREDIT SUISSE NEW YORK DL - S | 24 2 0| 201846 A 6 A [50,000,000.00 [1.00 |49, 983, 083. 33 |1. 00 |49, 987, 916. 66 | 3. 43
5 | AUSTRALIA & NEW ZEALAND Y VAR S A A 0| 201846 A12A [50,000,000.00 [1.00 [49, 970, 833. 33 |1. 00 49, 973, 263. 89 | 3. 43
6 gg%iEE DAMORTISSEMENT DE LA | S o o v o e s | 750 0| 20184E6 297 |47, 577, 000.00 |1. 00 |47, 403, 819. 72 |1. 00 [47, 500, 030. 99 | 3. 26
7 | FEDERATION DES CAISSES T e S | TR Y G AR 0| 201845 A31 A |43, 818,000.00 [1.00 |43, 799, 048. 72 |1. 00 |43, 818, 000. 00 | 3.01
8 | ABN AMRO FUNDING USA LC Sl S | TR Y AR 0| 201848 A16A |42, 000,000.00 [0.99 |41, 754, 206. 67 |1. 00 |41, 796, 953. 34 | 2.87
9 | NRW BANK S Ul S | TR Y DA 0| 201846 A 7 A |40,000,000.00 |1.00 [39, 988, 300. 00 |1. 00 [39, 988, 300. 00 | 2. 74
10 | LIBERTY FUNDING LLC S - e | TR Y B AR 0| 20184 7 4128 [37,739,000.00 |1.00 |37, 516, 214. 10 |1. 00 |37, 639, 714. 98 | 2. 58
11 | NRW BANK S UL S | TR Y DA 0| 201845 A31 A [35,000,000.00 |1.00 [34, 986, 388. 89 |1. 00 [35, 000, 000. 00 | 2. 40
12 | COOPERATIEVE CENTRALE S Ll S | T 0| 201845 A31 A [32,464,000.00 [1.00 [32, 460, 933. 96 |1. 00 [32, 464, 000. 00 | 2. 23
13 | RIDGEFIELD FUNDING €O Sl S | TR Y AR 0| 2018427 A187 [30,967,000.00 [0.99 [30, 801, 967. 21 |1. 00 |30, 871, 991. 53 | 2. 12
14 | SUMITONO MITSUT BANKING s A 2.29827 | 20184E10 426 H |30, 000, 000. 00 [1. 00 [30, 000, 000. 00 [1.00 [30, 000, 000. 00 | 2. 06
CORP/NEW YORK

15 | BASF AKTIENGESELLSCHAFT Sl S | R 0| 201846 A12A [30,000,000.00 |1.00 [29, 956, 366. 67 |1. 00 |29, 982, 858. 33 | 2. 06
16 | RIDGEFIELD FUNDING CO Sl S | TR Y AR 0| 201847 A 28 [29,000,000.00 [0.99 [28, 830, 084. 17 |1. 00 [28, 940, 815. 83 | 1. 99
17 | BARCLAYS BANK PLC Sl S | TR Y DA 0| 201846 A137 |28, 700, 000. 00 [0.99 [28, 534, 975. 00 |1. 00 |28, 678, 475. 00 | 1.97
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0 g5t A RATIE - e | o) i R — ———

