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db x- S&P500 UCITS ETF 0.15
db x- MSCI EMU UCITS ETF (DR) 0.15
db x- 50 UCITS ETF (DR) 0.09
db x- 600 UCITS ETF (DR) 0.20

ETF MSCI EMU  UCITS ETF 0.30
db x- MSCI UCITS ETF (DR) 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
db x- iBoxx UCITS ETF (DR) 0.15
db x- iBoxx UCITS ETF (DR) 0.15
db x- UCITS ETF (DR) 0.20
db x- UCITS ETF (DR) 0.15
db x- USD UCITS ETF (DR) 0.16
db x- EUR UCITS ETF DR 0.16
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2016 6 14 2016 10 18
2016 10 7 1
2016 10 4
@
( 29 4 28 )
8,102,345 1.26
415,956,496 64.47
178,083,531 27.60
594,040,027 92.07
( ) — 43,039,756 6.67
( ) 645,182,128 100.00
@
< ( )>
( 29 4 28 )
) ) ) ) ()
1 DBX USD CORPORATE BOND 100,861| 1,659.33|167,362,076| 1,607.86|162,170,596(25.14
1D
2 DBX EUR CORP 1C 5,487|18,264.06/100,214,900{18,150.46| 99,591,582|15.44
3 DBX Il IBX USD 3,511|24,460.42| 85,880,567(23,626.31| 82,951,976|12.86
TREASURIES DR
4 DBX S&P 500 14,888( 4,220.11| 62,829,099| 4,655.26( 69,307,521|10.74
5 DB X-TRACKERS 11 1,935|28,315.15| 54,789,825(27,443.82| 53,103,804| 8.23
EUROZONE GOVE ETF
6 DB X-TRACKERS 11 JAPAN 28,155| 1,456.24( 41,000,508| 1,377.08] 38,771,849| 6.01
GOVERNMENT BOND U
7 DBX MSCI JAPAN - 1C 4,492| 5,676.32| 25,498,049| 5,908.35| 26,540,337| 4.11
8 DBX MSCI EMU 1D 5,555| 4,279.29| 23,771,503| 4,765.11| 26,470,217| 4.10
9 DBX 11 IBX EUR INF- 753|26,048.00[ 19,614,150|25,523.51| 19,219,210 2.98
LINK
10 AMUNDI ETF MSCI EUROPE 295(25,443.75| 7,505,908|27,465.57| 8,102,345| 1.26
EX EM
11 ISH EDGE MSCI WLD 1,174| 2,788.92| 3,274,200( 3,456.66| 4,058,127| 0.63
MOMENTUM
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12 ISH EDGE MSCI WLD SIZE 1,194 2,708.79| 3,234,305| 3,332.57| 3,979,099| 0.62
13 ISH EDGE MSCI WLD MIN 896| 4,151.11| 3,719,401| 4,418.21| 3,958,719 0.61
VoL
14 ISH EDGE MSCI WLD 1,272| 2,491.78| 3,169,549 3,079.39| 3,916,990 0.61
VALUE

< >
( 29 4 28 )
1.26
92.07
93.33

(€))
1
1 ( 28 10 7)) 730 730 1.0071 1.0071
28 4 892 — 0.9991 —
5 891 — 1.0014 —
6 881 — 1.0031 —
7 777 — 1.0139 —
8 772 — 1.0172 —
9 736 — 1.0130 —
10 717 — 1.0040 —
11 685 — 0.9934 —
12 666 — 1.0021 —
29 1 662 — 0.9965 —
2 636 — 1.0104 —
3 642 — 1.0090 —
4 645 — 1.0154 —
1

1 27 12 11 28 10 7 0.0000
1 27 12 11 28 10 7 0.7
2 28 10 8 29 4 7 0.1
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1 27 12 11 28 10 7 947,496,922 222,476,590

2 28 10 8 29 4 7 48,332,137 134,619,508
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2500 15
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8500 5
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1 BEESOHEBE, EEEMERECEHERTLTEYVET,
W2 SREBERANEFAOEEL. SiiE (BEIE) EEEELEL0sLTHELTEY ET.
EEL. ERAREMeOSREEN A0 77 FC 23 F L TRARER s T~ TRTFShTEYET,

FELREOKR
AL 27 F VIES S AR
e L EE (%) HEISA LEEE(36)
1 dbFuh—X A=SLAX USD o—KL—boRLF UCTSETFDR) 250 #3 S£lE#ES 22.1
2 db x-F5uh—Z NEUR 3—HL—F-72F UCITS ETF (DR 15.4 . St EE N an1
3 dbx-boyh—X DiBoxx ¥F)L FLUxl— UCTSETFOR) 128  —  #EES8HE 406
4 db x-F5wh—Z S&P500 UCITS ETF 10.7
5 dbx-kSuh—Z IiBoxx 2—0O J71AR UCITS ETF (DR) 82
6 dbx-F3uh—Z 1 BXEMN UCITS ETF (DR) 5.0
8 dbx-F5wh—Z MSCIEMU T u4A UCITS ETF (DR) 4.1
9 dx-bFuA—ZT2—OB:-42IL—a2- Uk UCTSETFOR) 30 # ERGHREELHWIIHT HLIEE
10 FLZS4 ETF MSCI 3—0ws A (BR<EMU) UCITS ETF 1.3 R
FRINEEDHER
10%%
L e e e e e e e e e e e
o1 0.1 A
u% I L i i i i i : i : i __
-.5% --------------------------------------------------------------------
-10%

20084 20095 2010 20115 20128 20134 20145 20158 20168 2017H

H# EMRSEQHER., #ESE (BN ZEERLEtOELTHELTBYEY.

#2 0S5 FFIWES (1IZA11B) ALFEXRETORBE, WIFFIAXRFEFTORBRERFLTEYET,
Wl LT FZALFT—LVERUERA,

(%) LRZAZORMTHY . REOERARRAFERIELL(RTRT ELOTREHY ELA,
(E2) BEOERRGL, EREHOF—LA—UTHRZATEYVET,
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( 28 10 7 )

2,659,963
6,363,764
5,035,681
734,078,132
295,793

748,433,333
748,433,333

13,992,598
506,250
84,608
1,551,160
17

261,102
16,395,735

16,395,735

725,020,332

7,017,266
6,923,534
732,037,598
732,037,598
748,433,333
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O

( 27 12 11
28 10 7 )

3,345,324
8,891
32,874,050
21,358,146

14,870,119

2,466
225,426
4,132,763
1,136,438
5,497,093
9,373,026
9,373,026
9,373,026
2,449,492

93,732

87,965

5,767

7,017,266
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(€©))
2.
3.
60 61
( )
1
( 28 10 7 )
1. 725,020,332
2.1 1.0097
@ ) (10,097 )
( )
1
( 27 12 11
28 10 7 )
1. 0.22
2. (1,866,437 )
(5,057,097 )
(93,732 ) 7,017,266 (1 % )
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1
( 28 10 7 )
@
@
( )
(©)
( )
)
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