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X S&P500 UCITS
1 S&P 500 Index
ETF
X NSCI EMU UCITS ETF 2 MSCI EMU Index
X STOXX50 UCITS
2 EURO STOXX 50®@ Index
ETF
X STOXX 600 UCITS
2 STOXX® Europe 600 Index
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
ucITs ETF 4 index
i MSCI MSCI World Mid-Cap Equally
UCITS ETF 4 Weighted Index
i MSCI MSCI World Sector Neutral
UCITS ETE 4 Quality Index
X iBoxx® $ Treasuries Total
UCITS ETF 2 Return Index
X iBoxx® $ Treasuries 1-3 Total
1-3  UCITS ETE 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 Bloomberg Barclays Euro
2 Government Inflation-Linked
UCITS ETF Bond Index
X UCITS ETF FTSE Japanese Government Bond
2 Index
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SERREAMEOHR M ¥ EOEMMERDHE ¥ %

(2014458 ~20194:4 A) (2014458 ~20194£4)
1] BT E SRR EE) HEAREREEEEE) (%) (9] SR | (F S| o L]
10,600 &0 &0
10450 r 3 60 i3]
10,300 —— o B 40 W
k LU AP w3183
10,150 2 J s 20 20 104 —
Siea 3% : o 3 J‘-Lm E H Hz.nﬂ n
+" -38 40
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2,700 =40 40 el
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3
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3.24 3.0
10 3.3
@
®
0.6264 0.58
0.275
0.275
0.03
1
2 GmbH
10 0.638
X S&P500 UCITS ETF 0.15
X MSCI EMU UCITS ETF 0.12
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
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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

2019

0.14

Q)
0.10

®
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2016 14 2016 10 18
@
(2019 4 26 )
7,253,189 1.29
362,270,016 64.21
86,024,601 15.25
448,294,617 79.45
( ) — 108,671,507 19.26
( ) 564,219,313 100.00
@
<
(2019 4 26 )
O | O | O o)
1 Xtrackers 11 Eurozone 3,500(24,761.75|86,666,132|25,298.89|88,546,122|15.69
Government Bond 3-5
UCITS ETF
2 ISHARES EURO CORP 1- 5,655|13,662.52|77,261,557|13,825.45|78,182,970(13.86
5YR
3 Xtrackers S&P 500 10,116| 5,447.88/55,110,773| 5,973.90|60,432,058(10.71
Swap UCITS ETF
4 UBS ETF B. US LIQ. 32,974| 1,568.13(51,707,749| 1,610.63|53,109,243| 9.41
CORP. 1-5
5 Xtrackers 11 Japan 23,772 1,310.96(31,164,264| 1,411.71|33,559,241| 5.95
Government Bond UCITS
ETF
6 Xtrackers 11 US 1,756/18,591.14|32,646,056|18,802.54|33,017,268| 5.85
Treasuries 1-3 UCITS
ETF
7 Xtrackers MSCI EMU 5,563| 4,570.77|25,427,232| 4,945.34|27,510,975| 4.88
UCITS ETF
8 Xtrackers MSCI Japan 4,219| 6,329.67(26,704,890| 6,453.82|27,228,706( 4.83
UCITS ETF
9 Xtrackers Il EUR 1,156/18,803.76|21,737,156|19,452.41|22,486,986| 3.99
Corporate Bond UCITS
ETF
10 Xtrackers 11 US 687|23,027.78|15,820,085|23,841.94|16,379,417| 2.90
Treasuries UCITS ETF
11 AMUNDI ETF MSCI 238|28,325.05| 6,741,363|30,475.58| 7,253,189| 1.29
EUROPE EX EM
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12 ISHR EDGE MSCI WRLD 961| 3,826.25| 3,677,034| 4,170.32| 4,007,684| 0.71
QLY FCTR
13 ISH EDGE MSCI WLD MIN 729| 5,044.65| 3,677,556 5,259.18| 3,833,947 0.68
VoL
< >
(2019 4 26 )
1.29
79.45
80.74
(€))
1
1 (016 10 7 ) 730 730 1.0071 1.0071
2 (2017 10 10 ) 549 549 1.0313 1.0313
3 (018 10 9 ) 540 540 1.0251 1.0251
2018 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 —
11 522 — 1.0125 —
12 525 — 1.0018 —
2019 1 538 — 1.0177 —
2 534 — 1.0284 —
3 560 — 1.0351 —
4 564 — 1.0431 —
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Q)

1
2015 12 11 2016 10 7 0.0000
2016 10 8 2017 10 10 0.0000
2017 10 11 2018 10 9 0.0000
2015 12 11 2016 10 7 0.7
2016 10 8 2017 10 10 2.4
2017 10 11 2018 10 9 0.6
2018 10 10 2019 4 9 1.5
2015 12 11 2016 10 7 947,496,922 222,476,590
2016 10 8 2017 10 10 109,891,095 302,014,936
2017 10 11 2018 10 9 154,980,205 160,206,279
2018 10 10 2019 4 9 88,685,019 73,708,424
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E¥B: 200954528

EHME - BIREOHR SEOER

(A1) MAEWEl L) HEATRERENE) — ERENE (2R 1EREEY, RelIE
s 2 20184108 0 /g
11,000 w0 2017108 0M
10,000 ‘\W = Eﬁlﬁﬂil{]ﬁ 0 F‘:]
0,000 i EEERH 0M
00D 5
7.000 o

1512411 16/10/14 1748/ 18 187622 19/4/26

(BEE)

