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X iBoxx® $ Treasuries
UCITS ETE 2 Total Return Index
i 20 ICE U.S. Treasury
ucITS ETE * 20+ Year Bond Index
X iBoxx® Euro
2 Sovereigns Eurozone
X Markit iBoxx EUR
2 Eurozone (DE ES FR
3-5 UCITS ETF IT NL) 3-5 Index
X FTSE Japanese
9 Government Bond
UCITS ETF Index
UBS ETF- Bloomberg US Liquid
1-5 UCITS ETF Corporates 1-5 Year
5 Total Return Index
X Bloomberg USD Liquid
2 Investment Grade
UCITS ETF Corporate Index
X Bloomberg Euro
UCITS ETE 2 Corporate Bond Index
i 1-5 Bloomberg Euro
4 Corporate 1-5 Year
UCITS ETF Bond Index
X MSCI MSCI EM EMEA Low
ESG | carbon SRI Leaders
ucrTs etF * Index
X MSCI MSCI EM Latin
ESG UCITS| America Low Carbon
ETE 1 SRI Leaders Index
FTSE Emerging
X Markets USD
2 Government and
UCITS ETF Government-Related
Bond Select Index

a b WN B

GmbH

12/107




CIOE 21—

{3

voO-2400
. S
mRE

GmbH

BRERIC MO
F—R72 U RBETOER

EDINETOOOO
O0O0000000000000000000(eoe458)
Oooooooooooobooooooad

GmbH

il P A
e

P

MU LEF—LICEDIHA T - EZIVZT, Wi

@
2015 12 11

13/107



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

®

F7FUE

FA4Fx-ETFFAT—3a»-72F
(TR0 J (EEEAD

A EHE ¥ 55E

RO 5. BT, JEF FrRFA T
Z 7 FEoiRRISEN T 5 g iEsE

) f “*

s EcEay
FAFxr - P2 F-T338F =3HUF J{E5ER TSRS
(e (SEEETE OEIRER T
(155581 mEREEE) (BiEEREEt - HET29 -
2 2 F1EEETH A =)
J . y,
B 205
s ™
b R
DWE-f':.H'_(R I 2= -GmbH
RS NTEENEE - RSO 57 72 FOGERIBEF)
Boil L2 | R T S 208
N v
L

2

(REEOFEOREL. IRFE. — WEH OEIT OFROF A
R aEs B - (RS B OF — TPRF 39 M 3EHL LS

d GmbH

14/107



3,078

1985
1987
1990

1995

1996
1999

2002
2005

2021 11

2021 11

60329
11 17
61,560
100

15/107

EDINETOOOO
o o o {0727
Ooooooooooooooooooad



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

@

@

14

16/107



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

14

17/107



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

®

RN —

AR AP A 1 l - REMDEFH - BREANE

22k 0O=jl - 28T —

. MBS aRORE
- WAL O&E AR

e T P ey
CEDOERATRR |

EFREE

i
i
i
;
i
i
' D
BEFELN ; I Raon
|
|
]
]
i
i
|
)
]
i

= INZA—T A

- H—OFrss “RE
« YRATEO—L WRBEN
. RERS DM
| w=ravrons
FMADER
HEMOETF AAKS A
an ESRYLAD
- " I F— b
.
H—bT DR « MAHAEIA2
- BHRROE=SULT
GmbH

18/107



MAHEOER

Do

H—r2+F DR

EDINETOOOO
o o o {0727
Ooooooooooooooooooad

s BEMEOERIZRE-TE, FO— OLZERYT SFAYET L —Tn g ER
EMATHETRETL. #ROSFRRC 2O THRETLET,

s BEESSHCELT. SEEARCLDTOXREMGERSHERELET.

- RPN, BEHEEMOARHILEM s TEI T FOEANEEFREL. ¥
AEROREERET.

» Rilfah- EFMHEICL AT, ERBLSRERRE L. K-t Ut ol
BEFLET,

 ERRBERESOLRREICHY., AR+ ORIESTEY.

« @B OEENIRICOLTHE. SBICBLT, DWSA A2 AL FGmbHIZR BT &
WHRF—L~BEETLETY.

cERATERAAFSA - B AT EESTLF— L BeDRRIZ DT
HAESA L ERBHEODFzudETIET,

+ BRARESHTIE. 77 FOERREES T HELLIC, JRIREORRE D
E2r remi— oL TLE 2 —ERLET,

s A AR Rk D b O— - 35T — 2B LT H S DB F R SER
tomET<ESS oL THRESFOET.