B Aiffi Y HLAifh g (%)
18 | KFW Gl RS [T TR 0| 201847 A 2 A [27, 100, 000. 00 [0.99 [26, 952, 034. 00 |1. 00 [27, 049, 594. 00 | 1. 86
19 | NORINCHUKIN BANK/NEW YORK | F&4rE& H A 2.20932 | 201849 A 4 H |25, 000, 000. 00 [1. 00 [25, 000, 000. 00 [1.00 [25, 000, 000. 00 | 1.72
20 Eigggﬁ\]ﬁglsm ENSKILDA W4 E A T 2.37539 | 20184E10 4 19H |25, 000, 000. 00 [1. 00 [25, 000, 000. 00 [1. 00 [25, 000, 000. 00 | 1.72
21 ggﬁ;}%g] %EEUI BANKING i F A 2.24775 | 20184E 8 A21H |25, 000, 000. 00 |1. 00 |25, 000, 000. 00 [1. 00 [25, 000, 000. 00 | 1.72
22 | SVENSKA HANDELSBANKEN AB it PR 2.25275 | 20184E10 A 22 H |25, 000, 000. 00 |1. 00 |25, 000, 000. 00 [1. 00 [25, 000, 000. 00 | 1.72
23 | THUNDER BAY FUNDING LLC STl S | T AU A ARE S [2.22563 | 2018458 H30H |25, 000, 000. 00 |1. 00 [25, 000, 000. 00 |1. 00 [25, 000, 000. 00 | 1. 72
94 | VERSAILLES COM PAPER LLC Sl e | TR Y AR 0| 201846 A 4 A |25,000,000. 00 [1. 00 [24, 879, 687. 50 |1. 00 [24, 995, 312. 50 | 1. 72
25 | MACQUARTE BANK LTD S L RS | TR Y AR 0 | 20184E 6 A 14H [25,000,000.00 [1.00 [24, 931, 604. 17 [1.00 [24, 981, 854.17 | 1.71
26 | NATIONAL AUSTRALIA BANK LTD | v —3 % /b« % | =2 k5 U 7 0 | 20184E 6 A18H [25,000,000.00 [0.99 [24, 862, 500. 00 [1. 00 [24, 974, 027. 78 | 1.71
27 | SOCIETE GENERALE 2 Y A 2 0| 201847 A 3 A |25,000,000. 00 [1. 00 [24, 887, 829. 86 [1. 00 [24, 949, 444. 44 | 1.71
28 | KFW Tl RS [T T R 0 | 20184 7 H13H |25,000,000.00 [1.00 [24, 879, 625. 00 [1. 00 [24, 937, 583.33 | 1.71
29 | BPCE S 2 I A 34 0 | 20184 7 A11A [25,000,000.00 [0.99 [24, 861, 444. 44 [1. 00 [24, 935, 555. 55 | 1. 71
30 gégggRﬂ?ggRDAM RECEIVABLES | oo w1 v s | 7 R U mospE 0| 201846 H14H [24,075,000.00 |1. 00 [24, 009, 462. 50 |1. 00 [24, 057, 612. 50 | 1.65
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O HMEFEOHR
TROBEITIOSFHFE RS LOGHFTOEH RICBIT 52— b7+ U A OMEERES IO
AARIZEBWTIRIES N7 7 AD 1 047 0 MG EMEOHERIL, LTO LB TH D,

O PERRAE 1 A7z 0 i PEAmAY
T Fv EpiE KR M
B9 FHEER 1,010, 463 109, 837 B 1.00 109
(20094 1 A31H) I 1.00 109
20N FHMEER 950, 703 103, 341 B 1.00 109
(201041 A31H) I 1.00 109
F2IRFHEEER 1, 005, 954 109, 347 B 1. 00 109
(2011451 A31H) I 1.00 109
2R FHEEER 1,251,708 136, 061 B 1.00 109
(2012461 A31H) I 1.00 109
23R FHEER 1, 458, 087 158, 494 B 1.00 109
(201342 1 A31H) I 1.00 109
HUAFHMEER 1,610, 501 175, 061 B 1.00 109
(201441 A31H) I 1.00 109
F2bRFHEEER 1, 508, 876 164, 015 B 1. 00 109
(2015451 A31H) I 1.00 109
26 FHEER 1,322, 727 143, 780 B 1.00 109
(201641 A31H) I 1.00 109
FTRFHEER 1, 337, 664 145, 404 B 1.00 109
(2017421 A31H) I 1.00 109
HOBFMEER 1, 386, 833 150, 749 B 1.00 109
(201841 A31H) I 1.00 109




M PERRER 1 B72 0 MU PEAAS
Tk v [Ep ! K Rv H

201742 HRH 1, 346, 213 146, 333 B 1. 00 109
I 1. 00 109

3 HAXKHA 1,321, 165 143, 611 B 1. 00 109
I 1. 00 109

4 AKH 1,391, 884 151, 298 B 1. 00 109
I 1. 00 109

5 HAKH 1, 358, 960 147,719 B 1. 00 109
I 1. 00 109

6 HKH 1, 353, 482 147,123 B 1. 00 109
I 1. 00 109

7HXKHA 1,372,621 149, 204 B 1. 00 109
I 1. 00 109

8 HARHA 1,375,916 149, 562 B 1. 00 109
I 1. 00 109

9 HAKH 1,352, 195 146, 984 B 1. 00 109
I 1. 00 109

10HKH 1,337, 159 145, 349 B 1. 00 109
I 1. 00 109

11AKA 1, 355, 059 147, 295 B 1. 00 109
I 1. 00 109

12A KA 1, 358, 526 147,672 B 1. 00 109
I 1.00 109

2018%-1 HKH 1, 386, 833 150, 749 B 1. 00 109
I 1. 00 109

(FE1) BldZ FABZWHE., 113A AT 4T a—aF | ZRarkrisd, UTREL T 5,
(E2) B, F—hr7xVAF, BRENTIEZ I ABZRIHEBLIOA VAT 4T 2= a TV I ZIEFEEDOHE
BFE LTV 5,




<SEfHH>

05 ABRMEES

A VAT 4T 21—V 3t VIS

CERIL) GrEID) CKRIL) GrEI)
1.20 1,200 1.20 1,200
1.00 1,000 1.00 1,000
CEERELH)
0.80 § 800 080 1| — ypsemsa ) DuthuREm:) 7 860
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¥20084F 5 H RN 520184 5 H R E THRR—2

