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X S&P500 UCITS

1 S&P 500 TRN Index
ETF
X MSCI EMU UCITS ETE 2 MSCI Daily Net TR EMU Euro
X STOXX50 UCITS

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

2 STOXX® 600 Index, TRN, EUR
ETF

ETF MSCI EMU
4 MSCI Europe ex EMU Index

UCITS ETF
X DAX UCITS ETF 2 DAX® Index
X MSCI UCITS

2 MSCI JapanTRN INDEX
ETF
i MSCI MSCI World Minimum Volatility

UCITS ETF 2 Index
i MSCI
5 MSCI World Momentum Index
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X iBoxx® $ Treasuries Total
UCITS ETE 2 Return Index
X iBoxx® $ Treasuries 1-3 Total

1-3  UCITS ETF 2

Return Index

X UCITS iBoxx® Euro Sovereigns
ETE 2 Eurozone TR Index
X 1-3 Markit iBoxx EUR Eurozone (DE
UCITS ETE 2 ES FR IT NL) 1-3 Index
X 3-5 Markit iBoxx EUR Eurozone (DE
UCITS ETE 2 ES FR IT NL) 3-5 Index
X Barclays Euro Government
UCITS ETE 2 Inflation-Linked Bond Index
X UCITS ETF FTSE Japanese Government Bond
2 Index
X UCITS ETE Bloomberg Barclays USD Liquid
3 Investment Grade Corporate
Index
UBS ETF- Bloomberg Barclays US Liquid
6 Corporates 1-5 Year Total
1-5  UCITS ETF Return Index
X UcITS Bloomberg Barclays Euro
2 Aggregate Corporate Bond
ETF Index
i 1-5 UCITS Bloomberg Barclays Euro
ETE ° Corporate 1-5 Year Bond Index
X
1 EONIA TR Index
UCITS ETF
1
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3 Ireland
4
5
6
2018
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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 UCITS ETF 0.10

2018
0.16

Q)
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2016 14 2016 10 18
2016 10
2016 10
@
( 30 4 27 )
11,017,082 2.05
334,944,046 62.24
122,823,271 22.82
457,767,317 85.07
( ) — 69,341,312 12.88
( ) 538,125,711 100.00
@
< ( )>
( 30 4 27 )
) ) ) ) ()
1 ISHARES EURO CORP 1-5YR| 5,655|14,654.24(82,869,779|14,599.30|82,559,082|15.34
2 UBS ETF B. US LIQ.| 42,640| 1,575.73|67,189,276| 1,534.61|65,436,107(12.16
CORP. 1-5
3 DBX Il SOVS EUROZONE 3-| 2,392|26,803.24|64,113,370|26,912.23|64,374,076|11.96
5 1C
4 DBX S&P 500 9,253| 4,932.77|45,642,999| 5,199.59|/48,111,829| 8.94
5 DBX MSCI JAPAN - 1C 5,201| 6,533.45|33,980,483| 6,885.07|35,809,271| 6.65
6 DB X-TRACKERS 11 JAPAN| 23,772| 1,381.86|32,849,703| 1,380.56(32,818,741| 6.10
GOVERNMENT BOND U
7 DBX MSCI EMU 1D 5,068| 5,421.86|27,477,989| 5,346.57|27,096,417| 5.04
8 DBX USD CORPORATE BOND| 17,382| 1,632.59|28,377,775| 1,531.99|26,629,111| 4.95
1D
9 DBX EUR CORP 1C 1,156/ 20,106.06| 23,242,616|20,090.18|23,224,251| 4.32
10 DBXI1 USD TREASURIES 1-| 1,201|18,378.45|22,072,524]|18,081.56|21,715,964| 4.04
3 1C
11 AMUNDI ETF MSCI EUROPE 369|29,554.02(10,905,434(29,856.59(11,017,082| 2.05
EX EM
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12 DBX Il IBX  USD|  479|23,377.93[11,198,032|22,557.81|10,805,192| 2.01
TREASURIES DR
13 X DAX 345|15,786.18| 5,446,233|16,093.32| 5,552,198| 1.03
14 ISH EDGE MsCl wwp|  797| 3,852.40( 3,070,363| 4,230.75| 3,371,909 0.63
MOMENTUM
15 ISH EDGE MSCI WLD VALUE|  864| 3,301.27| 2,852,303| 3,554.96| 3,071,493| 0.57
16 ISH EDGE MSCI WLD SIZE 811| 3,529.81| 2,862,683| 3,729.92| 3,024,972| 0.56
17 ISH EDGE MSCI WLD MIN| 609 4,589.41| 2,794,956| 4,708.61| 2,867,544| 0.53
VoL
18 ISHR EDGE MSCI WRLD QLY|  350| 3,768.31| 1,318,909| 3,711.88| 1,299,160| 0.24
FCTR
< >
( 30 4 27 )
2.05
85.07
87.11
A
1
1 ( 28 10 7 ) 730 730 1.0071 1.0071
2 ( 29 10 10 ) 549 549 1.0313 1.0313
29 4 645 — 1.0154 —
5 642 — 1.0229 —
6 569 — 1.0201 —
7 563 — 1.0236 —
8 558 — 1.0221 —
9 546 — 1.0285 —
10 543 — 1.0368 —
11 528 — 1.0381 —
12 533 — 1.0395 —
30 1 531 — 1.0429 —
2 530 — 1.0340 —
3 529 — 1.0226 —
4 538 — 1.0270 —
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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 0.7
2 28 10 8 29 10 10 2.4
3 29 10 11 30 4 10 0.7

