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2015 28

&)

2014

2,802,763,627

2,533,301
11,083,666
653,825,639
20,078,761
15,778,179
122,526,863

3,628,590,036

36,599,867
2,173,362
5,798,946

96,913,529

747,889

142,233,593

3,486,356,443

28
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40,833,433
8,947,222
365,562
1,626,412
636,416

52,409,045

(50,827,755)

(88,815, 190)

294,098,969
(77,763,930)
53,049,168
34,971,115
3,321,644,066

3,486,356,443

©)
2015 2 28
%
Bundesobligation 1.75% EUR 200,000,000 202,322,200 5.80
09/10/2015
Bundesobligation 2% EUR 26/02/2016 150,000,000 153,268,035 4.40
Bundesobligation 2.25% EUR 200,000,000 200,490,930 5.75
10/04/2015
Bundesrepublik Deutschland 3.25% 200,000,000 202,314,370 5.80
EUR 04/07/2015
Bundesrepublik Deutschland 3.5% EUR 150,000,000 154,708,282 4.44
04/01/2016
Bundesschatzanweisungen 0% EUR 200,000,000 200,080,290 5.74
12/06/2015
Bundesschatzanweisungen 0% EUR 200,000,000 200,247,070 5.75
11/12/2015
Bundesschatzanweisungen 0.25% EUR 200,000,000 200,019,470 5.74
13/03/2015
Bundesschatzanweisungen 0.25% EUR 200,000,000 200,478,640 5.75
11/09/2015
German Treasury Bill 0% EUR 150,000,000 150,016,965 4.30
25/03/2015
1,863,946,252 53.47
CIBC Bank 0% 05/10/2015 194,600,000 165,727,225 4.75
JPM Contag Copper 1x Index 0% USD 200,000,000 153,256,006 4.40
20/07/2015
318,983,231 9.15
2,182,929,483 62.62
RICI Enhanced Brent Crude ETC 740,000 58,230,600 1.67
RICI Enhanced WTI Crude Index 1,190,000 77,016,800 2.21

135,247,400 3.88

53/92



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

Source Physical Markets Gold P-ETC 1,120,000 118,557,179 3.40
ETFS Aluminium 4,000,000 11,328,935 0.32
ETFS Copper 2,050,000 49,504,176 1.42
ETFS Physical Silver 6,950,000 98,398,759 2.82
Gold Bullion Securities Ltd 100,000 10,297,695 0.30
169,529,565 4.86
423,334,144 12.14
2,606,263,627 74.76
2002 12 20
41 1H
Barclays C/P EUR 21/11/2015 149,000,000 149,000,000 4.27
2002 12 20
41 1H 149,000,000 4.27
149,000,000 4.27
Invesco Short Term Investments
Company (Global Series) plc - Euro
Liquidity Institutional Class 47,500,000 47,500,000 1.36
47,500,000 1.36

2,802,763,627 80.39

54/92



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

26 12 27 11 20 )

28

€Y

( 27 11 20 )

5,350,303

1
5,350,304
5,350,304

52
53
53

5,350,000

() 251

( ) 251
5,350,251

5,350, 251

5,350,304

55/92



&)

EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

26 12
27 11 20

®

~ A~

o

(

(

)

)

362

362

108

111

251

251

251

251

(

27 11 20

)

5,000,000
350,000

5,350,000

56/92



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

)
26 12
27 11 20
(251 )
© ) © ) © )
260 ( 0.47 )
)
( RMC
) RMC
RMC IRMC
IRMC
RMC
( 27 11 20 )
@
@)

®

57/92



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

( 27 11 20 )
)
( 27 11 20 )
)
26 12
27 11 20
( 27 11 20 )
1.0000
10,000 )

58/92



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

4

59/92



28

30

EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

365,922,276

442,735

365,479,541

360,482,311

1.0139

364,425,030

9,972

364,415,058

353,079,599

1.0321

60/92



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

61/92



EDINETOOOO

00000000 O00DbDO000DOoOdnoo(eEcssr9)

Ooooooooooooooooooad

¢y

4,000

56,400
40,000

4,000

3,000

23

30

28

)

&Rt ERCED

R MO T

Ir—=dalb wEERE

Fr—dahrE g

SER MG

= T
Pt S L

. ik

Lo T

e BT

ME= <o imRiT

28

62/92



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

CEO
CEO CEO
CEO
Plan
/
Do
See ( )
( )
( 28 30 )
( )
90 1,275,563
90 1,275,563

63/92



28

28

31

19

193

52

64/92

EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

38 59

27



EDINETOOOO

00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

1
@
27 3 31 28 3 31
2,122,128 4,569,983
60,733 70,384
353,158 391,690
465,641 343,750
531,916 522,443
2,169 1,784
1,000
12,017
1,500,000
407,651 221,042
909 1,666
5,445,307 6,134,763
137,890 111,231
58,142 54,827
21,620
196,032 10,141 197,819
12,414 7,123
2,846 3,329
3,972 3,972
380,923 355,944
2,041,923 2,442,079 1,908,026 2,278,397
15,121 4,453
360,412 361,886
1,653 377,187 1,171 367,512
3,015,299 2,843,729
8,460,607 8,978,492
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144,687 99,606
362,945 541,427 246,677 380,095
149,162 197,914
99,109 153,932
122,371
217,562 212,952
11,964 13,742
1,196,796 1,000,821
121,460 121,460
7,817
463,882 485,351
50,401 62,558
64,741 64,967
2,303
700,485 744,457
1,897,282 1,745,279
4,000,000 4,000,000
1,406,953 1,406,953
1,406,953 1,406,953
1,154,443 1,826,028
1,154,443 1,826,028
6,561,396 7,232,981
1,928 230
1,928 230
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8,460,607 8,978,492
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3,661,088 3,016,943
2,530,401 2,296,925
25,764 27,957
2,818,388 3,238,067
9,035,643 8,579,894
1,524,139 1,190,822
68,478 95,270
3,457 1,155
241,920 296,085
877,759 741,407
3,264 1,122,944 3,171 1,040,664
238,086 273,955
20,461 18,497
59,279 58,636
9,498 89,239 9,369 86,503
3,046,347 2,688,370
108,016 96,444
1,423,926 1,448,445
1,055,695 2,587,639 957,961 2,502,851
31,716 42,552
1,176 1,255
92,803 117,489
43,510 55,218
274,477 284,059
169,918 148,670
13,295 12,156
217,562 212,952
213,171 211,499
215,713 217,864
931,039 1,110,211
4,792,024 4,916,781
1,197,271 974,742
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268 147
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80
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1,194,489 1,026,376
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114,422 165,058
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1,325,786 671,585
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Holdings
Company Ltd.

Perpetual
Park,
Perpetual Park
Drive, Henley-
on-Thames,
Oxfordshire,
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