KOTLEEIRE 1 04720 MG PEMIR X, BISIRTOR &2 BRE Lz
HO LB UTHRI LR (B 1 12X47 0 Mg Ekk & 2
HZENRDHD, ) ITOWT, 200845 AKH O 1 A7 0 Mg pERL
aas LTHEELL TV,

20085 20095 20105 20115 20125 20135 20145 20155 20165 20175 20185
320084FE 5 H R 5201845 H K% THRN—A

MOTER TR 1 1Y 72 0 ATE PR 1S, BLBI R B & PR L7z
O LB UCHRI Lc@4E (RO 1 1272 0 WiE A & R
BHZENHD, ) ITONT, 200845 ARKH O 1 12472 0 Sl pE
e LTREE L T B,

@ HEOHR
1 A7 55Ede (Bial AT
AINZ
REMFE )5 A BE IR 4V2?g2%é;a%wl
F19FHEE 0. 01522388k N /L 0. 01822272k K /L
20 FHEHE 0. 00083396k /L 0.00177849% R /v
F21 S FHEEE 0. 00074735 R /L 0. 00074736k K /L
22 EHE 0. 00087393k K /L 0. 00087393k K /L
O3 FHEE 0.00110620% KL 0.00110620% K1
F24AEHE 0. 00061735% K /L 0. 00061735 K /L
2R FHEE 0. 00103866k /L 0. 001038662 K1
F26 G 0.00151403K R /L 0.00151403% K /L
F2TRFHMEE 0. 00504150 /L 0. 00504150 R /v
o8 FHEE 0. 00844963k N /L 0. 00844963k N /L
<BEIFH>
A VAT 47 3—/3F VIS
B 1 FREDRE 0.01085680K~)L BT 1 FREDRET 0.01065680KR)L

(FE1) EBFSE. AR 1 04720 o, BiSlRio%KETH 5,
(E2) TMERI1IEMOBE) 1%, 201746 A 1 H2>5H20184£5 AKH £ TOHMICBIT 520D B4 TH 5,



@ WR=ROHER

s (%) 0
AR )5 2B TS T A ey !

H19BFHE 1.52 1.82
F20RFHEEE 0. 08 0.18
H21 LR 0. 07 0.07
20 0. 09 0.09
3R 0.11 0.11
AL 0. 06 0.06
OB 0. 10 0.10
264 B4R 0.15 0.15
FTE AR 0. 50 0.50
S 0. 84 0.84

(F) g% (%) =100X (a—b) b
a =RFHEERD 1 0472 0 ATEEME (AR FHEE OBl O-5 FHEHZ N 2 7 4H)
b =YUHSFHEEDOBERIORFEERD 1 0720 fEFEME (DleHE H~—2)

<EEBEW >
5 ABZ G A AT 4T 21—3F VISELES
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(E1) IEEFE (%) =100x (a—Db) /b
a =JEFERO 1 0 Y70 WMIEEME CYURIBEFEOSEEOEFHEE N2 T24)
b =YUFBFEOEFMOBERD 1 02720 G EME (OEeVEHN—X)
(FE2) 2018FFIZHOWTITFEM NS 5 HRH £ TOIGEEEZFTLH L TV D,
MAR— R 7 U AIF R TFe— 7 i E R,



(4) RERVERLOEE

TREFIOSFHEEICBIT 2B L UOHERE LD

A%, LTty ThHs,

ES -y

SAHEE RO RITHRASTES

DEHEE 7 A WR7E 15K B A FAITW O
19 G B 1, 358, 578, 596 1, 119, 765, 275 752, 954, 725
(975, 153, 965) (887,901, 155) (486, 085, 414)
I 754, 668, 285 741, 060, 344 257, 159, 281
(754, 668, 285) (741, 060, 344) (257, 159, 281)
20X FHEE B 1, 396, 385, 442 1, 465, 069, 387 684, 270, 780
(1, 263, 624, 316) (1, 199, 215, 905) (550, 493, 825)
I 1, 226, 503, 933 1,217, 580, 121 266, 083, 093
(1, 226, 503, 933) (1,217, 580, 121) (266, 083, 093)
2l FHR B 1, 745, 143, 555 1, 748, 882, 601 680, 531, 734
(1, 630, 956, 733) (1, 598, 450, 650) (582, 999, 908)
I 1, 349, 266, 539 1, 290, 276, 487 325,073, 145
(1, 349, 266, 539) (1, 290, 276, 487) (325, 073, 145)
F22R ML B 1, 854, 972, 672 1,706, 441, 709 829, 062, 697
(1,737, 784, 838) (1, 606, 369, 269) (714, 415, 477)
I 1, 310, 880, 147 1,213, 657, 723 422, 295, 569
(1, 310, 880, 145) (1, 213, 657, 723) (422, 295, 567)
F23RFHREE B 2,015, 818, 117 1, 796, 287, 857 1, 048, 592, 957
(1, 958, 898, 196) (1, 732, 729, 320) (940, 584, 353)
I 1, 185, 365, 308 1,198,517, 121 409, 143, 756
(1, 185, 365, 308) (1,198,517, 121) (409, 143, 754)
AL B 2,039, 822, 188 2,051,014, 861 1, 037, 400, 284
(2,023, 035, 396) (1, 965, 968, 998) (997, 650, 751)
I 1, 388, 370, 489 1, 224, 763, 935 572, 750, 310
(1, 388, 370, 489) (1, 224, 763, 935) (572, 750, 308)
26 FHE B 1, 369, 490, 644 1, 458, 923, 700 947, 967, 228
(1, 358, 755, 852) (1, 430, 075, 621) (926, 330, 982)
I 1, 267, 603, 940 1,279, 796, 227 560, 558, 023
(1, 267, 603, 940) (1, 279, 796, 227) (560, 558, 021)




