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X S&P500

1 S&P 500 TRN Index
UCITS ETF
X MSCI EMU UCITS ]

2 MSCI Daily Net TR EMU Euro

ETF
X STOXX50

2 EURO STOXX® 50 TRN Index
UCITS ETF
X STOXX 600

2 STOXX® 600 Index, TRN, EUR
UCITS ETF

ETF MSCI

EMU  UCITS ETF *

MSCI Europe ex EMU Index

X DAX UCITS ETF 2 DAX® Index
X MSCI
2 MSCI JapanTRN INDEX
UCITS ETF
i MSCI o o
MSCI World Minimum Volatility
5 Index
UCITS ETF
i MSCI
MSCI World Momentum Index
UCITS ETF °
i MSCI
UCITS MSCI World Enhanced Value
5 index
ETF
i MSCI -
UCITS MSCI Wor!d Mid-Cap Equally
5 Weighted Index
ETF
i MSCI
MSCI World Sector Neutral
uality Index
UCITS ETF ° Quality
X iBoxx® $ Treasuries Total
UCITS ETF 2 Return Index
X iBoxx® $ Treasuries 1-3 Total

1-3  UCITS ETF 2

Return Index

X iBoxx® Euro Sovereigns
UCITS ETF 2 Eurozone TR Index
X

Markit iBoxx EUR Eurozone (DE

1-3  UCITS ETF 2 ES FR IT NL) 1-3 Index

X Markit iBoxx EUR Eurozone (DE

3-5  UCITS ETF 2 ES FR IT NL) 3-5 Index

X Barclays Euro Government
UCITS ETF 2 Inflation-Linked Bond Index

X UCITS
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FTSE Japanese Government Bond
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9/79



EDINETOOOO
o o o {0727
ooooodooodnoooooodd

X ucits | Bloomberg Barclays USD Liquid
3 Investment Grade Corporate
ETF Index
UBS ETF- Bloomberg Barclays US Liquid
1-5 Corporates 1-5 Year Total
ucITS T © Return Index
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i 1-5 Bloomberg Barclays Euro
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X MSCI AC MSCI AC Asia Ex Japan TRN
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UCITS ETF
FTSE Emerging Markets USD
X Government and Government-
UCITS ETE 2 Related Bond Select Index

Currency-Hedged in EUR terms
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X DB

