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27,572,996 CROCI Buy-Write Index* - 349,060,558,551
345,930,095,717 349,060,558,551
345,930,095,717 108.71% 349,060,558,551

* Deutsche Bank A.G., London Branch CROCI Buy-Write Index
AUD Deutsche Bank A.G. 164,283,914 2015 3 31 USD (129,393,296) (63,966,091) (0.02%)
BRL Deutsche Bank A.G. 7,037,783,516 2015 3 31 USD (2,432,457,136) 1,040,756,387 0.32%
JPY Deutsche Bank A.G. 2,499,948,905 2015 3 31 USD (21,045,148) (14,499,491) (0.00%)
AUD Deutsche Bank A.G. 1,230,221 2015 3 31 USD (969,097) (894,416) (0.00%)
BRL Deutsche Bank A.G. 3,853,461 2015 3 31 USD (1,328,022) 1,029,282 0.00%
INR Deutsche Bank A.G. 82,934,906 2015 3 31 USD (1,335,200) 25,046 0.00%
NzD Deutsche Bank A.G. 1,403,724 2015 3 31 USD (1,055,239) 519,334 0.00%
TRY Deutsche Bank A.G. 3,306,619 2015 3 31 USD (1,320,843) (2,012,216) (0.00%)
ZAR Deutsche Bank A.G. 13,434,546 2015 3 31 USD (1,170,095) (2,663,458) (0.00%)
(3,996,428) (0.0096)

1,042,330,049

(84,035,672)

958,294,377
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129.98 105.92 109.04 90.62 148.40
! (0.23) (0.18) (0.18) (0.66) (0.27)
16.93 12.56 7.79 8.43 37.40
16.70 12.38 7.61 7.77 37.13
(16.99) (22.40) (10.82) (15.81) (15.58)
129.69 95.90 105.83 82.58 169.95
2 12.85% 11.69% 6.98% 8.57% 25.02%
0.17% 0.17% 0.17% 0.72% 0.17%
(0.16)% (0.17)% (0.16)% (0.7)% (0.17)%
1
2
2015 2 28
24,401,819,620
(3,481,906,637,598)
3,374,122,732,164
(63,844,457,174)
41,837,109,823
(2,507,195,339)
(250,344,890)
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(68,815,610,930)
n 4 117,524,000,000
4 (47,056,000,000)
70,468,000,000
1,652,389,070
76,832,456
1,729,221,526
A 55,012,632,748
2015 2 28
1
CROCI US Strategy Fund
Argentum Trust Intertrust Trustees
(Cayman) Limited Moore Management (Bermuda) Limited
2011 8 10 2011 9 22
1933 1940
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Brown Brothers Harriman & Co.
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Deutsche Bank A.G. London branch
Deutsche Bank A.G. London branch

ASC 820
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1 Deutsche Bank A.G., London branch
Brown Brothers Harriman & Co.
OTC
Deutsche Bank A.G., London branch  ISDA
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oTC
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3
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BRL Deutsche Bank A.G. 1,040,756,387 1,040,756,387
BRL* Deutsche Bank A.G. 1,029,282 1,029,282
INR* Deutsche Bank A.G. 25,046 25,046
NZD* Deutsche Bank A.G. 519,334 519,334

CROCI Buy-Write

Index

Deutsche Bank A.G. 349,060,558,551 (347,172,970,598) 1,887,587,953
350,102,888,600 (347,172,970,598) 2,929,918,002
AUD Deutsche Bank A.G. (63,966,091) (63,966,091)
AUD* Deutsche Bank A.G. (894,416) (894,416)
JPY Deutsche Bank A.G. (14,499,491) (14,499,491)
TRY* Deutsche Bank A.G. (2,012,216) (2,012,216)
ZAR* Deutsche Bank A.G. (2,663,458) (2,663,458)
(84,035,672) (84,035,672)

(B)

100/194



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

7.
2015 2 28
7.
740
50
2015 2 28

8.
A)
Brown Brothers Harriman & Co.
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18,411,718,747

28,129,732,642

18,411,718,747

20,685,000
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20,685,000

27,589,005,225

18,035,025,931

540,727,417

356,007,816
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2,163,360 2,163,360
13,761,552 13,761,552
2,498,575 2,498,575
14,780,160 14,780,160
109,679,182 61,622,466
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13,437,960 13,437,960
98,107 98,107
98,107 98,107
75,232,997 7,567,671
1,928,019
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1,178,976 1,178,976
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487,104,702 580,299,752
14,451,680,834 9,793,707,163
655,737 655,801
14,939,441,273 10,374,662,716
14,939,441,273 10,374,662,716
286,149,488 283,141,724
49,957,364 167,641,554
315,141 267,796
15,127,063 12,854,569
637,273 574,884
352,186,329 464,480,527
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14,307,474,427 14,157,086,211
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2,124,491 1,916,555
101,977,789 91,997,137
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104,739,553 94,488,576
1,335,706,029 2,872,390,249
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88,607,709
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266,494,026,787 156,274,511,422
4,487,884 4,488,324
280,885,830,070 164,582,860,169
280,885,830,070 164,582,860,169
7,855,959,929 5,503,652,564
393,333,804 776,836,722
6,039,288 4,359,615
289,886,159 209,261,747
1,077,407 1,034,948
8,546,296,587 6,495,145,596
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392,797,996,456 366,910,170,946
120,458,462,973 208,822,456,373
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