DEHEE 7 A WR7E 15K HERE A FATW O
F26 R FHREE B 1, 706, 244, 816 1, 837, 931, 999 816, 280, 045
(1,703,531, 193) (1,832,543, 114) (797, 319, 061)
I 1, 253, 835, 748 1, 308, 298, 369 506, 095, 402
(1, 253, 835, 748) (1, 308, 298, 369) (506, 095, 400)
F2TREFMEE B 981, 224, 754 995, 227, 073 802, 277, 726
(978, 428, 043) (987, 658, 075) (788, 089, 029)
I 639, 291, 551 610, 353, 532 535, 033, 421
(639, 291, 551) (610, 353, 532) (535, 033, 419)
28R FHE B 945, 457, 833 831, 548, 152 916, 187, 407
(944, 711, 014) (827, 280, 259) (905, 519, 784)
I 511, 557, 600 576, 301, 555 470, 289, 466
(511, 557, 600) (576, 301, 555) (470, 289, 464)

GE) () OBIEIABNIZB T 05E. HRLBLOEITHENIKTH S,




. MEEHEFREE

(20184 1 A K HHIfE)
K R (IVEBRL) TH (VB LUV ZFR)
I EPERE 1,418, 751,616 154, 218, 301
0 AlEkRE 31, 918, 899 3, 469, 584
g PERRER (I —1I) 1, 386, 832, 717 150, 748, 716
355, 844 38, 680
B 916, 187, 407 99, 589, 571
I 470, 289, 466 51, 120, 465
IV FITH A A 355, 8441
B 916, 187, 4071
I 470, 289, 466 1
Vo1 Y72 R EE A A 1. 00 109M
(I1v) B 1. 00 109M
I 1. 00 109H

(JE) AL, 7T AASZRIHEIET,




V. 772 ORI

a. AELHOT 7 FOMXOMBER LT HEXOMBEER Lo, ) id. vokvrons
IZB1T DRSO RICATERY L 58D B 5 S FHF RN HERL U TR S L7 R ST o 5 58
(CAF TRIXOMBEE Lo, ) OFFRIC, TRooMBREZ L LZbOTHD, 77 R
DOMBEERO B ARIZB T DHRICONTIX,  TMEH#ERFEOMGE, L OERTEICET 28
Rl (R38R A TEHI5, LLT TIBHEREHA 2vwo, ) HISIKFESHILIE LEOH
ENHEHA STV 5,

HXOMBEFIIL, MEHREFRANCESE, FXOMBERPOK FARROGED H HE
ERHDIZOWTHBEEANH RSN TN D, AARM~OERIZIX, 201845 A31H DAt =
Z2UF JSITOXMBEEEEY TCEMGOMETH S, 1Kk FL=108. T0M DL — FMEH I
nTns,

MBEF TR SCOM B ERICITRH SN TE 5T, Tl b BB Y T 5 LR b HiE
Bl D %8212 72 > TUNR U,

|l

b. JFSLOMBERIL, SMEEFENE ( [ARSFEE] (BA23FIEREF1035) 15038
THIZHE SN TWAAEEEENEZ VD, ) ThHTrA N —FT v~ (77 FOKRE
BT DMSIBRGRSFFEAT) b, TEmpEmmeiE]  (FR23FEEAE255) H1935%0 2 5
1HE 1 FICHESN TOWDEEIERICHY T2 EBOONIFEHEZZIT T D, ZOERREE
DIFS R OGFRICTE, AFICBH A TN D,
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(1) BEfEXNERK

A—=/X—m e v R— o=y h e Ty R

HIE R R
20184 1 A31 HBIfE
R k Rov TH

BE

BFES AR — b7 4+ U A — Ff 1,418, 075, 013 154, 144, 754
AAFES A — b 7+ U A — IRl 2(a) 1,418, 075, 013 154, 144, 754
SRITTEA 2(a) 15, 874 1,726
ARUFE S OSSR B 2 4 2(a) 601, 595 65, 393
Z DG pE 59, 134 6, 428
BESE 1,418, 751,616 154, 218, 301
afE

