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@
(2019 5 31 )
6,533,510,905 100.40
( ) — 25,732,848 0.40
( ) 6,507,778,057 100.00
(2019 5 31 )
7,717,920 0.12
465,694,941 7.13
65,525,520 1.00
262,715,340 4.02
514,761,564 7.88
798,413,421 12.22
3,950,126,539 60.46
86,580,312 1.33
6,151,535,557 94.15
( ) | — 382,122,485 5.85
( ) 6,533,658,042 100.00
@
< ( )>
(2019 5 31 )
H| O L] O )
1 7,103,958,797| 0.8547| 6,071,753,584|0.9197| 6,533,510,905| 100.40
< >
(2019 5 31 )
100.40
100.40
< ( 30 )>
(2019 5 31 )
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1 O0AO GAZPROM SPON 900,000 524.92|472,435,200 709.96|638,968,608|9.78
ADR

2 LUKOIL PJSC-SPON 63,500| 8,008.73(508,554,823| 8,757.54(556,104,349(8.51
ADR

3 SBERBANK-SPONSORED 335,000 1,297.00|434,498,216| 1,592.28|533,414,336|8.16
ADR

4 NOVATEK PJSC-SPONS 17,000| 19,129.25|325,197,270| 22,090.72(375,542,240(5.75
GDR REG S

5 TATNEFT PAO- 40,000] 7,469.14|298,765,967| 7,554.58|302,183,552|4.63
SPONSORED ADR

6 SURGUTNEFTEGAS-PFD- 4,250,000 65.17|277,013,094 68.41|290,761,720|4.45
CLS

7 MOL HUNGARIAN OIL 225,000 1,123.18|252,716,771| 1,229.34|276,602,400|4.23
AND GAS PL

8 POWSZECHNY ZAKLAD 230,000] 1,139.74]|262,140,384] 1,166.41|268,276,140|4.11
UBEZPIECZE

9 MMC NORILSK NICKEL 90,000| 1,963.01(176,671,080| 2,285.62|205,706,160(3.15
PJSC-ADR

10 OTP BANK PLC 39,000] 3,955.38(154,259,989| 4,598.79|179,353,044(2.75

11 ROSNEFT OJSC-REG S 200,000 766.61)153,322,720 738.18)147,636,000|2.26
GDR

12 QIWI PLC-SPONSORED 75,311 1,391.05(104,762,060( 1,843.80(138,859,145(2.13
ADR

13 VTB BANK JSC -GDR- 1,100,000 139.98|153,978,880 125.65|138,220,104|2.12
REG S

14 PKO BANK POLSKI SA 125,000] 1,156.76|144,596,100] 1,091.77(136,472,325|2.09

15 BANK PEKAO SA 40,000 3,018.78|120,751,224 3,013.95|120,558,240|1.85

16 MAGNIT PJSC-SPON 75,000| 1,478.47(110,885,336| 1,506.98(113,023,560(1.73
GDR REGS

17 TCS GROUP HOLDING - 50,000f 2,010.02(100,501,253| 2,139.08(106,954,080(1.64
REG S

18 POLYUS PJSC-REG S- 24,701] 3,966.01| 97,964,641 4,273.78|105,566,857|1.62
GDR

19 KGHM POLSKA MIEDZ 35,000 2,578.03| 90,231,372 2,666.58| 93,330,468(1.43
SA

20 KOZA ALTIN 100,000 949.19| 94,919,781 874.04]| 87,404,220[1.34
ISLETMELERI AS

21 MAIL.RU GROUP-GDR 35,000 2,805.08| 98,177,940 2,473.72| 86,580,312|1.33
REGS

22 CCC SA 17,000| 5,955.55|101,244,391| 4,475.52| 76,083,942|1.16

23 TURKIYE GARANTI 500,000 140.49| 70,246,339 146.41) 73,207,050|1.12
BANKASI

24 NOVOLIPETSK STEEL 25,000| 2,619.19| 65,479,991 2,887.10f 72,177,600(1.10
PJSC-GDR

25 SEVERSTAL-GDR REG S 40,000f 1,702.77| 68,110,831 1,751.94| 70,077,888|1.07
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26 PHOSAGRO OAO-GDR 50,000 1,427.14( 71,357,400 1,393.24| 69,662,320(1.07
REG S