*

1 27 12 11 28 10 7 947,496,922 222,476,590
2 28 10 8 29 10 10 109,891,095 302,014,936
3 29 10 11 30 4 10 80,207,347 87,232,382
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11,000 0 200165108 0H
10,000 W 15 lﬂf—:ﬁﬂﬁ 0R

5,000
B.000
7.000

1512711
(EEar

16/7415 14247 17/8/22

18/4/27

1 EREWORBE, BREREREOEMERFTLTEVET.
#2 HREFBEAREAHEMOMET. HRE (HIM E/EARLEL0LLTHELTEYEY.
EEL, LRASEMPOSREENIAD 77 Y FIZ2FELTHELAEN L EL o TEFREATREYVET.

ERLTREORR

ALK
FrER

HE (%)
iz P—X-2—0-a—kb—k- KoK 1-5% UCITS ETF 153

BEY S AR MAL L
REITA
#t | aREHS 22

HeE (%)

1
7 UBSETF Fib=Li=-pi=5L 4T ok a—#l—F 1-5 UCITSETF 122 ‘l* HEEERM 241
3 Xr5wh—X1 a—OEEM 3-5UCITS ETF 120 EREE TR 36.8
4 XbSwh—X S&P500 RTw 7 UCITS ETF BA
5 XFSwh—X MSCI S4/3 UCITS ETF 6.7
6 XFSvh—Z 1 8+EE UCITS ETF 6.1
7 XFSwh—Z MSClEMU UCITS ETF 50
8 XF5wh—Z UsD a—RL—k-R2F UCITS ETF 49
9 XbSvh—Z DEUR 3—HL—-#HF UCITS ETF 43 W HEEHREEEICHT LR
10 XFSuh—ZX I US FLSiv— 1-3 UCITS ETF 40 TY.
FMUNIEREDHER
10%
T SR e o el e Al eyt ey A e by M
e |
s ‘ —
-1.2
BB = e e e e e
-10%
20005 20108 20114 20125 2013F 45 20155 20165 20017HF 20185

#1 FHESEOCHBIZ. 7RE (RN ZFEEAL-+0LLTHELTEYEY.
W2 15FFRER (12A118) AoFEXFETOMER, WEFFIAXRETORFEERRLTEYEY.

I HAIFTFFIRRFI—UEHYELEA.

(D) LRRZAEOEHATHEY. FEQOERARREFERELLI(ITETILOTRHEVELA,
(iF2) BHOERERHIZL, ERSHOF—LA-—STHRIATEVEY.
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@
1 2
( 28 10 7 ) ( 29 10 10 )
2,659,963 9,351,634
6,363,764 15,004,677
5,035,681 7,719,842
734,078,132 525,055,147
295,793 304,661
748,433,333 557,435,961
748,433,333 557,435,961
13,992,598 34,320
506,250 5,643,327
84,608 98,149
1,551,160 1,799,328
17 4
261,102 302,868
16,395,735 7,878,033
16,395,735 7,878,033
725,020,332 532,896,491
7,017,266 16,661,437
6,923,534 15,261,208
732,037,598 549,557,928
732,037,598 549,557,928
748,433,333 557,435,961
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