19/107



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

Q)
10

®

10

10
20

20/107



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

100 50
130

130

21/107



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

@

22/107



10

23/107

EDINETOOOO
o o o {0727
Ooooooooooooooooooad



37

24/107

EDINETOOOO
o o o {0727
Ooooooooooooooooooad



EDINETOOOO
o o o {0727
)

Ooooooooooooooooooad

' :
|F —t
L

TR LAY -2

O=Jbs JZw T =

p.

Wl A2 RS - L s
®EUZ - BRRUAY / [DWSA YA |-
ERHAFIALF29Y ; | A¥hGmbH)
ETHATRRFz D - I

L)
P
R

AUT T PLUA
ERiGED

AMBROBIET
K= A0l
| ERMUASST

25/107



Uo7 FOEMBERERULSER
EERRERHEHEOES
(2016411 f ~20214107)

EDINETOOOO
o o o {0727
Ooooooooooooooooooad

UWIOFPUFERBNLEREISR
EDEMBEROHEE X%
(2016411 A ~20214108)

ZER RER
() s §ITAAOEREARE) —— RAAREEREGE) (W) i) * Fal L} = R
TE000
B27
14500 1]
13000 40
{1500 o 1.4 193
IR |
10000 o [ — S——2 . —
2 1 -4 I——m =y
i =N R -160 -124 194
1.000 ~40 =40
IGENE 1MEEOE 1BENRE 1ENE 2ENA 21wl HIriF Bxfl ZAEN BRER BEEE ALER EANES
7%, 341 1% v
A s §Pr A OREREE S —— FRAREREAEEE) (W) ) e
16,000 B0 B8a
588
14,500 L] B0
42,1
13,000 40 40
11.500

.I:H.Il.ll [

=160 124 -84

7.000 -41 40
HENA TENA wEnR eFn A 0E0 A nE0R

#l FMBEELZ. EAXRICETLIEE | FMOMBEELVET, 48, Y0772 FOFMBERDT., SR
(WA EBEALELOLELTHAELTEY, RBOBEENI-EIOTHAL-EMBEELIRES
BEVBYET.
77 FOEEBRGEIZANBTHSN, H507 2 FOEMBEREZ 2016 F£ 12 ALROLO L
HUET,

B7r»F Oxd R4AKA SAES ExER =38 WRER

¥ SESBEEERERORBI. FAFOMERBELTEYFEY. 46, FEE (RIWM E/HRALEZL0
ELTHELTEY. ER0EAFERLINCIBENHYET.
EL. BEROSRESAIAQ 27 »FIZOFELTRERFEREFEA—LE>TEVET.

3 NGEN A~NANF10A0Q5 FMOFEMEBREDFOE - B0l - BMEE. 877 0 FRUROHESN
UREZ7FACO2LVTERFRLEGOTY, HEL, 27 FOREAR W0IS5F 128 11 BTHS:
., B77FOEMBEER 2016 £ 12 ARBOLOLELEYET, LENF2T, S77 0 FLERRE
MGREY AL THRASEMMARGYET,

w4 EREISAOEMILTOEEUTT,
BE&: TOPIX (B%AM)

SEEHE: MSCIa0HA AL Tu0A ([BYAH, AR—2)

RER - MSCIIR—T - I—FroV ATy iA [RYRH. AS—A)

BAENR: NOMURA—BP | B

A£EER: FTSEHREMS VT voA (BR<{BXR, AA—Z)

HRER: JPELAHL - HRAAL kRO F - A T wPA-IR—D0Y - 2—Nruy - FO—s -

FAL—LT74 E (AR—2)

