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ETF = SRS
i ETF ; T mRARAA
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T =] L .- ETF 7" 5 el
CTE ) T it . ; REIT
e . N 2T
| gl .F _::5 ~ TP
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AMRIENANS T AERCBRNETDT. AT TRAEAVT. HBE 20, WEETE®D
PicEM LR R R BT ETFAAA N B A EHYET, SBETFTIL T =l

B VRGEREDOMORGREOM TATY TROSRT. NS EUOMR SR DR
HAEEATINAEERORRREENAICEBHLET. (BETETFAD L PE—
BRI B - TORES | ETRHETEL.) T
29
db x-

1 S&P 500 Index
S&P500 UCITS ETF

db x- MSCI EMU
UCITS ETF (DR) °

MSCI EMU Index

db x-

2 EURO STOXX® 50 Index
50 UCITS ETF (DR)

db x-
600 UCITS STOXX® Europe 600 Index
ETF (OR) 2
ETF MSCI
4 MSCI Europe ex EMU Index
EMU UCITS ETF
W x MSCI Total Ret
NSCI ucITS otal retum
2 Net Japan Index
ETF  (DR)
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i MSCI o o
MSCI World Minimum Volatility
USD) Index
ucITs eTF © (150)
i MSCI
UCITS MSCI World Momentum Index
usDb
ETF 6 (UsD)
i MSCI
UCITS MSCI WORLB En?anc;d Value
Index (USD
et ©
i MSCI .
UCITS MSCI World Mid-Cap
ETE 6 Equally Weighted Index (USD)
db x-
iBoxx UCITS IBOXX $ TREASURIES® index
ETF (OR) 2
b x- IBOXX € SOVEREIGNS
1Boxx , ueTs EUROZONE® index
ETF (DR)
db x- Bloomberg Barclays Euro
Government Inflation-Linked
UCITS ETF (OR) 2 Bond Index
db x- Citi Japanese Government Bond
UCITS ETF (DR) Index
db x- Bloomberg Barclays USD
USD Liquid Investment
UCITS ETF (OR) ° Grade Corporate Index
@ x Bloomberg Barclays EUR
oomberg Barclays
EUR 2 UCITS Aggregate Corporate TR Index
ETF (DR)
o x- NSCI AC Asi
NSCI AC sta
1 ex Japan TRN Index
UCITS ETF
db x- MSCI MSCI Total Return
1 Net Emerging Markets
UCITS ETF Latin America Index
db x-
Deutsche Bank
WCITS ETF ( ] Emerging Markets
) 5 Liquid Eurobond Index®
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1Boxx o ] :
6 Liquid High Yield Capped Index
ETF
db x- Markit iBoxx EUR
iBoxx EUR | Harkat amox
2 Liquid High Yield Index
UCITS ETF (DR)
db x-
8 FTSE EPRA/NAREIT FTSE EPRA/NAREIT DEVELOPED
REIT UCITS ETF EUROPE NET TOTAL RETURN INDEX
R 2
db x- )
B DB Deutsche Bank Commodity
1 Booster-Bloomberg Index
UCITS ETF ( )
UBS ETF (IE) HFRX
- Sk HFRX Global Hedge Fund Index
UCITS ETF ( y !
db x- DEUTSCHE BANK EONIA TOTAL
EONIA ( i RETURN INDEX®
) UCITS ETF
1
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4
5
6
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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- usb UCITS ETF (DR) 0.16
db x- EUR UCITS ETF (DR) 0.16
db x- MSCI AC UCITS ETF 0.65
db x- MSCI

UCITS ETF 065
db x- UCITS
ETF ( ) 055
i iBoxx ETF 0.50
db x- iBoxx EUR UCITS ETF (DR) 0.35
db x- FTSE EPRA/NAREIT UCITS ETF DR 0.40
db x- DB UCITS ETF
( ) 0.95
UBS ETF (IE) HFRX SF UCITS ETF
( ) 0.34
db x- EONIA ( ) UCITS ETF 0.15

29

0.26
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2016 6 14 2016 10 18
2016 10 7 1
2016 10 4
@
( 29 4 28 )
13,760,255 2.89
388,974,468 81.68
60,982,432 12.81
449,956,900 94.49
( — 12,481,691 2.62
( ) 476,198,846 100.00
@
< ( )>
( 29 4 28 )
) ) ) ) ()
DBX S&P 500 29,975| 4,160.02(124,696,606| 4,655.26|139,541,440(29.30
DBX MSCI JAPAN - 1C 10,715( 5,418.91| 58,063,664| 5,908.35( 63,308,040/13.29
DBX EURO STX 50 (DR) 4,742| 5,027.35| 23,839,741| 5,833.42| 27,662,123| 5.81
DBX EMLIQ.EUROBOND EUR 691(39,003.12| 26,951,162|39,128.81| 27,038,010/ 5.68
HDG
DBX Il IBX USD 948(24,460.42| 23,188,486|23,626.31| 22,397,742| 4.70
TREASURIES DR
DBX MSCI EMU 1D 4,258| 4,140.32| 17,629,487| 4,765.11| 20,289,862| 4.26
DBX USD CORPORATE BOND 12,054| 1,671.57| 20,149,174| 1,607.86| 19,381,171| 4.07
1D
DBX EUR CORP 1C 977(18,271.31| 17,851,072|18,150.46| 17,733,001| 3.72
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9 DBX MSCI AC ACIA EX JP 4,000| 3,998.64| 15,994,599 4,285.22| 17,140,886 3.60