FEWEARIL S 2(a) 29, 910, 500 3,251, 271
F SV o 2(a) 1, 350, 902 146, 843
KL H A K O DfthoAlE 4,5,6,7,8 657, 497 71, 470
=l 31, 918, 899 3, 469, 584
WMEESE 1,386, 832, 717 150, 748, 716

TA— VA2 FHIE : FLO~—Y) ORI, HMBHEROTIRR—HTH S,



A= e R e vy b s T R
3 4R [A] DML PE AR 0D 2EH

20184F 1 A31 HHI(E
20184 1 H 31 HEHfE 20174E 1 A31 HEIE 20164F 1 H31HEE
C D) (FF) Ck F) (FF) Ck ) (FF)
MEESE 1,386,832, 717 150,748,716 1,337, 664,002 145,404,077 1,322,726,529 143,780,374
1 0720 s pERE -
Ck F) (M C D) (M Ck RF) (M
;;%;ﬁﬁ@ 1.00 109 1.00 109 1.00 109
;;g;ﬁ@aﬁé 1. 00 109 1.00 109 1.00 109
AVAT AT 22—
a1 A A 1. 00 109 1.00 109 1.00 109
AR

BTR—VMNBA2N—Y FREE : FXDO~—Y) ORI,

Y EER DRI RIe—HTh b,



(2) BRitHEZE

HEMmEE
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KO — 2 OF| &
IRz &5t
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M 72 A P
F5 B
e A
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g

FlIRIE: J O O o

AL
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LWREZEEMERES
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LWRZE®RERE
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LHRBEMAGE

EXFBICLOIMEEDEM
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A—=/X—m e v R— o=y h e Ty R

BRFHEEL MG ELE A E
20184 1 H31 HICH T LI 4RSS

A Kk Rv TH
1, 337, 664, 002 145, 404, 077
2(c) 7,712,910 838, 393
2(c) 10, 228, 079 1,111,792
17, 940, 989 1, 950, 186
4 6,514, 234 708, 097
4 2,119, 623 230, 403
6 173, 449 18, 854
7 912 99
23,104 2,511
151, 406 16, 458
10 138, 695 15,076
5 338, 350 36, 779
8 46, 512 5, 056
127, 627 13, 873
3, 646 396
9, 637, 558 1,047, 603
4 3, 137, 450 341, 041
6, 500, 108 706, 562
11, 440, 881 1,243, 624
2(a), 2(b) 16, 315 1,773
2(a), 2(b) (9, 458) (1, 028)
6, 857 745
11, 447, 738 1, 244, 369




A * kv T

AR EE 5 D 1R

ZARAE AR DIITIC X D IEMesZ BU4H 1,457, 016, 381 158, 377, 681
ZASREAR D ERIZ K D IEM LKA (1, 407, 847, 667) (153, 033, 041)
RISEIEDEFIC & AHEEDEMN 49, 168, 714 5, 344, 639
AN V= =E | 11 (11, 447, 737) (1, 244, 369)
AR ERE 1, 386, 832, 717 150, 748, 716

BTA— VB BAZN— Y (R FLO~—Y) DRI, SHBHEORARA M Th 5,



Z—‘/\O‘—‘ "?Z\\»—‘ .—:\7»_.&\) l\ . 77:/]\\\
FATHE Z AR AL AT G E

20184 1 A31 HEITE
HERITE RITREEH BERZHH HRFEITHE
SHAHFAH mE -y A% S2IEEEH O
7T A AGy B ARRESR 352, 855 2,989 355, 844
7 7 A B4yl AR RS 802, 277, 726 945, 457, 833 831, 548, 152 916, 187, 407
AVAT 4T a— a3 v ] RS 535, 033, 421 511, 557, 600 576, 301, 555 470, 289, 466