GED) $ATORET FANST 7 FOBRHREZEYELA,

(GED) £MEE. FRE% HERBUFREMROENL, S¥~v SULICLSBRERELT,
ARELTEYET,

26/107



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

EWETFAQEHIZ2LT
cTOP 1 X (MEEEMIES) 2. LS WEISIEIAE (LT MEiE) 0bnEY, ) OHNMBRETSH
U, COEHOEY. #ilio4L®E. FIBESHEEH-MT IA<ToHAE. BIEFXFELTVEST., BT
i, TOPI XOAHE L RO AFZOEE, TOPI XOEHi L ZLoE0EEERZITOP I X
DEBEOEEL L {AERAOHLEETIRAERTLTLET,
TMECIadHS A oFudARUMSCIIT—U2d 9=y Y A Fu9R0E, MSCI A
ST IMSCI) EvET, ) FEETLERTYT, BENRCMTIEFE. AMHEEETOM—
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ittt fiadex it ZIeSt
WA B oty e, )
{7 A B <36 LW R0 e A R e | WO,
iu{.l_-f_ﬁ/\?ﬁ ”Iﬂilllld ﬁf"ﬁu’ﬁ 'ﬁrE&H;-"f""" ﬁf}l"'l‘ifﬂ’]
L1115 0 el i, QBN ToYy | FHEETLAT o R
3y
_— FE0, 638% _ .
"'-"--_._I_! i .::._I,r ?:—rr‘ i =3 0,
2 (B4, 589%) 0. 275% 0.275% 0. 03%
2 R0, 913%
; "Ij 409 . ‘!"F 5 0
8 LY (Ri4k0. 83%) 0. 40% 0. 10% 0. 03%
1
2 GmbH
S&P500 UCITS ETF 0.15
MSCI EMU UCITS ETF 0.12
STOXX50 UCITS ETF 0.09
ETF NSCI EMU  UCITS ETF 0.30
MSCI UCITS ETF 0.20
MSCI UCITS ETF 0.30
MSCI UCITS ETF 0.30
MSCI UCITS ETF 0.30
MSCI UCITS ETF 0.30
UCITS ETF 0.07
20 UCITS ETF 0.07
UCITS ETF 0.15
3-5 UCITS ETF 0.15
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X UCITS ETF 0.15
UBS ETF- 1-5 UCITS ETF 0.18
X UCITS ETF 0.12
X UCITS ETF 0.12
i 1-5 UCITS ETF 0.20
X MSCI ESG UCITS ETF 0.65
X MSCI ESG UCITS ETF 0.65
X UCITS ETF 0.25
2021 10
0.11 0.17
Q)
0.10

®
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2016 14 2016 10 18
2016 10
€Y
(2021 10 29 )
12,442,614 2.18
277,506,663 48.71
89,497,740 15.71
367,004,403 64.42
( ) — 190,293,733 33.40
( ) 569,740,750 100.00
(2021 10 29 )
39,848,897 6.09
450,932,269 68.88
94,885,072 14.49
545,817,341 83.37
( ) — 69,042,623 10.54
( ) 654,708,861 100.00
@
< ( )>
(2021 10 29 )

) ) ) C) 1)

Xtrackers S&P 500 Swap
UCITS ETF

9,928| 9,297.06(92,301,304| 9,916.57(98,451,715(17.28

ISHARES EURO CORP 1-5YR

3,533(14,793.23(52,264,494|14,746.76(52,100,317| 9.14

UBS ETF B. US LIQ. CORP.
1-5

24,231| 1,677.31)40,643,007| 1,672.08/40,516,308| 7.11

Xtrackers 1l US Treasuries
UCITS ETF

1,181(25,786.03(30,453,313|25,781.49|30,447,943| 5.34

Xtrackers 11 Eurozone
Government Bond UCITS ETF

807|33,216.39(26,805,634(33,225.69(26,813,134| 4.71
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6 Xtrackers 11 Eurozone 776|27,780.79|21,557,897|27,617.48|21,431,170| 3.76
Government Bond 3-5 UCITS
ETF
7 Xtrackers 11 EUR Corporate 993|21,595.04(21,443,875|21,543.92|21,393,116| 3.75
Bond UCITS ETF
8 Xtrackers Il Japan 10,217| 1,447.45|14,788,683| 1,402.58|14,330,182| 2.52
Government Bond UCITS ETF
9 Xtrackers MSCI EMU UCITS 2,139| 6,143.26(13,140,450| 6,471.20({13,841,918| 2.43
ETF
10 AMUNDI ETF MSCI EUROPE EX 306|38,448.86|11,765,352(40,662.13|12,442,614| 2.18
EM
11 ISHR EDGE MSCI WRLD QLY 1,677| 6,034.74|10,120,260| 6,489.42(10,882,758| 1.91
FCTR
12 Xtrackers MSCI Japan UCITS 1,200| 8,498.07|10,197,691| 8,567.64(10,281,177| 1.80
ETF
13 ISH EDGE MSCI WLD MOMENTUM 1,309| 7,188.49| 9,409,735| 7,771.61|10,173,048| 1.79
14 ISH EDGE MSCI WLD SIZE 1,160| 4,936.68| 5,726,559| 5,199.83| 6,031,808| 1.06
15 X USD CORPORATE BOND 1 C 723| 7,264.42| 5,252,176 7,298.06| 5,276,503| 0.93
16 ISH EDGE MSCI WLD VALUE 695 4,079.61| 2,835,333| 4,178.50| 2,904,064| 0.51
17 ISH USD TREASURY BOND 2,805 744.99| 2,089,705 759.08| 2,129,242 0.37
20+YR UCITS ETF
(2021 10 29 )
2.18
64.42
66.60
(2021 10 29 )
) ) ) ) ()
Xtrackers S&P 500 Swap 31,641| 9,297.06(294,168,570| 9,916.57(313,770,217(47.93