Deutsche Bank Commodity
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X S&P500 UCITS ETF 0.15
X MSCI EMU UCITS ETF 0.15
X STOXX50 UCITS ETF 0.09
X STOXX 600 UCITS ETF 0.20
ETF MSCI EMU  UCITS ETF 0.30
X DAX UCITS ETF 0.09
X MSCI UCITS ETF 0.30
i MSCI UCITS ETF 0.30
i MSCI UCITS ETF 0.30
i MSCI UCITS ETF 0.30
i MSCI UCITS ETF 0.30
i MSCI UCITS ETF 0.30
X UCITS ETF 0.12
X 1-3  UCITS ETF 0.12
X UCITS ETF 0.15
X 1-3  UCITS ETF 0.15
X 3-5 UCITS ETF 0.15
X UCITS ETF 0.20
X UCITS ETF 0.15
X UCITS ETF 0.16
UBS ETF- 1-5  UCITS ETF 0.18
X UCITS ETF 0.16
i 1-5  UCITS ETF 0.20
X MSCI AC UCITS ETF 0.65
X MSCI UCITS ETF 0.65
X UCITS ETF 0.40
i UCITS ETF 0.50
X UCITS ETF 0.35
X FTSE UCITS ETF 0.33
X DB
UCITS ETF 0-95
UBS ETF-HFRX SF UCITS ETF 0.34
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2016 14 2016 10 18
2016 10
2016 10
@
( 30 4 27 )
14,092,311 3.06
346,078,729 75.08
58,305,776 12.65
404,384,505 87.73
( ) — 42,445,073 9.21
( ) 460,921,889 100.00
@
< ( )>
( 30 4 27 )
) ) (G ) ()
1 DBX S&P 500 23,012| 4,932.77(113,513,099| 5,199.59(119,653,023|25.96
2 DBX MSCI JAPAN - 1C 8,893| 6,501.67| 57,819,377| 6,885.07| 61,228,965|13.28
3 DBX EURO STX 50 (DR) 4,466| 6,604.93| 29,497,649| 6,481.81| 28,947,783| 6.28
4 DBX-TRACKERS 11 616|43,318.00 26,683,893|41,510.88| 25,570,705| 5.55
EMERGING MARKETS USD
BND
5 DBX MSCI EMU 1D 4,010 5,430.63| 21,776,857| 5,346.57| 21,439,746| 4.65
6 DBXI1 USD TREASURIES 881|18,378.45| 16,191,419|18,081.56| 15,929,862| 3.46
1-3 1C
7 ISHARES EURO CORP 1-| 1,002|14,654.91| 14,684,221|14,599.30| 14,628,506 3.17
5YR
8 AMUNDI ETF MSCI 4721 30,146.52| 14,229,160]29,856.59| 14,092,311| 3.06
EUROPE EX EM
9 UBS ETF B. US LIQ.| 8,737| 1,575.73| 13,767,184| 1,534.61| 13,407,956| 2.91
CORP. 1-5
10 DBX MSCI AC ACIA EX| 2,317| 4,867.16| 11,277,229| 5,083.68| 11,778,890 2.56
JP
11 X DAX 580|15,786.18| 9,155,986|16,093.32 9,334,130] 2.03
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12 DBX COMMODITY BOOSTER| 4,209| 2,044.10 8,787,593| 2,151.33| 9,248,600 2.01
EURHDG
13 DBX MSCI EM LATAM 1,453| 5,241.14| 7,615,384| 5,393.14| 7,836,235 1.70
14 DBX Il IBX EUR INF-|  249|28,315.57| 7,050,578[29,125.79| 7,252,324| 1.57
LINK
15 ISH EDGE MsCl wLD| 1,598| 3,852.40| 6,156,136 4,230.75| 6,760,741| 1.47
MOMENTUM
16 ISH EDGE MSCl WLD| 1,843| 3,301.27| 6,084,253| 3,554.96] 6,551,807 1.42
VALUE
17 ISH EDGE Mscl wwp| 1,739| 3,529.81| 6,138,354| 3,720.92| 6,486,346| 1.41
SIZE
18 ISH EDGE MSCI WLD MIN| 1,372| 4,589.41| 6,296,683| 4,708.61| 6,460,214| 1.40
VoL
19 ISHR EDGE MSCI WRLD| 1,728| 3,755.89| 6,490,194| 3,711.88| 6,414,139 1.39
QLY FCTR
20 ISHARES USD HY CORP|  501|11,686.23| 5,854,803|11,301.32| 5,661,962 1.23
BND
21 DBX USD  CORPORATE| 3,487| 1,632.86| 5,693,813| 1,531.99| 5,342,061| 1.16
BOND 1D
22 DBX EUR CORP 1C 245/ 20,106.06| 4,925,987|20,090.18| 4,922,095| 1.07
23 DBX Il IBX USD|  185|23,377.93| 4,324,018[22,557.81| 4,173,195 0.91
TREASURIES DR
24 DB X-TRACKERS 11| 2,378| 1,370.89| 3,259,996| 1,380.56| 3,282,978| 0.71
JAPAN GOVERNMENT BOND
U
25 DBX 11 SOVS EUROZONE 77|26,811.62| 2,064,495(26,912.23| 2,072,242 0.45
3-5 1C
< >
( 30 4 27 )
3.06
87.73
90.79
(€))
1
1 ( 28 10 7) 669 669 0.9289 0.9289
2 ( 29 10 10 ) 467 467 1.0937 1.0937
29 4 476 — 1.0334 —
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5 451 — 1.0506 —
6 449 — 1.0562 —
7 465 — 1.0651 —
8 455 — 1.0613 —
9 462 — 1.0837 —
10 449 — 1.1068 —
11 440 — 1.1156 —
12 434 — 1.1278 —
30 1 452 — 1.1558 —
2 453 — 1.1274 —
3 443 — 1.0969 —
4 460 — 1.1135 —
1
1 27 12 11 28 10 7 0.0000
2 28 10 8 29 10 10 0.0000
1 27 12 11 28 10 7 7.1
2 28 10 8 29 10 10 17.7
3 29 10 11 30 4 10 0.8
Q)
1 27 12 11 28 10 7 960,713,804 239,689,869
2 28 10 8 29 10 10 132,878,735 426,546,583
3 29 10 11 30 4 10 72,172,828 88,685,547
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N HAREHS) — — HEANSAZSSNE —— RSEHE (BA) 1AOS:-Y ., BT
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11,000 L 20164£108 0M
10,000 15 EE** !-I- 0 H
0000 {[n]
8,000 5
7,000 (1]
15702518 1651515 1752007 1779522 184527
(BEa)
1 EREEHOEEE. BITEMEREOEHEETLTEYET.

2 SEEBEALNREOMEL. ke (BRI EBEERLE-tOLLTHHELTEYEY.
=L, LIEHENMbOSRESES A7y FIZoSFLTEXEEM -GS -TET2h TRV ET.

FELCREORR
HAEGTZFF FIESY S AR
FrKE HE(%) WEISA g (o)
1| XrZvh—X S&P500 A7 UCITS ETF 260 g GiEHT 624
2 XFSvh—X MSCH SR s UCITS ETF 133 : : FTEE R 43
3 XRSwh—X 21—0-AkuHR 50 UCITS ETF 6.3 SHEEER 71
4 XpFuh—ZLRFIL T9—Uu-g—49y v UCTS ETF 55 o FHEEEMR 5.6
5 XrSwh—ZX MSCIEMU UCITS ETF 47 T fREEER 83
B XhSuh—Z 1 US kL-iit)— 1-3 UCITS ETF 35 A A —JLE 1.2
7 iL2P—X-21—0-3—HL—k-HUF 1-5§ UCITS ETF 3z REIT 0.0
8 FALLF+s ETF MSCI 3—0- 5 (RBR<EMU) UCITS ETF 3.1 FO® IET4Tq 20
9 UBSETF Fib—dat=Hri=0L4Z USUFubk-a—Hl—F 1-5 UCITSETF 29 B P o 0o
10 XRSwh—X MSCIAC FUTF(EE<AE) A7v7 UCITS ETF 26 W REIHRERE TS
i
EMNERD#ER
20%
125

10%

026

-10%

-20%

20094 20105

#1

200115 20125 20135 20045 20055 20065 2017

20184

FMERSEEORBIE, FEE (RIM ZHEALLLOLLTHELTEYET.

2 WS FIXWER (1ZANBA) MoERETOMBER, NWEER I ARETOBEREEZRTLTEBVET,

3 TP FIIALFT—IIEHYEEA.

(ED) LREFBAEZOESTHY. REOEFRERFERIL L ATHT LLOTESY ELA,
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