BTRN—TUN 42—y (REWE : AL DN—Y) OEFLIT, YMEHERORL IR —HTH D,



(3) REAMMFHAMKRSF

S e & Sl S/ LA N
B
20184F 1 A 31 HHIE

ABFEHIEIATICESH L TVAREZOMOMRGETIZE TN S HFEEAREMAFRVOIR— - I—7 v FEMA

RER 47 pm, MEELE
EEMES
F—XE3U7
USD 15, 000,000  Westpac Banking Corp/New York FRN 18/4/2018 15, 000, 000 1.08
15, 000, 000 1.08
viloatcl
USD 10, 000,000 Bank of Montreal/Chicago 1.60% 24/7/2018 10, 000, 000 0.72
USD 45, 000,000 Bank of Nova Scotia/Houston 1.70% 5/2/2018 45, 000, 000 3.25
USD 14, 000,000 Bank of Nova Scotia/Houston FRN 17/9/2018 14, 000, 441 1.01
USD 15,000,000 Canadian Imperial Bank of Commerce/New York FRN 16/7/2018 15, 000, 000 1. 08
USD 20, 000,000  Toronto—Dominion Bank/New York FRN 13/3/2018 20, 000, 000 1. 44
104, 000, 441 7.50
IR
USD 14,500,000 BNP Paribas SA/New York FRN 2/5/2018 14, 500, 000 1. 05
USD 25,000,000 Credit Industriel et Commercial/New York FRN 15/5/2018 25, 000, 000 1.80
39, 500, 000 2.85
S
USD 18, 000, 000 ?;};326?21 UFJ Trust & Banking Corp/New York FRN 18, 000, 000 1.30
USD 14, 000, 000 g;;;;géigl UFJ Trust & Banking Corp/New York FRN 14, 000, 000 101
USD 25,000,000 Mizuho Bank Ltd/New York FRN 8/5/2018 25,000, 000 1. 80
USD 12,724,000 Mizuho Bank Ltd/New York FRN 14/2/2018 12, 724, 000 0.92
USD 15,000,000  Mizuho Bank Ltd/New York FRN 18/7/2018 15, 000, 000 1.08
USD 15,000,000  Norinchukin Bank/New York FRN 9/3/2018 15, 000, 000 1.08
USD 15,000,000  Norinchukin Bank/New York FRN 21/2/2018 15, 000, 000 1.08
USD 15, 000,000 Norinchukin Bank/New York FRN 26/2/2018 15, 000, 000 1.08
USD 7,000,000 Norinchukin Bank/New York FRN 29/5/2018 7,000, 000 0.50
USD 27,000,000  Sumitomo Mitsui Banking Corp/ New York FRN 2/3/2018 27,000, 000 1.95
USD 18, 000, 000 ;T?é;gg?8M1tsu1 Trust Bank Limited/ New York FRN 18, 000, 000 1.30
181, 724, 000 13.10
(e <)



AFBFEFEEIATIC LS L TV A REZDMOMRFTHIZETHWE S HBERREMAFRVOIR— - I—7 v FEMA

T4
USD 7,000,000  ABN AMRO Bank NV 8/6/2018 (Zero Coupon) 6, 960, 234 0. 50
USD 15,000,000  ABN AMRO Bank NV/London 1/3/2018 (Zero Coupon) 14, 982, 235 1.08
USD 10,000,000  Cooperatieve Rabobank UA/ New York FRN 6/7/2018 10, 000, 000 0.72
USD 12,000,000  Cooperatieve Rabobank UA/ New York FRN 24/4/2018 12, 000, 000 0. 87
43, 942, 469 3.17
JILoz—
USD 10,000,000  DNB Bank ASA/New York FRN 6/8/2018 10, 000, 000 0.72
10, 000, 000 0.72
AYI—Tv
USD 50,000,000  Swedbank AB/New York 1.42% 2/2/2018 50, 000, 000 3.61
50, 000, 000 3.61
AR
USD 14,000,000  UBS AG/Stamford FRN 2/4/2018 14, 000, 000 1.01
14, 000, 000 1.01
®E
USD 10,000,000 Credit Industriel Et Comme 1.60% 18/5/2018 10, 000, 072 0.72
USD 25,000,000 Standard Chartered Bank/New York FRN 25/5/2018 25, 000, 000 1. 80
35, 000, 072 2. 52
FEEMETEE AR 493, 166, 982 35. 56
a9 — %)L - R—/\—
h+s
USD 9,350,000  CDP Financial Inc 12/2/2018 (Zero Coupon) 9, 345, 857 0. 68
USD 30,000,000 CPPIB Capital Inc 13/2/2018 (Zero Coupon) 29, 985, 000 2.16
USD 21,660,000 Toronto-Dominion Bank/The ‘144A’ FRN 28/8/2018 21, 660, 000 1.56
60, 990, 857 4. 40