27 SBERBANK-PREFERENCE 200,000 266.83| 53,367,680 345.85] 69,171,512|1.06

28 TRANSNEFT-PFD-CLS 250/285,875.71| 71,468,928|272,483.46| 68,120,866|1.04

29 ALROSA PAO 450,000 159.66| 71,850,316 147.57| 66,407,165|1.02

30 AKBANK T.A.S. 600,000 110.29| 66,175,952 109.57| 65,747,520|1.01

(2019 5 31 )

41.07
13.33
.22
.26
.02
.55
.98
.63
.90
23.30
.51
11
.13
.50
.65
94.15

ol |O|O

oj|jo|NMN]|BM~]|O

®

4 (2009 10 20 ) 36,270 36,270 0.6316 0.6316
5 (2010 10 20 ) 26,927 26,927 0.6363 0.6363
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6 (2011 10 20 ) 15,848 15,848 0.4876 0.4876
7 (2012 10 22 ) 14,116 14,116 0.5730 0.5730
8 (2013 10 21 ) 13,611 13,611 0.7356 0.7356
9 (2014 10 20 ) 9,260 9,260 0.6263 0.6263
10 (2015 10 20 ) 7,241 7,241 0.5418 0.5418
11 (2016 10 20 ) 6,082 6,082 0.5342 0.5342
12 (2017 10 20 ) 8,023 8,023 0.7302 0.7302
13 (2018 10 22 ) 6,446 6,446 0.6238 0.6238
2018 5 7,325 — 0.6643 —

6 7,156 — 0.6530 —

7 7,299 —_ 0.6721 —

8 6,297 — 0.5964 —

9 6,736 — 0.6448 —

10 6,347 — 0.6165 —

11 6,754 —_ 0.6491 —

12 6,057 — 0.5999 —

2019 1 6,607 — 0.6655 —

2 6,757 — 0.6614 —

3 6,603 — 0.6558 —

4 6,662 — 0.6737 —

5 6,507 — 0.6661 —

4 2008 10 21 2009 10 20 0.0000
5 2009 10 21 2010 10 20 0.0000
6 2010 10 21 2011 10 20 0.0000
7 2011 10 21 2012 10 22 0.0000
8 2012 10 23 2013 10 21 0.0000
9 2013 10 22 2014 10 20 0.0000
10 2014 10 21 2015 10 20 0.0000
11 2015 10 21 2016 10 20 0.0000
12 2016 10 21 2017 10 20 0.0000
13 2017 10 21 2018 10 22 0.0000
4 2008 10 21 2009 10 20 60.1

5 2009 10 21 2010 10 20 0.7

6 2010 10 21 2011 10 20 23.4

7 2011 10 21 2012 10 22 17.5

8 2012 10 23 2013 10 21 28.4

9 2013 10 22 2014 10 20 14.9

10 2014 10 21 2015 10 20 13.5

11 2015 10 21 2016 10 20 1.4

12 2016 10 21 2017 10 20 36.7

13 2017 10 21 2018 10 22 14.6

35/91



EDINETOOOO
o o o {0727
oopoodooodooooooodd

| 14 2018 10 23 2019 4 22 9.9|
()

4 2008 10 21 2009 10 20 5,571,206,697 13,789,243, 740

5 2009 10 21 2010 10 20 2,541,533,571 17,651,392,417

6 2010 10 21 2011 10 20 1,803,366,271 11,616,976,568

7 2011 10 21 2012 10 22 697,040,403 8,563,478,732

8 2012 10 23 2013 10 21 929,306,507 7,062,431,280

9 2013 10 22 2014 10 20 627,451,190 4,344,369,686

10 2014 10 21 2015 10 20 1,869,862,278 3,291,153,642

11 2015 10 21 2016 10 20 119,808,448 2,008,686,408

12 2016 10 21 2017 10 20 2,757,320,790 3,155,352,241

13 2017 10 21 2018 10 22 2,034,324,435 2,688,851,768

14 2018 10 23 2019 4 22 694,353,501 1,106,457,188
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AR - BEREDMT (2009/6/1~2019/5/31) SERO¥ER