UCITS ETF

AMUNDI ETF MSCI EUROPE 980|38,448.86| 37,679,887|40,662.13| 39,848,897| 6.09

EX EM

ISHR EDGE MSCI WRLD QLY 4,905| 6,034.74| 29,600,401| 6,489.42| 31,830,606| 4.86
FCTR

Xtrackers MSCI Japan 3,564| 8,498.07| 30,287,145| 8,567.64| 30,535,098| 4.66
UCITS ETF

ISH EDGE MSCI WLD 3,570 7,188.49| 25,662,912 7,771.61| 27,744,676| 4.24
MOMENTUM

ISH EDGE MSCI WLD SIZE 3,788| 4,936.68| 18,700,175| 5,199.83| 19,696,972| 3.01
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7 Xtrackers Il Eurozone 589|33,216.39| 19,564,459(33,225.69| 19,569,933| 2.99
Government Bond UCITS
ETF

8 Xtrackers MSCI EMU UCITS 2,974| 6,143.26| 18,270,079 6,471.20| 19,245,378| 2.94
ETF

9 Xtrackers Il US 582(25,786.03| 15,007,475(25,781.49| 15,004,829| 2.29
Treasuries UCITS ETF

10 Xtrackers Euro Stoxx 50 1,660| 8,234.39| 13,669,096| 8,696.43| 14,436,082| 2.20
UCITS ETF

11 Xtrackers Il EUR 555(21,595.03| 11,985,247(21,543.92| 11,956,877 1.83
Corporate Bond UCITS ETF

12 Xtrackers 11 USD 6,202| 1,608.99| 9,979,011| 1,631.73| 10,120,007| 1.55
Emerging Markets Bond
UCITS ETF

13 ISH EDGE MSCI WLD VALUE 2,270| 4,079.61| 9,260,729 4,178.50| 9,485,216| 1.45

14 XTRACKERS MSCI EM EMEA 2,248| 3,560.14| 8,003,205| 3,698.25| 8,313,674| 1.27
SWAP UCITS ETF-E

15 ISH USD TREASURY BOND 5,563 744.99| 4,144,396 759.08| 4,222,807| 0.64
20+YR UCITS ETF

16 XTRACKERS MSCI EM LATIN 970| 4,329.24| 4,199,370| 4,166.95| 4,041,951| 0.62
AMERICA SW ETF-E

17 Xtrackers Il Japan 1,599| 1,447.45| 2,314,485 1,402.58| 2,242,728 0.34
Government Bond UCITS
ETF

18 X USD CORPORATE BOND 1 C 261| 7,264.41| 1,896,013| 7,298.06| 1,904,795/ 0.29

19 UBS ETF B. US L1Q. CORP. 1,014| 1,677.31| 1,700,796| 1,672.08| 1,695,495 0.26

1-5
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< >
(2021 10 29 )
6.09
83.37
89.45
®
1
1 (2016 10 7 ) 730 730 1.0071 1.0071
2 (2017 10 10 ) 549 549 1.0313 1.0313
3 (2018 10 9 ) 540 540 1.0251 1.0251
4 (2019 10 7 ) 559 559 1.0505 1.0505
5 (2020 10 7 ) 550 550 1.0718 1.0718
6 (2021 10 7 ) 563 563 1.1258 1.1258
2020 10 544 — 1.0642 —
11 554 — 1.0977 —
12 557 — 1.1053 —
2021 1 550 — 1.1057 —
2 551 — 1.0988 —
3 551 — 1.1040 —
4 558 — 1.1180 —
5 561 — 1.1220 —
6 566 — 1.1291 —
7 578 — 1.1392 —
8 582 — 1.1430 —
9 571 — 1.1326 —
10 569 — 1.1442 —
1
1 (2016 10 7 ) 669 669 0.9289 0.9289
2 (2017 10 10 ) 467 467 1.0937 1.0937
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3 (2018 10 9 ) 481 481 1.1236 1.1236
4 (2019 10 7 ) 525 525 1.1124 1.1124
5 (2020 10 7 ) 553 553 1.1795 1.1795
6 (021 10 7 ) 621 621 1.4173 1.4173
2020 10 530 — 1.1498 —