AFBFEFEEIATIC LS L TV A REZDMOMRFTHIZETHWE S HBERREMAFRVOIR— - I—7 v FEMA

A
USD 41,000,000 Antalis SA 1/2/2018 (Zero Coupon) 41, 000, 000 2.96
USD 20, 000, 000 giizzi)Damortlssement De La Dette Sociale 2/5/2018 (Zero 19, 910, 500 143
60, 910, 500 4.39
FAY
USD 8,000,000 Erste Abwicklungsanstalt 9/3/2018 (Zero Coupon) 7,988, 720 0.58
USD 50, 000, 000 éiﬂigi?ank Baden-Wurttemberg/ New York 14/2/2018 (Zero 49,973, 639 360
57,962, 359 4.18
ot ITNY
USD 31,098,000 BNP Paribas Fortis SA/New York 6/2/2018 (Zero Coupon) 31, 091, 824 2.24
31,091, 824 2.24
T5u%5
USD 35,000,000 Bank Nederlandse Gemeenten NV 1/2/2018 (Zero Coupon) 35, 000, 000 2.52
USD 31, 618, 000 giﬂgoﬁfderlandse Gemeenten NV  ‘144A°  7/2/2018 (Zero 31,610, 253 9 98
66, 610, 253 4.80
JILoz—
USD 30,000,000 DNB Bank ASA 12/2/2018 (Zero Coupon) 29, 985, 517 2.17
USD 10, 000,000 DNB NOR Bank ASA FRN 23/3/2018 10, 000, 000 0.72
39,985, 517 2.89
m7I9h
USD 45,000,000  KFW 23/2/2018 (Zero Coupon) 44,958, 750 3.24
44, 958, 750 3.24
KE
USD 11,000,000 Albion Capital LLC 20/2/2018 (Zero Coupon) 10, 990, 653 0.79
USD 50,000,000  Autobahn Funding Co LLC 2/2/2018 (Zero Coupon) 49, 998, 028 3.61
USD 14,822,000 Barton Capital SA 5/2/2018 (Zero Coupon) 14, 819, 612 1. 07
USD 25,000,000 Collateralized Commercial Paper Co LLC FRN 21/2/2018 25, 000, 000 1. 80
USD 1,669,000 Danske Corp 8/2/2018 (Zero Coupon) 1, 668, 504 0.12
USD 23,000,000 Federation Des Caisses Desjardins 5/2/2018 (Zero Coupon) 22,996, 167 1. 66
USD 7,193,000 Florida Power & Light Co 2/3/2018 (Zero Coupon) 7, 183, 555 0.52

(#i<)



AFBFEFEEIATIC LS L TV A REZDMOMRFTHIZETHWE S HBERREMAFRVOIR— - I—7 v FEMA

RES S . WARLE
USD 21,400,000 ING (U.S.) Funding LLC FRN 18/6/2018 21, 400, 000 1.54
USD 15,000,000 ING (U.S.) Funding LLC FRN 17/7/2018 15, 000, 000 1.08
USD 13,000,000  J.P. Morgan Securities LLC FRN 2/4/2018 13,001, 124 0.94
USD 12, 642, 000 Eiuingtte Asset Securitization LLC 8/2/2018 (Zero 19, 638, 387 0.91
USD 15,000,000 LMA Americas LLC 15/2/2018 (Zero Coupon) 14, 990, 083 1.08
USD 10,000,000 LMA Americas LLC 9/7/2018 (Zero Coupon) 9,914, 856 0.71
USD 15,000,000 Macquarie Bank Ltd 20/3/2018 (Zero Coupon) 14, 962, 792 1.08
USD 13,700,000 Macquarie Bank Ltd 1/5/2018 (Zero Coupon) 13, 638, 358 0.98
USD 27,202,000 Manhattan Asset Funding Co LLC 9/2/2018 (Zero Coupon) 27,192, 751 1.96
USD 26,370,000 MetLife Short Term Funding LLC 15/2/2018 (Zero Coupon) 26, 354, 412 1.90
USD 25,000,000 MetLife Short Term Funding LLC 21/3/2018 (Zero Coupon) 24,947, 667 1. 80
USD 27, 814, 000 ggiggi?ndse Waterschapsbank NV ‘144A° 5/2/2018 (Zero 97,809, 457 9 01
USD 6,000,000 Nieuw Amsterdam Receivables Corp 20/2/2018 (Zero Coupon) 5, 995, 345 0.43
USD 20, 000, 000 géﬁgzn?msterdam Receivables Corp ‘144A° 2/3/2018 (Zero 19, 973, 739 1 a4
USD 50, 000,000  NRW Bank 14/3/2018 (Zero Coupon) 49,910, 597 3.60
USD 4,510,000 Ridgefield Funding Co LLC 16/4/2018 (Zero Coupon) 4,493, 313 0.32
USD 15,000,000  Suncorp Metway Ltd 6/3/2018 (Zero Coupon) 14,979, 650 1.08
USD 22,000,000  Suncorp Metway Ltd ‘144A° 30/4/2018 (Zero Coupon) 21,914, 493 1.58
USD 9, 200,000  Suncorp Metway Ltd 14/6/2018 (Zero Coupon) 9, 138, 820 0. 66
USD 12,000,000 Toyota Motor Credit Corp FRN 14/3/2018 12, 000, 000 0.87
USD 20, 000,000 United Overseas Bank Ltd 20/2/2018 (Zero Coupon) 19, 985, 222 1. 44
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USD 18,855,000 Victory Receivables Corp 7/2/2018 (Zero Coupon) 18, 850, 129 1.36
USD 20, 700,000  Victory Receivables Corp 1/3/2018 (Zero Coupon) 20,673, 757 1.49
562, 397,971 40. 55
924, 908, 031 66. 69
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Z O oRiAE (31, 242, 296) (2. 25)
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To the Unithelders of BlackRock Global Investment Series

REPORT OF THE REVISEUR D’ENTREPRISES AGREE

Report on the Audit of the Financial Statements

Opinion

We have audited the financial statements of BlackRock Global Investment Series (the “Fund”) and each of its sub-funds, which comprise
the Statement of Net Assets and the Portfolic of Investments as at 31 January 2018 and the Statement of Operations and Changes

in Net Assets for the year then ended, and notes to the financial statements, including a summary of significant accounting policies.

