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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
3 MSCI Europe ex EMU Index
UCITS ETF
X DAX UCITS ETF ° DAX® Index
X MSCI UCITS
2 MSCI JapanTRN INDEX
ETF
i MSCI MSCI World Minimum Volatility
ucITs eTF 4 Index
i MSCI
4 MSCI World Momentum Index
UCITS ETF
i MSCI MSCI World Enhanced Value
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i MSCI MSCI World Mid-Cap Equally
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i MSCI MSCI World Sector Neutral
UCITS ETE 4 Quality Index
X iBoxx® $ Treasuries Total
UCITS ETF 2 Return Index
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1-3  UCITS ETE 2 Return Index
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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 Bloomberg Barclays Euro
2 Government Inflation-Linked
UCITS ETF Bond Index
X UCITS ETF FTSE Japanese Government Bond
2 Index
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0.6264 0.58
0.275
0.275
0.03
GmbH
S&P500 UCITS ETF 0.15
MSCI EMU UCITS ETF 0.12
STOXX50 UCITS ETF 0.09
STOXX 600 UCITS ETF 0.20
ETF MSCI EMU  UCITS ETF 0.30
DAX UCITS ETF 0.09
MSCI UCITS ETF 0.30
MSCI UCITS ETF 0.30
MSCI UCITS ETF 0.30
MSCI UCITS ETF 0.30
MSCI UCITS ETF 0.30
MSCI UCITS ETF 0.30
UCITS ETF 0.12
1-3  UCITS ETF 0.12
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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 10
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0.10
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2016 14 2016 10 18
@
( 30 10 31 )
6,722,149 1.29
285,830,208 55.06
115,043,181 22.16
400,873,389 77.22
( ) — 111,549,886 21.49
( ) 519,145,424 100.00
@
<
( 30 10 31 )
) ) ) ) ()
1 ISHARES EURO CORP 1-5YR 5,655|14,107.39|79,777,309(14,091.98|79,690,156(15.35
2 Xtrackers 11 Eurozone 2,392125,277.59(60,464,002|25,485.64(60,961,673|11.74
Gov Bond 3-5 UCITS
3 UBS ETF B. US LI1Q. CORP. 32,974] 1,587.90(52,359,586| 1,585.86|52,292,362(10.07
1-5
4 Xtrackers S&P 500 Swap 6,280| 5,870.26/36,865,269| 5,439.87|34,162,432| 6.58
UCITS ETF
5 Xtrackers 11 US 1,756/18,825.51|33,057,597|18,865.15|33,127,207| 6.38
Treasuries 1-3 UCITS ETF
6 Xtrackers 11 Japan 23,772| 1,353.65(32,179,020| 1,376.76|32,728,567| 6.30
Government Bond UCITS
7 Xtrackers USD Corporate 17,382| 1,586.48|27,576,359| 1,582.24|27,502,534| 5.30
Bond UCITS ETF
8 Xtrackers 11 EUR 1,156(19,416.04|22,444,951]19,392.92|22,418,227| 4.32
Corporate Bond UCITS
9 Xtrackers MSCI Japan 3,133| 6,885.13|21,571,119| 6,354.20/19,907,716| 3.83
UCITS ETF
10 Xtrackers 11 US 687|23,318.07(16,019,515|23,441.98|16,104,645| 3.10
Treasuries UCITS ETF
11 Xtrackers MSCI EMU UCITS 2,975| 4,999.77|14,874,344| 4,748.69|14,127,379| 2.72
ETF
12 AMUNDI ETF MSCI EUROPE 238|29,247.36| 6,960,872|28,244.32| 6,722,149| 1.29
EX EM
13 ISH EDGE MSCI WLD MIN 487| 5,142.00| 2,504,156| 4,925.67| 2,398,805| 0.46
VOL
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14 ISH EDGE MSCI WLD 543| 4,675.37| 2,538,728| 4,237.62| 2,301,029 0.44
MOMENTUM
15 ISH EDGE MSCI WLD SIZE 546| 3,786.28| 2,067,309 3,521.81| 1,922,913 0.37
16 ISHR EDGE MSCI WRLD QLY 327| 4,010.53| 1,311,446| 3,754.56| 1,227,744| 0.24
FCTR
<