11 570 — 1.2516 —

12 563 — 1.2772 —

2021 1 567 — 1.3028 —

2 574 — 1.3213 —

3 583 — 1.3459 —

4 608 — 1.3935 —

5 622 — 1.4080 —

6 615 — 1.4266 —

7 632 — 1.4504 —

8 642 — 1.4671 —

9 625 — 1.4386 —

10 654 — 1.4888 —

1 2015 12 11 2016 10 7 0.0000
2 2016 10 8 2017 10 10 0.0000
3 2017 10 11 2018 10 9 0.0000
4 2018 10 10 2019 10 7 0.0000
5 2019 10 8 2020 10 7 0.0000
6 2020 10 8 2021 10 7 0.0000
1 2015 12 11 2016 10 7 0.0000
2 2016 10 8 2017 10 10 0.0000
3 2017 10 11 2018 10 9 0.0000
4 2018 10 10 2019 10 7 0.0000
5 2019 10 8 2020 10 7 0.0000
6 2020 10 8 2021 10 7 0.0000
1 2015 12 11 2016 10 7 0.7
2 2016 10 8 2017 10 10 2.4
3 2017 10 11 2018 10 9 0.6
4 2018 10 10 2019 10 7 2.5
5 2019 10 8 2020 10 7 2.0
6 2020 10 8 2021 10 7 5.0
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1 2015 12 11 2016 10 7 7.1
2 2016 10 8 2017 10 10 17.7
3 2017 10 11 2018 10 9 2.7
4 2018 10 10 2019 10 7 1.0
5 2019 10 8 2020 10 7 6.0
6 2020 10 8 2021 10 7 20.2
Q)
1 2015 12 11 2016 10 7 947,496,922 222,476,590
2 2016 10 8 2017 10 10 109,891,095 302,014,936
3 2017 10 11 2018 10 9 154,980,205 160,206,279
4 2018 10 10 2019 10 7 145,638,680 141,146,589
5 2019 10 8 2020 10 7 140,540,748 159,227,413
6 2020 10 8 2021 10 7 111,846,998 125,207,888
1 2015 12 11 2016 10 7 960,713,804 239,689,869
2 2016 10 8 2017 10 10 132,878,735 426,546,583
3 2017 10 11 2018 10 9 144,456,903 143,720,495
4 2018 10 10 2019 10 7 143,556,576 98,997,150
5 2019 10 8 2020 10 7 177,093,043 180,114,070
6 2020 10 8 2021 10 7 130,205,580 161,042,392
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03-5156-5108

https://funds.dws.com/jp/

®

03-5156-5108

https://funds.dws.com/jp/
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03-5156-5108

https://funds.dws.com/jp/
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38 59
12 133

2020 10 8 2021 10
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@
5 6
(2020 10 7 ) (2021 10 7 )
529,162 605,795
60,073,499 215,291,715
12,151,761 11,411,780
483,462,139 350,245,148
43,951
556,216,561 577,598,389
556,216,561 577,598,389
3,337,997 2,548,780
529,478 9,884,802
89,443 94,419
1,639,741 1,730,907
164 589
270,982 286,052
5,867,805 14,545,549
5,867,805 14,545,549
513,475,843 500,114,953
36,872,913 62,937,887
24,309,490 41,861,442
550,348,756 563,052,840
550,348,756 563,052,840
556,216,561 577,598,389