10 DBX HY BOND EUR 7,056| 2,147.50| 15,152,791 2,137.83| 15,084,574 3.17

11 AMUNDI ETF MSCI EUROPE 501|24,736.78| 12,393,130|27,465.57| 13,760,255 2.89
EX EM

12 DBX COMMODITY BOOSTER 6,164| 1,864.71| 11,494,106| 1,857.46( 11,449,411 2.40
EURHDG

13 ISH EDGE MSCI WLD 3,213| 2,491.78| 8,006,099| 3,079.39 9,894,094| 2.08
VALUE

14 ISH EDGE MSCI WLD SIZE 2,925| 2,708.79| 7,923,236| 3,332.57 9,747,793| 2.05

15 ISH EDGE MSCI WLD MIN 2,097| 4,151.11| 8,704,893 4,418.21 9,264,993| 1.95
VoL

16 DBX DV EUROPE REAL 2,895| 2,722.75| 7,882,362 2,951.15| 8,543,599| 1.79
ESTATE 1C

17 DBX MSCI EM LATAM 1,543| 3,945.23| 6,087,491| 4,724.26| 7,289,534 1.53

18 ISH EDGE MSCI WLD 1,947| 2,788.92| 5,430,041| 3,456.66| 6,730,131] 1.41
MOMENTUM

19 DBX 11 IBX EUR INF- 249126,048.00| 6,485,954|25,523.51| 6,355,356 1.33
LINK

20 ISHARES USD HY CORP 501|11,775.59| 5,899,573]|11,904.69| 5,964,250 1.25
BND

21 DB X-TRACKERS 11 JAPAN 2,378| 1,456.24| 3,462,945 1,377.08| 3,274,710] 0.69
GOVERNMENT BOND U

22 DB X-TRACKERS 11 68|28,315.14| 1,925,430|27,443.82| 1,866,180 0.39
EUROZONE GOVE ETF

< >
( 29 4 28 )
2.89
94.49
97.38

€))
1

1 ( 28 10 7)) 669 669 0.9289 0.9289
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Q)

28 4 785 0.9465 —
5 790 0.9491 —
6 716 0.8956 —
7 719 0.9248 —
8 722 0.9309 —
9 670 0.9238 —
10 633 0.9385 —
11 650 0.9691 —
12 645 1.0022 —
29 1 627 1.0024 —
2 614 1.0194 —
3 486 1.0259 —
4 476 1.0334 —
1
27 12 11 28 10 7 0.0000
27 12 11 28 10 7 7.1
28 10 8 29 4 7 9.5
27 12 11 28 10 7 960,713,804 239,689,869
28 10 8 29 4 7 48,357,520 290,830,728
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A£G 2017FE4A288

EAEME - EEOHE SEOHR
i) HRAEE ) HESHOTLRENE) —— EREWE) (0 1508, Bl
10,500 2% 20165108 0l
10,000 20 ﬂﬁiﬂ‘l‘l‘ 08
9,500 15
9000 1[+]
8,500 5
8,000 1}
1512411 18/4/15 16/8/18 16/12/22 17/4/28
(BEA)

1 EAUREOBREL. EREMEREOCEBEEETLTEYET.,
i SEGEEEEREEOEBIE. Sl (RSIW EERELELOLLTHRLTEYEY,
=L, ERHSEMPOSREENIAD 27 L FIZo2ELTRELEGLEL-TEFEATEYET,

FEGCREORR
HAEB D7 F WEY S AWML
TR E IR (96) WEISA IR (%)
1 dbx-hFuA—X SEPS00 UCITS ETF 293 wax COREAR e30
2 db x-FSuh—Z MSCl LasiATus2 UCITS ETF (DR) 133 | wRESR 5.1
8 dbx-hFuh—X 1—0-AbyPR 50 UCITS ETF (DR) 58  R#EEEM 000
4 & x-bFh=AIII=I0Y-3=ryk FoF- 204K UCTSETF (2~0) 57 e ¥ R EE R 57
5 dbx-hFuh—X DiBoxx %K) bLP4— UCITSETF(DR) 47 T BAEEdE 18
€ dbx-hFuh—X MSCIEMU +2Fw49Z UCITS ETF (DR) 4.3 e A — ILE R 4.4
7 dbxbFuh—Z 1i—HLAX USD a—HL—h-HLE UCITS ETF (DR) 4.1 _ ' REIT 18
8 dbx-FZvh—Z DEUR 3—HL—F-H=F UCITS ETF (DR 3.7 IO EF1T4 24
8 dox-bIuh—Z MSCIAC U7 (RCBE) /2Ty UCITS ETF 36 S5 00
10 db x-FF9h—X DiBow EUR 3 = —JLE-F2F UCITS ETF (DR} 3z % HELS TR o HT SR
i g
FHNEREOHER
10%
B o AT
1.6
0% . . . . , . - . . .
-1.3
_5% ....................................................................
-10%

20084F 20095 20105F 20114 20124F  20134F  200144F 20158 2006 20174

¥ FMESEEOESE. SkE (RS TEEAELELOLLTHAELTEYET.
#2 2005 FIEEB (12N B) PFERETORMEE, W EFIAXRETOREREERFLTEYET,
#l BIF FZAFRI—LREYEEA,

(FD) LEFAEZOEHSTHY. REOERARRSZRIELL(ITHT HLOTREY ELEA.
(i¥2) BEFOERRME. SReHOF—LA—CTHREATEYET,
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