( 30 10 31 )
1.29
77.22
78.51

(€))

1

28 10 7 ) 730 730 1.0071 1.0071
29 10 10 ) 549 549 1.0313 1.0313
30 10 9 ) 540 540 1.0251 1.0251
29 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 —
5 515 — 1.0255 —
6 522 — 1.0231 —
7 521 — 1.0307 —
8 532 — 1.0319 —
9 536 — 1.0346 —
10 519 — 1.0096 —
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Q)

1

27 12 11 28 10 7 0.0000

28 10 8 29 10 10 0.0000

29 10 11 30 10 9 0.0000

27 12 11 28 10 7 0.7

28 10 8 29 10 10 2.4

29 10 11 30 10 9 0.6

27 12 11 28 10 7 947,496,922 222,476,590
28 10 8 29 10 10 109,891,095 302,014,936
29 10 11 30 10 9 154,980,205 160,206,279
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(M) HARREE) SRS — SREEE () 1HFO&f-Y. BaE
12.000 = 20184108 0M
H.000 0 2017108 0/
10,000 W T 2016% 108 oM
8,000 1o BEXEREH 0/m
8000 5
7,000 0

1549210 16830 1775518 187257 18105310

REA)

Ml RMEEWEOHRBE. EREMEREOERERERLTEYEY.
2 SEEBERELEMOREZ. SRS (RN EERERLE-L0ELTHELTEYET.,
L, ERHSMEMEOAREENIAOC I 7 A FIZO2ELTREREHLBEL - TERZATEYEY,

FELREORR
MALGZ7 2 F HESS DM
b o oI (%) WEIIR HEE (W)
1 e P—X-2—0-a—HL—k-HE2F 154 UCITS ETF 154 Bt EREE 159
2 XSwh—ZX 1 2—OBE{R 3-5 UCITS ETF 1.7 "% KR EER 215
3 WBSETF Fh—Lri=Y-ri—hl4X USUFoF-a—Hl—F 15 UOMSETF  10.1 U fEEim 350
4 XFSwh—Z S&P500 AT UCITS ETF 6.6
5 XkSuh—X I US RLSiai)— 1-3 UCITS ETF 64
6 XFS5uh—Z 1 BEE{® UCITS ETF 6.3
7 XbZwh—Z usD a—HL—k-HKF UCITS ETF 53
8 XkSuh—Z IEUR a—HL—k-#UF UCITS ETF 43
9 XkZuh—X MSCI Zxi UCITS ETF 38 ¥ ERERAECHIIRT S0E
10 XkSwh—Z IUS kLS54 )— UCITS ETF 31 TY.
FMREEDHER
10%
e o M e e e ST
0.1 0.1
0%
594 e e e L el
-10%

20005  20104F  20114F 20125  2013F 20145 20155 20185 2017F 20188

%l FMESHEOREE. oREE (RN zEEAL-tOLLTHALTEYES.
#2015 FIZWER (1ZA 11 B) PSERETOMBE, WEFX 10 AXRETORETEERTLTEVET.,
I HITLFIIAZFI—IRSEYERA.

(XD LERBEORMATHY. REOBAARFERELL(EATHTLLOTRHY ELA,
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€Y
2
( 29 10 10 ) ( 30 10 9 )
9,351,634 582,410
15,004,677 86,172,881
7,719,842 10,253,934
525,055,147 446,477,650
304,661 2,150,242
557,435,961 545,637,117
557,435,961 545,637,117
34,320 1,260,328
5,643,327 1,518,764
98,149 85,598
1,799,328 1,569,317
41 236
302,868 264,144
7,878,033 4,698,387
7,878,033 4,698,387
532,896,491 527,670,417
16,661,437 13,268,313
15,261,208 11,197,173
549,557,928 540,938,730
549,557,928 540,938,730
557,435,961 545,637,117
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@
2 3
( 28 10 8 ( 29 10 11
29 10 10 ) 30 10 9 )

8,317,388 4,160,883

12,529 70,203

6,982,726 2,828,753
1,968,626 5,882,886
17,281,269 1,176,953
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