48/107



EDINETOOOO
0000000000 DO0000O00O0O(E06458)
Ooooooooooooooooooad

O
5 6
( 2019 10 8 ( 2020 10 8
2020 10 7 ) 2021 10 7 )
3,233,367 2,449,528
1,064

12,870,126 29,107,142

112,572 293,003

16,217,129 31,849,673

62,034 100,713

180,024 185,605

3,300,402 3,402,560

769,151 720,329

4,311,611 4,409,207
11,905,518 27,440,466
11,905,518 27,440,466
11,905,518 27,440,466
1,398,034 4,546,572
26,899,146 36,872,913
7,578,944 12,548,917
7,578,944 12,548,917
8,112,661 9,377,837
8,112,661 9,377,837
36,872,913 62,937,887
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®3)
( )
1.
€H)
(
)
@
( )
(©)
2.
3.
60 61
( )
6
(2021 10 7 )
(
5 6
(2020 10 7 ) (2021 10 7 )
1. 513,475,843 500,114,953
2.1 1.0718 1.1258
¢l (10,718 ) (11,258 )
( )
5 6
( 2019 10 8 ( 2020 10 8
2020 10 7 ) 2021 10 7 )
1. 0.22
2.
(2,231,313 ) (1,890,426 )
(8,276,171 ) (21,003,468 )
(12,563,423 ) (21,076,445 )
(13,802,006 ) (18,967,548 )
36,872,913 (1 62,937,887 (1
718 ) 1,258 )
(
5 6
( 2019 10 8 ( 2020 10 8
2020 10 7 ) 2021 10 7 )
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(@)
5 6
(2020 10 7 ) (2021 10 7 )

947,054 2,280,071
11,602,426 23,510,215
10,655,372 25,790,286

5 (2020 10 7 )

)
) ) )

237,285,384 238,834,598 1,549,214
218,790,432 220,579,215 1,788,783
456,075,816 459,413,813 3,337,997

6 (2021 10 7 )

)
) ) )
3,930,389 3,930,156 233
196,548,490 199,097,037 2,548,547
144,153,343 144,109,392 43,951
344,632,222 347,136,585 2,504,829
1)
)
2)
5 6
(2020 10 7 ) (2021 10 7 )
() ()

532,162,508 513,475,843
140,540,748 111,846,998
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159,227,413 125,207,888
®
)
)
AMUNDI ETF MSCI EUROPE EX EM 306 88,614.54
88,614.54
(11,411,780)
11,411,780
(11,411,780)
ISH EDGE MSCI WLD MOMENTUM 1,309 82,781.16
ISH EDGE MSCI WLD SIZE 1,160 50,378.80
ISH EDGE MSCI WLD VALUE 695 24,943.55
ISH USD TREASURY BOND 20+YR UCITS | 2,805 18,383.97
ETF
ISHR EDGE MSCI WRLD QLY FCTR 1,677 89,031.93
UBS ETF B. US LIQ. CORP. 1-5 24,231 357,552.63
X USD CORPORATE BOND 1 C 723 46,205.48
Xtrackers Il US Treasuries UCITS ETF 1,181 267,909.85
Xtrackers S&P 500 Swap UCITS ETF 9,928 812,011.12
1,749,198.49
(194,860,711)
ISHARES EURO CORP 1-5YR 3,533 393,646.86
Xtrackers Il EUR Corporate Bond 993 161,511.45
UCITS ETF
Xtrackers Il Eurozone Government 776 162,370.24
Bond 3-5 UCITS ETF
Xtrackers Il Eurozone Government 807 201,895.26
Bond UCITS ETF
Xtrackers 11 Japan Government Bond | 10,217 111,385.73
UCITS ETF
Xtrackers MSCI EMU UCITS ETF 2,139 98,971.53
Xtrackers MSCI Japan UCITS ETF 1,200 76,807.20
1,206,588.27
(155,384,437)
350,245,148
(350,245,148)
361,656,928
(361,656,928)
(G 0)
2. (0]
3.
9 34.6% 53.9%
1 2.0%
7 27.6% 46.1%
(©)) ( )
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@
5 6
(2020 10 7 ) (2021 10 7 )
532,049 786,775
23,559,734 86,120,469
30,594,860 36,547,532
505,261,653 507,032,069
23,935 45,905
559,972,231 630,532,750
559,972,231 630,532,750
2,837,460 4,897,944
533,148 564,517
87,180 103,404
2,324,712 2,757,348
64 235
264,120 313,279
6,046,684 8,636,727
6,046,684 8,636,727
469,630,894 438,794,082
84,294,653 183,101,941
48,241,537 118,158,992
553,925,547 621,896,023
553,925,547 621,896,023
559,972,231 630,532,750
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O
5 6
( 2019 10 8 ( 2020 10 8
2020 10 7 ) 2021 10 7 )
2,196,186 1,956,569
3,038

