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R RETFRESEh BN HYET,

AN RMEREMN T AR MBERATOT . ATy TRAIERNT. HRE 0. WAETE®D
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201810
X S&P500
1 S&P 500 TRN Index
UCITS ETF
X MSCI EMU UCITS .
2 MSCI Daily Net TR EMU Euro
ETF
X STOXX50
) EURO STOXX® 50 TRN Index
UCITS ETF
X STOXX 600
5 STOXX® 600 Index, TRN, EUR
UCITS ETF
ETF MSCI
3 MSCI Europe ex EMU Index
EMU  UCITS ETF
X DAX UCITS ETF 2 DAX® Index
X MSCI
5 MSCI JapanTRN INDEX
UCITS ETF
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MSCI World Minimum Volatility
4 Index
UCITS ETF
i MSCI
MSCI World Momentum Index
ucITs ETF 4
i MSCI
UCITS MSCI World Enhanced Value
4 index
ETF
i MSCI )
UCITS MSCI World Mid-Cap Equally
4 Weighted Index
ETF
i MSCI
MSCI World Sector Neutral
uality Index
uerts etk * Quality
X iBoxx® $ Treasuries Total
UCITS ETF 2 Return Index
X iBoxx® $ Treasuries 1-3 Total
1-3  UCITS ETF 2 Return Index
X iBoxx® Euro Sovereigns
UCITS ETE 2 Eurozone TR Index
X Markit iBoxx EUR Eurozone (DE
1-3  UCITS ETF 2 ES FR IT NL) 1-3 Index
X Markit iBoxx EUR Eurozone (DE
3-5 UCITS ETF 2 ES FR IT NL) 3-5 Index
X Bloomberg Barclays Euro
2 Government Inflation-Linked
UCITS ETF Bond Index
X UCITS | FTSE Japanese Government Bond
ETE 2 Index
X uciTs | Bloomberg Barclays USD Liquid
2 Investment Grade Corporate
ETF Index
UBS ETF- Bloomberg Barclays US Liquid
1-5 Corporates 1-5 Year Total
UCITS ETF 5 Return Index
X Bloomberg Barclays Euro
UCITS ETE 2 Aggregate Corporate Bond Index
i 1-5 Bloomberg Barclays Euro
ucITS ETE ° Corporate 1-5 Year Bond Index
X MSCI AC MSCI AC Asia Ex Japan TRN
uciTs Tt Index
X MSCI
1 MSCI EM LatAm TRN Index (USD)
UCITS ETF
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UCITS ETF Related Bond Select Index
i Markit iBoxx USD Liquid High
e 4 Yield Capped Index
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2 Yield Very Liquid Index ex
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UCITS ETE 2 Yield Index
X FTSE FTSE EPRA/NAREIT Developed
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X DB
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0.8964 0.83
0.40
0.40
0.03
GmbH
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
X 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 MSCI AC UCITS ETF 0.65
X MSCI UCITS ETF 0.65
X UCITS ETF 0.40
i ETF 0.50
X UCITS ETF 0.35
X UCITS ETF 0.35
X FTSE UCITS ETF 0.33
X DB

UCITS ETF 0-95
UBS ETF-HFRX SF UCITS ETF 0.34
X UCITS ETF 0.10
2018 10
0.21
©)

0.10
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2016 14 2016 10 18
2016 10
@
( 30 10 31 )
13,331,321 2.89
336,731,314 72.90
57,389,345 12.42
394,120,659 85.33
( ) — 54,442,940 11.78
( ) 461,894,920 100.00
@)
< ( )>
( 30 10 31 )
) ) ) ) ()
1 Xtrackers S&P 500 Swap 23,012| 5,870.26(135,086,557| 5,439.87|125,182,468(27.10
UCITS ETF
2 Xtrackers MSCI Japan 8,893| 6,885.38| 61,231,765| 6,354.20| 56,507,923|12.23
UCITS ETF
3 Xtrackers Il USD 711(38,965.66| 27,704,586|38,716.50 27,527,437| 5.96
Emerging Markets Bond
4 Xtrackers Euro Stoxx 50 4,466| 6,052.26| 27,029,410| 5,763.93| 25,741,749| 5.57
UCITS ETF
5 Xtrackers MSCI EMU 4,010| 4,999.77| 20,049,117| 4,748.69| 19,042,284| 4.12
UCITS ETF
6 Xtrackers Il US 881(18,811.35| 16,572,802|18,865.15| 16,620,198| 3.60
Treasuries 1-3 UCITS
ETF
7 ISHARES EURO CORP 1-5YR 1,002|14,107.39| 14,135,608(14,091.98| 14,120,166| 3.06
8 UBS ETF B. US LIQ. 8,737| 1,587.90| 13,873,527| 1,585.86| 13,855,715| 3.00
CORP. 1-5
9 AMUNDI ETF MSCI EUROPE 472129,247.36| 13,804,755|28,244.32| 13,331,321| 2.89
EX EM
10 Xtrackers MSCI AC Asia 2,317| 4,610.81| 10,683,257 4,291.42| 9,943,223| 2.15
ex Japan Swap

28/85



EDINETOOOO

0000000000 0000000000(E06458)