#1 ERMEEOESL. CREMZFREOERERRLTEVET,
2 SEEBEARREROESE. SEE (RSN FEERLE-LOELTHRELTEYFY,
L. LiRHSEMPO4RSFIA0Z 7 P28 FLTHERERE B CHRREATEVET,

FTELZREORR
HAFGZ7 R BEY S AL
IrES H 3 (%) WEISA [7%:-3CTY)
1 XFSwh—Ana—OmEM3-5EUCITS ETF 15.7 H M 231
2 iz F—X-1—03{E1-55UCITS ETF 13.9 o o i [%) [ 04
3 XFSwh—XSeP500R 7 wFUCITS ETF 10.7 A 273
4 UBSETF- FN—Lsi—4 H—HL { ZREY 5o K1 -5EUCTS ETF 9.4
5 XFIuh—Zl BARBMRUCITS ETF 59
6 XFSvh—ZN¥ERL D4 —X1-38FUCITS ETF 58
7 Xk3wh—XMSCI EMU UCITS ETF 48
8 XF5yh—ZMSCL L4/ UCITS ETF 4.8
9 XFSyh—XUa—0#{8UCITS ETF 40 ¥ LERTHAEEMI AT SR
10 XFSwh—XNR B+ —ZUCITS ETF 29 T,
FMIREROHRE
10%
o e e e e e e e e e e e e
o1 (18]
0% ; ; - : i :
e e L L ey e
-10%%

2010F  20115F  20125F  20013F 20145 20158 20065F 201THE 20185 2019F

#1 FMREEOHEIX, SE® (B3N 2EERAL-L0ELTHALTEYET.
#2 015 FIZWED (1ZA118) hoFRETCOREE, WIFIIRXFTORBEEEFLTEBYFET.
W3 Y27 FicAFRv—2EHYFEREA,

GED) FRZAEOERETHY. REOERARFERIEL LJITRTILOTEHBYELA.
(iE2) BWOERERIL. ERst0F—LA—-UTMRshTEVET,
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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 )
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1,968,626 5,882,886
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207,217 172,176

3,798,807 3,156,491
1,103,322 829,604
5,131,258 4,199,839
12,150,011 3,022,886
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12,150,011 3,022,886
1,862,807 322,059
7,017,266 16,661,437
1,499,506 5,012,354
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2,142,539 5,060,533
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16,661,437 13,268,313
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Xtrackers S&P 500 Swap UCITS ETF 9,253 479,582.99
Xtrackers USD Corporate Bond UCITS | 17,382 243,478.36
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(446,477,650)
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545,637,117 573,356,040
545,637,117 573,356,040
1,260,328 5,900,130
1,518,764 1,123,399
85,598 86,990
1,569,317 1,594,847
236 318
264,144 268,444
4,698,387 8,974,128
4,698,387 8,974,128
527,670,417 542,647,012
13,268,313 21,734,900
11,197,173 9,743,429
540,938,730 564,381,912
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545,637,117 573,356,040
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1,587,174 1,594,847

451,216 377,004

2,130,480 2,115,969

3,370,244 8,201,468

3,370,244 8,201,468

3,370,244 8,201,468

490,430 159,903

16,661,437 13,268,313

2,790,896 1,916,979

2,790,896 1,916,979
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12,834,600 21,734,900

48/80



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

(€))
( )
1.
(€D
(
)
@
( )
(©)]
2.
3.
60 61
( )
3 4
(2018 10 9 ) (2019 4 9 )
1. 527,670,417 542,647,012
2.1 1.0251 1.0401
@ ) (10,251 ) (10,401 )
( )
3 4
( 2017 10 11 ( 2018 10 10
2018 4 10 ) 2009 4 9 )
0.22
( )
3 4
(2018 10 9 ) (2019 4 9 )
1.
2. @ o
(@) (@)
(
)
©) ©)
( )

49/80



EDINETOOOO
o o o {0727
ooooodooodoooooodd

3 (2018 10 9 )
)
) ) )
192,457,580 193,717,908 1,260,328
200,407,101 198,256,859 2,150,242
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28,610,479 28,903,526 293,047
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225,908,851 228,720,802 2,811,951
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532,896,491 527,670,417

154,980,205 88,685,019
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5,655,645 3,513,866
29,379 6,754
53,761 200,218
687,990 509,869
17,160 16,242
1,726,042 2,056,487
33,594 31,612
5,246 9,992
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8,208,821 6,345,059
9,814 10,552
25,761 20,328
1,128,919 782,897
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60,115 49,241
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40,854 -
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127,541 83,653
6,975 3,576
3,777,060 1,845,668
424,878 478,150
69,675 65,038
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3,012,893 1,934,676
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3,339,679 2,471,276
65,274 13,292
1,160 -
133,783 104,349
442,843 372,319
174,928 164,131
585,251 221,865
7,607 6,293
53,739 40,474
14,967 17,187
8,720 213
26,616 31,846
4,854,574 3,443,250
72,800 56,456
1,224,750 1,166,459
522,848 323,609
9,187 4,657
3,745 3,000
63,479 37,764
61,422 27,769
168,175 175,503
115,039 121,505
317,686 268,550
1,522,092 945,148
1,042 -
183,312 108,089
4,265,583 3,238,515
435,570 159,143
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405,374 127,486
78,317 123,728
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Deutsche Bank Aktiengesellschaft

DB Beteiligungs-Holding GmbH
DWS Group GmbH & Co. KGaA

1
( 2017 ( 2018
2018 31 ) 2019 31 )
1 81,952.31 76,944.06
1 2,129.78 5,011.05
) - 1
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(2017 ( 2018
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