36,920,100 110,218,096
2,200,937 939,562
41,320,261 113,114,227

25,410 46,559

172,749 196,926

4,606,445 5,251,081

789,443 759,720

5,594,047 6,254,286
35,726,214 106,859,941
35,726,214 106,859,941
35,726,214 106,859,941
5,243,675 22,264,245
53,121,943 84,294,653
21,371,861 45,211,992
21,371,861 45,211,992
20,681,690 31,000,400
20,681,690 31,000,400
84,294,653 183,101,941
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®3)
( )
1.
€H)
(
@
( )
(©)
2.
3.
60 61
( )
6
(2021 10 7 )
(
5 6
(2020 10 7 ) (2021 10 7 )
1. 469,630,894 438,794,082
2.1 1.1795 1.4173
¢l (11,795 ) (14,173 )
( )
5 6
( 2019 10 8 ( 2020 10 8
2020 10 7 ) 2021 10 7 )
1. 0.22
2.
(1,803,324 ) (1,631,240 )
(27,431,956 ) (82,964,456 )
(36,053,116 ) (64,942,949 )
(19,006,257 ) (33,563,296 )
84,294,653 (1 183,101,941 (1
1,794 ) 4,172 )
(
5 6
( 2019 10 8 ( 2020 10 8
2020 10 7 ) 2021 10 7 )
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)
(@)
5 6
(2020 10 7 ) (2021 10 7 )

2,393,067 7,302,187
37,799,106 81,172,119
35,406,039 88,474,306

5 (2020 10 7 )

)
) ) )

10,847,742 10,871,677 23,935
327,527,398 329,596,187 2,068,789
94,017,983 94,786,654 768,671
432,393,123 435,254,518 2,813,525

6 (2021 10 7 )

)
) ) )
9,105,974 9,119,734 13,760
377,326,839 382,219,449 4,892,610
87,936,634 87,909,823 26,811
474,369,447 479,249,006 4,852,039
1)
)
2)
5 6
(2020 10 7 ) (2021 10 7 )
) ()
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472,651,921 469,630,894
177,093,043 130,205,580
180,114,070 161,042,392
)
)
)
AMUNDI ETF MSCI EUROPE EX EM 980 283,798.20
283,798.20
(36,547,532)
36,547,532
(36,547,532)
ISH EDGE MSCI WLD MOMENTUM 3,570 225,766.80
ISH EDGE MSCI WLD SIZE 3,788 164,512.84
ISH EDGE MSCI WLD VALUE 2,270 81,470.30
ISH USD TREASURY BOND 20+YR UCITS | 5,563 36,459.90
ETF
ISHR EDGE MSCI WRLD QLY FCTR 4,905 260,406.45
UBS ETF B. US LIQ. CORP. 1-5 1,014 14,962.58
X USD CORPORATE BOND 1 C 261 16,679.98
Xtrackers Il US Treasuries UCITS ETF 582 132,026.70
Xtrackers |11 USD Emerging Markets | 6,202 87,789.31
Bond UCITS ETF
XTRACKERS MSCI EM EMEA SWAP UCITS | 2,248 70,407.36
ETF-E
Xtrackers S&P 500 Swap UCITS ETF 31,641 | 2,587,917.39
3,678,399.61
(409,773,716)
Xtrackers Euro Stoxx 50 UCITS ETF 1,660 102,953.20
Xtrackers 11 EUR Corporate Bond 555 90,270.75
UCITS ETF
Xtrackers 1l Eurozone Government 589 147,356.02
Bond UCITS ETF
Xtrackers 11 Japan Government Bond | 1,599 17,432.29
UCITS ETF
Xtrackers MSCI EMU UCITS ETF 2,974 137,606.98
Xtrackers MSCI Japan UCITS ETF 3,564 228,117.38
723,736.62
(93,202,801)
XTRACKERS MSCI EM LATIN AMERICA SW 970 26,781.70
ETF-E
26,781.70
(4,055,552)
507,032,069
(507,032,069)
543,579,601
(543,579,601)
()L 0]
2. (0]
3.
11 65.9% 75.4%
1 5.9%
6 15.0% 23.9%
1 0.7% 0.7%
©) ( )
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(2021 10

29 )

582,547,258

12,806,508

569,740,750

497,949,329

1.1442

11,442

(2021 10

29 )