DOoO00dddo0o0oooo0oooan

11 Xtrackers 11 US 418(23,272.66| 9,727,974(23,441.98| 9,798,751 2.12
Treasuries UCITS ETF

12 ISH EDGE MSCI WLD MIN 1,975| 5,142.00| 10,155,458| 4,925.67| 9,728,213| 2.11
VOL

13 ISHR EDGE MSCI WRLD QLY 2,500| 4,010.53| 10,026,341| 3,754.56| 9,386,422| 2.03
FCTR

14 Xtrackers DB Bloomberg 4,299| 2,014.55| 8,660,562| 1,949.82| 8,382,293| 1.81

Commodity Opyield

15 Xtrackers MSCI EM Latin 1,453| 5,305.09| 7,708,308| 5,028.74| 7,306,765| 1.58
America Swap

16 Xtrackers 11 Eurozone 249|27,354.30| 6,811,222|27,449.34| 6,834,887| 1.48
Inflation-Linked

17 ISH EDGE MSCI WLD 1,598| 4,675.37| 7,471,245| 4,237.62| 6,771,721| 1.47
MOMENTUM

18 ISH EDGE MSCI WLD SIZE 1,739| 3,786.28| 6,584,344| 3,521.81| 6,124,444 1.33

19 Xtrackers USD High 3,542| 1,641.02| 5,812,507| 1,620.86( 5,741,100| 1.24
Yield Corporate Bond

20 Xtrackers USD Corporate 3,487| 1,586.48| 5,532,089| 1,582.24| 5,517,279| 1.19
Bond UCITS ETF

21 Xtrackers 11 EUR 245|19,416.04| 4,756,932|19,392.93| 4,751,268| 1.03

Corporate Bond UCITS

22 Xtrackers Il Japan 2,378| 1,353.65| 3,218,985| 1,376.76f 3,273,958 0.71
Government Bond UCITS

23 Xtrackers 11 Eurozone 77125,277.59| 1,946,375|25,485.64| 1,962,395| 0.42
Gov Bond 3-5 UCITS

< >
( 30 10 31 )
2.89
85.33
88.21

(€))
1

1 ( 28 10 7 ) 669 669 0.9289 0.9289
2 ( 29 10 10 ) 467 467 1.0937 1.0937
3 ( 30 10 9 ) 481 481 1.1236 1.1236
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29 10 449 — 1.1068 —
11 440 — 1.1156 —
12 434 — 1.1278 —
30 1 452 — 1.1558 —
2 453 — 1.1274 —
3 443 — 1.0969 —
4 460 — 1.1135 —
5 469 — 1.1126 —
6 470 — 1.1015 —
7 488 — 1.1281 —
8 484 — 1.1306 —
9 486 — 1.1457 —
10 461 — 1.0714 —

1
1 27 12 11 28 10 7 0.0000
2 28 10 8 29 10 10 0.0000
3 29 10 11 30 10 9 0.0000
1 27 12 11 28 10 7 7.1
2 28 10 8 29 10 10 17.7
3 29 10 11 30 10 9 2.7

(C)

1 27 12 11 28 10 7 960,713,804 239,689,869
2 28 10 8 29 10 10 132,878,735 426,546,583
3 29 10 11 30 10 9 144,456,903 143,720,495
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RAEME - HREDOHR SEOHRE

(A} T ARAMENENEE E) —— EREHE) (W) 1HFO%= ., WAl
4090 & 2018& 108 0
11,000 20 2017108 0M
10,000 15 20165108 0/
8000 10 BEERN 0/
£.000 5
7000 8

181211 16/8/30 17/6/18 18/2/7 18/10/31

®Ea

¥ BREEWMOEST. ERENERECEWNERRLTEVET,
#2 SESBEREAEHOERE. HRE (RIWM THEERLELOLLTHELTEYEY.
f=t2L. LEAREMPOSREFFAIAO T 7 > FIZDEFELTHERERN WL -TEREIATEYET,

FELGCREORR
HALEZ72F HESZARNMEL
IrFA HEE(96) REISA (%)
1 XkSwh—X S&P500 27w UCITS ETF 271 st SeEE 589
2 XkSuh—Z MSCl Y i UCITS ETF 122 FREE a7
3 XrFUh—RALHEN TR—S245 —ryy- KK VGTSETF 60 EEERR 83
4 XFSuh—X 2—0-AFu22 50UCITS ETF 5.6 s REmER 60
5 XkIwh—Z MSCIEMU UCITS ETF 41 R 83
6 XbSuh—X1 US kLi4!)— 1-3 UCITS ETF 36 A A= ILE R 12
7 iz 7P—Z-a—0-a—KL—kHF 1-58 UCITS ETF an REIT 00
B UBSETF Fh—Lri—4-1i—JL4X UsUFuF-a—Hl—t 1-5 UCTSETF 30 Ol  EF4T 18
9 PLLT4 ETF MSCl 3—02$(BR{EMU) UCITSETF 28 AYUIFLE 00
10 XkFuwh—X MSCIAC FU7 (B<B®) 2797 UCITSETF 22 ¥ HBEHRERHIC TS
TY.
FMIRIEED KB
20%

10%

-10%

20095 2010%F  20M4E 20M2F 2013%F 20145 20155F  6FE  201T7HE 2018%

1 SMESFEQHRBE, SEEE (RS FERELELOLLTHELTEYET.
#2 2015 FiFREB (128 11 8) hSERECOMBE, 2018 FiE 10 ARETORBZRERFLTEVET.
I 77 FIZALFT—SREYEEA.

CEDN LREFAEOEATHY. RROCEARREFERIELLJITETLLOTIESYFEA.
(732) BIOBAEEALT. BRESHOF—LA—UTHMREATEYET.,
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€Y
2
( 29 10 10 ) ( 30 10 9 )
453,098 718,908
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