(M) e MRBSE(E) —— HRETEARAEN T — amaucs @R | A BOSEY, ST
o . 20185108 0M
B0 = 20174E108 0/
400 20164£108 0A
300 20154108 0
_ 1" 200 20144107 0
2000 R . m EER 1.000 M

u v g - ve £ u
Q061 115651 13/6,/3 15461 174651 1955/31

Bl ERBEWOEERDL, EREENZREOEBEERTLTEVEY.
¥ SEEBREREREEOSEL. SEE (HIE) EEEELELOLLTHRELTEYEY.
Ll fREEEALAHREIT, Y7 O00BSCEFIRRFERI-ahETHERELTEBUET,
L. LREMSMMPOAREENIAO I 7 L FIZ0sE L THEEER - ES - TREREATEYEYT.

FTEGTREOKR
e R d ’ =7 FIC
R R E ¥} HE (%) Ee 3R (94)
1 OAD GAZPROM SPON ADR oi-F IF)L¥F— 9.8 OiF 60.5
2 LUKOIL PJSC-SPON ADR oiF IfLF— 85 b 12.2
3 SBERBANK-SPOMNSORED ADR = B it 8.2 A — 7.9
4 NOVATEK PJSC-SPONS GDR REG S o7 IrLF— 5.7 kiLa 7.1
5 TATNEFT PAO-SPONSORED ADR o7 IHLF— 46 Fzxo 1.0
6 SURGUTNEFTEGAS-PFD-CLS o7 IRILF— 45 £ Dith 55
7 MOL HUNGARIAN OIL AND GAS PL /Al — ZIFILF— 4.2
8 POWSZECHNY ZAKLAD UBEZPIECZE R—SF it ] 4.1
9 MMC NORILSK NIGKEL PJSG-ADR aiF FEH 3.1 % HEETHF—77 2 F
- HE+ 58 ALET
10 OTP BANK PLC nHy— =Rt 2.7 Y
FHRERDOER
50%
374
28.3
L . = T e e T
175 13.2
e : 1.0
0%
-14.1
L . e ittt et P P
-39 8 215 191
-50%

20108 200115 20128 20138 20145 20158 20165 20174 20185 20198
sl SFMEREEOREL. aEE (RSN EEREEL-t0LLTHELTEVEYT.
w2 WNEFSREETOMERERTLTEVET.
WY HI27 o FIzAFT—0IEEYEEA.

(1) LREIBZEORMTHY . FEOERAARFERIELLLZTRTILOTEBY FEA.
(C¥2) RO BERAEHSL. EESHOR—LA-CTHMRZATEYVET.
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GAZPROM NEFT-SPONSORED ADR 35,000 28.00 980,000.00
LUKOIL PJSC-SPON ADR 50,000 71.65 3,582,500.00
O0AO GAZPROM SPON ADR 900,000 4.93 4,437,000.00
ROSNEFT OJSC-REG S GDR 200,000 7.08 1,417,600.00
SURGUTNEFTEGAS-PFD-CLS 2,500,000 0.57 1,425,525.00
TRANSNEFT-PFD-CLS 250 2,614.07 653,519.82
MMC NORILSK NICKEL PJSC-ADR 65,000 17.42 1,132,625.00
PHOSAGRO OAO-GDR REG S 66,580 13.05 868,869.00
POLYUS PJSC-REG S-GDR 55,000 32.55 1,790,250.00
NEFAZ PJSC 105,000 1.34 141,252.30
LENTA LTD-REG S 260,000 3.47 902,200.00
MAGNIT PJSC-SPON GDR REGS 200,000 13.07 2,614,000.00
X 5 RETAIL GROUP NV-REGS GDR 100,000 22.04 2,204,000.00
SBERBANK-PREFERENCE 325,000 2.44 794,875.25
SBERBANK-SPONSORED ADR 300,000 11.38 3,414,000.00
TCS GROUP HOLDING -REG S 80,000 18.00 1,440,000.00
VTB BANK JSC -GDR-REG S 1,100,000 1.28 1,411,300.00
MAIL.RU GROUP-GDR REGS 60,000 25.78 1,546,800.00
QIWI PLC-SPONSORED ADR 135,000 12.67 1,710,450.00
YANDEX NV-A 60,000 27.42 1,645,200.00
MOBILE TELESYSTEMS-SP ADR 350,000 8.29 2,901,500.00