673,808,782

19,099,921

654,708,861

439,761,686

1.4888

14,888
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2021 11 88 573,495
69 240,682
4 11,991
15 320,821
88 573,495
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€y
2020 31 2021 31
4,179,859 3,635,116
6,084 18,514
31,104 -
419,358 454,967
4,146 2,271
1,012,488 709,619
7,341 14,645
43,273 38,451
176 614
5,703,834 4,874,202
9,479 9,857
20,316 18,320
10,000 10,000
1,000 1,000
40,795 39,177
40,795 39,177
5,744,629 4,913,379
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2020 31 2021 31
198,737 197,876
3 3
1,508 1,508
208,121 225,390
54,956 24,502
1 575,298 1 928,564
28,723 11,262
118,431 136,011
6,269 12,682
1,192,050 1,537,800
497,764 439,883
61,981 43,850
87,975 77,057
- 444
647,721 561,235
1,839,771 2,099,036
3,078,000 3,078,000
1,830,000 1,830,000
1,830,000 1,830,000
1,002,124 2,094,662
1,002,124 2,094,662
3,905,875 2,813,337
1,017 1,006
1,017 1,006
3,904,857 2,814,343
5,744,629 4,913,379
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@
2019 2020
2020 31 2021 31
4,029,921 3,371,259
18,096 13,399
1,868,787 1,513,878
5,916,805 4,898,536
2,038,720 1,682,888
40,076 30,982
77,908 61,011
324,357 294,392
181,196 167,001
202,416 197,629
6,298 7,233
39,319 29,134
13,341 10,585
185 53
24,932 26,717
2,948,754 2,507,628
59,100 57,975
1,162,628 1,108,247
491,833 405,716
9,820 620
2,000 2,000
35,705 1,375
34,398 39,916
194,695 245,732
112,065 107,556
263,743 291,556
539,084 1,110,776
6,485 4,848
81,627 115,248
2,993,188 3,491,571
25,137 1,100,663
6,563 3,874
6,563 3,874
10,548 13,565
3,382 495
13,931 14,061
32,504 1,110,850
- 21,045

67/107



EDINETOOOO
o o o {0727
oodoodooooooooooodod

- 21,045
13,046 -
13,046 -
45,551 1,089,804

2,290 2,734
782,916 -
785,206 2,734
830,757 1,092,538
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€)
2019 2020 31

3,078,000 1,830,000 171,366 4,736,633
830,757 830,757
- - 830,757 830,757
3,078,000 1,830,000 1,002,124 3,905,875

43 43 4,736,676

830,757

1,061 1,061 1,061

1,061 1,061 831,818

1,017 1,017 3,904,857
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2020 2021 31
3,078,000 1,830,000 1,002,124 3,905,875
1,092,538 1,092,538
- - 1,092,538 1,092,538
3,078,000 1,830,000 2,094,662 2,813,337
1,017 1,017 3,904,857
1,092,538
2,024 2,024 2,024
2,024 2,024 1,090,514
1,006 1,006 2,814,343
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30 2019
31 2019
10 2019
19 2020 31
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@
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2020 2021 31
941,757 1,198,619
29,781 120,801
2019 2020
2020 2021 31
101,157 172,944
31
1
61,560 - 61,560
2
€))
@
2021
1
61,560 - 61,560
2
o

@
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€Y
)
2020 31
C = )
(€)) 4,179,859 4,179,859 -
@ 419,358 419,358 -
(©)) 4,146 4,146 -
(O] 1,012,488 1,012,488 -
®)
9,479 9,479 -
5,625,331 5,625,331 _
[0 198,737 198,737 _
) 208,121 208,121 _
(©)] 54,956 54,956 _
(O} 575,298 575,298 -
1,037,114 1,037,114 -
)

(6,093) (6,093) -
(6,093) (6,093) _

(G

)
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)
) @) (©) O]
®)
€Y @ ©) O]
)
( )
4,179,859 - -
419,358 - _
4,146 - _
1,012,488 - _
1,834 307 -
5,617,687 307 -
2021 31
C = )
o 3,635,116 3,635,116 -
@ 454,967 454,967 -
(©)] 2,271 2,271 -
O] 709,619 709,619 -
®)
9,857 9,857 -
4,811,832 4,811,832 -
(€D 197,876 197,876 -
@ 225,390 225,390 -
(©)] 24,502 24,502 -
O] 928,564 928,564 -
1,376,332 1,376,332 -
)
(12,067) (12,067) -
(12,067) (12,067) -
)
)

75/107



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

)
@ @ 3 )
®)
@ @ ©) )
)
( )
3,635,116 - -
454,967 - -
2,271 - -
709,619 - _
- 468 -
4,801,975 468 _
2020 31
C )
9,479 10,496 1,017
9,479 10,496 1,017
2021 31
C )
9,740 8,289 1,451
116 117 0
9,857 8,406 1,450
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2019 2020 31
2020 2021 31
C = )
1,960 49 -
2020 31
( )
13,917 176 176
350,105 1,741 1,741
378,861 4,527 4,527
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