In our opinion, the accompanying financial statements give a true and fair view of the financial position of BlackRock Global Investment
Series as at 31 January 2018, and of the results of its operations and changes in its net assets for the year then ended in accordance
with Luxembourg legal and regulatory reguirerments refating to the preparaticn and presentation of the financial statements.

Basis for Opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession {Law of 23 July 2016) and with International
Standards on Auditing {ISAs) as adopted for Luxembourg by the "Commissien de Surveillance du Secteur Financler” (CSSF).

Our responsibiliies under those Law and standards are further described in the "Responsibilities of Réviseur d'Entreprises Agréé

for the Audit of the Financial Stalements” seclion of our repert. We are also independent of the Fund in accordance with the International
Ethics Standards Board for Accountants’ Code of Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg

by the CSSF together with the ethical requirements that are relevant to our audit of the financial statements, and have fulfilled

our other ethical responsibilities under those ethical requirements. We believe that the audit evidence we have obtained is sufficient

and appropriate to provide a basis for our opinion.

Other information

The Board of Directors of the Management Cempany of the Fund is responsible for the other information. The other information
comprises the information included in the anhual report but does not include the financial statements and our report of Réviseur
d'Entreprises Agréé thereon.

Qur opinicn on the financial statements does not cover the other information and we do not express any form of assurance
conclusion thereon,

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

of this other information, we are required to report this fact. We have nothing to report in this regards.

Responsibilities of the Board of Directors of the Management Company of the Fund and Those Charged with Governance
for the Financial Statements

The Board of Directors of the Management Company of the Fund is responsible for the preparation and fair presentation of the financial
statements in accordance with Luxembourg legal and regulatory requirements relaling to the preparation and presentation of the financial
statements, and for such intemal control as the Board of Directors of the Management Company of the Fund determines is necessary

to enable the preparaticn of financial stalements that are free from material misstatement, whether due to fraud or error.

In preparing the financial stalements, the Board of Directars of the Management Company of the Fund is responsible for assessing

the Fund's ability to continue as a going concemn, disclosing, as applicable, matters related to going concemn and using the going concem
basis of accounting unless the Board of Directors of the Management Company of the Fund either intends to liquidate the Fund or to cease
operations, or has no realistic alternative but to do so.

Société a responsabilité limitée au capital de 35.000 €
RCS Luxembourg B 67 B35
Autorisaticn d'étabkssernent - 10022179
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Responsibilities of the Réviseur o"Entreprises Agréé for the Audit of the Financial Statements

Our cbjectives are te obtain reasonable assurance about whether the financial statements as a whele are free from material misstatement,
whether due to fraud or error, and to issue a report of Réviseur d'Entreprises Agréé that inciudes our opinion. Reasonable assurance

is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the Law of 23 July 2016 and with ISAs

as adopted for Luxembourg by the CSSF will always detect a materiai misstatement when it exists. Missiatements can arise

from fraud or error and are considered material if, individually or in the aggregate, they could reascnably be expected lo influence

the economic dectsions cof users taken on the basis of these financial statements

As part of an audit in accordance with the Law of 22 July 2016 and with ISAs as adopted for Luxembourg by the CSSF, we exercise
professional judgment and maintain profassional scepticism
throughout the audit. We also:

Identify and assess the risks of materal misstatement of the financiat statements, whether due to fraud or error, design
and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and appropriate to provide

a basis for our opinion. The sk of not detecting a material misstatement resutting from fraud is higher than for one resulting

from error, as fraud may involve collusion, forgery, intentional omissions, misrepresentations, or the override of internal contrel.
Obtain an understanding of internal control relevant to the audit in order to design audit precedures that are appropriate

in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund's internaf contral.

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

.

Canclude on the approprialeness of Beard of Cirectors of the Management Company of the Fund's use of the going concern basis

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

that may cast significant doubt on the Fund's ability to continue as & going concern. if we conclude that a material uncertzinty exists,
we are required to draw attention in our report of the Réviseur d'Entreprises Agréé to the related disclosures in the financial staterments
or, if such disclosures are inadequate, ta modify our opinion. Our conclusions are based on the audit evidence ohtained up to the

date of our report of the Réviseur d'Entreprises Agréé. Howeaver, future events or conditions may cause the Fund to cease to continue

as & going concern.

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

We communicate with those charged with governance regarding, among cther matters, the planned scope and timing of the audit
and significant audit findings, including any significant deficiencies in internal control that we identify during our audit.

For Deioitte Audit, Cabinet de Revision Agrée

viseuy d' Entreprises Agrée

25 May 2018
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