37,013, 466.37
(4,163,644,831)

ALTYN PLC 16,000,000 0.00 108,000.00
108,000.00

(15,858,720)

TUPRAS-TURKIYE PETROL RAFINE 33,000 136.50 4,504,500.00
KOZA ANADOLU METAL MADENCILI 500,000 5.80 2,900,000.00
ARCELIK AS 65,000 14.07 914,550.00
MAVI JEANS- CLASS B 75,000 38.28 2,871,000.00
BIM BIRLESIK MAGAZALAR AS 40,000 79.45 3,178,000.00
ANADOLU EFES BIRACILIK VE 40,000 19.95 798,000.00
AKBANK T.A.S. 500,000 7.15 3,575,000.00
TURKIYE GARANTI BANKASI 650,000 7.44 4,836,000.00
TURKIYE HALK BANKASI 150,000 7.23 1,084,500.00
TURKIYE 1S BANKASI-C 300,000 4.16 1,248,000.00
TURKIYE VAKIFLAR BANKASI T-D 200,000 3.78 756,000.00
HACI OMER SABANCI HOLDING 450,000 7.74 3,483,000.00
TURKCELL ILETISIM HIZMET AS 300,000 11.05 3,315,000.00

33,463,550.00
(666,928,551)
KOMERCNI BANKA AS 17,000 886.50 15,070,500.00
15,070,500.00
(75,352,500)

MOL HUNGARIAN OIL AND GAS PL 200,000 2,984.00 596,800,000.00
RICHTER GEDEON NYRT 25,000 5,350.00 133,750,000.00
OTP BANK PLC 45,000 | 10,350.00 465,750,000.00

1,196,300,000.00
(478,878,890)

POLSKI KONCERN NAFTOWY ORLEN 10,000 93.84 938,400.00
KGHM POLSKA MIEDZ SA 25,000 84.64 2,116,000.00
ALIOR BANK SA 23,000 61.00 1,403,000.00
BANK PEKAO SA 35,000 103.60 3,626,000.00
BANK ZACHODNI WBK SA 4,000 356.20 1,424,800.00
PKO BANK POLSKI SA 240,000 40.72 9,772,800.00
POWSZECHNY ZAKLAD UBEZPIECZE 205,000 39.99 8,197,950.00
ORANGE POLSKA SA 250,000 4.58 1,145,000.00
PLAY COMMUNICATIONS SA 50,000 17.56 878,000.00
PGE SA 173,978 10.25 1,783,274.50

31,285,224.50
(941,685, 257)
6,342,348,749
(6,342,348,749)
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3 3
1,508 1,508
347,486 253,185
60,115 49,241
1 2,924,207 1 1,240,618
40,854 -
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127,541 83,653
6,975 3,576
3,777,060 1,845,668
424,878 478,150
69,675 65,038
56,719 43,303
551,273 586,492
4,328,333 2,432,160
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137,113 171,366
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18,315 17,940
3,012,893 1,934,676
9,555,728 6,840,909
3,339,679 2,471,276
65,274 13,292
1,160 -
133,783 104,349
442,843 372,319
174,928 164,131
585,251 221,865
7,607 6,293
53,739 40,474
14,967 17,187
8,720 213
26,616 31,846
4,854,574 3,443,250
72,800 56,456
1,224,750 1,166,459
522,848 323,609
9,187 4,657
3,745 3,000
63,479 37,764
61,422 27,769
168,175 175,503
115,039 121,505
317,686 268,550
1,522,092 945,148
1,042 -
183,312 108,089
4,265,583 3,238,515
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4,377 6,110
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Deutsche Bank Aktiengesellschaft

DB Beteiligungs-Holding GmbH
DWS Group GmbH & Co. KGaA

1
( 2017 ( 2018
2018 31 ) 2019 31 )
1 81,952.31 76,944.06
1 2,129.78 5,011.05
) - 1
o1
(2017 ( 2018
2018 31 ) 2019 31 )
131,109 308,480
131,109 308,480
61,560 61,560
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