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The full list of Representatives and Paying Agents outside Luxembourg and
Switzerland can be obtained, free of charge, at the registered office of the
Management Company.

No subscription may be accepted on the basis of the financial reports.
Subscriptions are accepted only on the basis of the current prospectus
accompanied by the Key Investor Information Documents, the latest annual report
and the latest semi-annual report.

The issue and redemption prices will be published in Luxembourg at the
registered office of the Management Company. The net asset value will also be
published daily on the Internet at www.credit-suisse.com and may be published in
different newspapers.

Unitholders may obtain the prospectus, the Key Investor Information Documents,
the latest annual and semi-annual reports, the changes in the composition of the
securities portfolio during the reporting period and copies of the Management
Regulations free of charge from the registered office of the Management
Company or the local representatives in the countries where the Fund is
registered.
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Statement of Net Assets in CHF

Assets

30.09.2017

Investments in securities at market value

Cash at banks and at brokers

Receivable for securities sold

Subscriptions receivable

Income receivable

Net unrealised gain on financial futures contracts

Net unrealised gain on forward foreign exchange contracts

4,929,053,166.13
59,088,036.05
82,8568.80
313,250.88
18,504,572.95
95,741.56
94,958.62

5,007,232,584.99

Liabilities

Due to banks and to brokers

Redemptions payable

Interest payable

Provisions for accrued expenses

Net unrealised loss on financial futures contracts

Net unrealised loss on forward foreign exchange contracts
Other liabilities

1,480,181.95
433,431.87
3,614.11
6,764,682.58
402,690.82
12,163,784.05
364.65

21,238,750.03

Net assets

4,985,993,834.96

The notes are an integral part of the financial statements.
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Statement of Operations / Changes in Net Assets in CHF

Net assets at the beginning of the period

For the period from
01.04.2017 to
30.09.2017

4,893,250,639.29

Income

Interest on investments in securities (net)

23,777,587.78

Dividends (net) 30,757,053.39
Bank interest 212,697.43
Securities lending income 681,714.69
Other income 11,930.35
55,440,983.64
Expenses
Management fee 30,373,015.40
Custodian and safe custody fees 1,115,132.55
Administration expenses 1,487,148.27
Printing and publication expenses 44,535.55
Interest and bank charges 68,116.54
Audit, control, legal, representative bank and other expenses 481,998.40
"Taxe d'abonnement" 1,107,754.06
34,677,700.77

Net income (loss)

20,763,282.87

Realised gain (loss)

Net realised gain (loss) on sales of investments
Net realised gain (loss) on financial futures contracts
Net realised gain (loss) on forward foreign exchange contracts

Net realised gain (loss) on foreign exchange

113,231,745.85
-2,062,871.98
24,008,381.67
-2,304,294.09

132,872,961.45

Net realised gain (loss) 153,636,244.32
Change in net unrealised appreciation (depreciation)

Change in net unrealised appreciation (depreciation) on investments -68,512,323.61
Change in net unrealised appreciation (depreciation) on financial futures contracts -1,100,866.50
Change in net unrealised appreciation (depreciation) on forward foreign exchange contracts -14,268,111.85

-73,881,301.96

Net increase (decrease) in net assets as a result of operations

79,754,942.36

Subscriptions / Redemptions

Subscriptions 381,483,000.87
Redemptions -442,687,624.10

-61,204,623.23
Distribution -3,995,504.30

Currency translation adjustment

Net assets at the end of the period

78,188,380.84

4,985,993,834.96

The notes are an integral part of the financial statements.



CS Investment Funds 12 ¢ Unaudited Semi-Annual Report at 30.09.2017

Notes

Page 6

General

CS Investment Funds 12 ("the Fund") is a Luxembourg mutual investment Fund
with Subfunds (‘umbrella Fund"). The fund is registered in Luxembourg as an
undertaking for collective investment in transferable securities under Part | of the
law of 17.12.2010, as amended.

As of 30.09.2017 the Fund had 12 Subfunds.

Summary of significant accounting policies

a) Presentation of financial statements

The financial statements of the Fund are established in accordance with the
Luxembourg legal and regulatory requirements concerning undertakings for
collective investment.

b) Computation of the net asset value of each Subfund

The net asset value of each Subfund is determined each day on the basis of
income/expenses accrued up to the same day, transactions in the investment
portfolio until the preceding day and the valuation of net assets on the basis of
the last available market price.

The financial statements are presented on the basis of the latest NAV calculated
during the financial year (i.e. 29.09.2017).

The Fund applies partial swing price. The net asset value calculated will be
increased by up to a maximum of 2% per unit in the event of a net surplus of
subscription applications or reduced by up to a maximum of 2% per unit in the
event of a net surplus of redemption applications in respect of the applications
received on the respective Valuation Day.

As per 30.09.2017, swing pricing was applied on the Subfunds: Credit Suisse
(Lux) Portfolio Fund Growth USD and Credit Suisse (Lux) Portfolio Fund
Opportunistic Yield USD.

¢) Valuation of investment securities of each Subfund

Securities which are listed or regularly traded on a stock exchange shall be valued
at the last available sales price. If such a price is not available for a particular
trading day, the closing mid-price (the mean of the closing bid and ask prices), or
alternatively the closing bid price, may be taken as a basis for the valuation.

If a security is traded on several stock exchanges, the valuation shall be made by
reference to the exchange which is the main market for this security.

In the case of securities for which trading on a stock exchange is not significant
but which are traded on a secondary market with regulated trading among
securities dealers (with the effect that the price reflects market conditions), the
valuation may be based on this secondary market.

Securities traded on a regulated market shall be valued in the same way as those
listed on a stock exchange.

Securities that are not listed on a stock exchange and are not traded on a
regulated market shall be valued at their last available market price. If no such
price is available, the Management Company shall value these securities in
accordance with other criteria to be established by the Management Company
and on the basis of the probable sales price, the value of which shall be estimated
with due care and in good faith.

If a valuation in accordance with the above rules is rendered impossible or
incorrect due to particular or changed circumstances, the Management Company
shall be entitled to use other generally recognized and auditable valuation
principles in order to reach a proper valuation of the Subfund’s assets.

d) Cash at banks and at brokers

Cash at banks and at brokers includes cash in hand, margin calls and deposits
held at call with banks and other short-term investments in an active market with
original maturities of three months or less and bank overdrafts.

e) Net realised gain/loss on sales of investments of each Subfund
The realised gains or losses on the sales of securities are calculated on the basis
of the average acquisition cost.

f) Foreign exchange conversion

The financial statements are kept in the reference currency of each Subfund and
the combined financial statements are kept in CHF.

Cash at banks, other net assets and the value of portfolio securities in currencies
other than reference currency of each Subfund are converted into the reference
currency at the foreign exchange rate prevailing on the date of valuation.

Income and expenses in currencies other than reference currency of each
Subfund are converted into the reference currency at the foreign exchange rate
applicable at the date they accrue to the Subfund.

Realised gains or losses on foreign currencies are accounted for in the statement
of operations / changes in net assets.

The acquisition cost of securities in currencies other than the reference currency
of each Subfund is converted into the reference currency at the foreign exchange
rate valid at the date of acquisition.

g) Transactions on investments in securities of each Subfund
The transactions on investments in securities are booked on a trade date basis.

h) Valuation of financial futures contracts of each Subfund

Unmatured financial futures contracts are valued at valuation date at market rates
prevailing at this date and resulting changes in unrealised gains or losses are
posted to the statement of operations / changes in net assets and are shown
under unrealised gain/loss on financial futures contracts in the statement of net
assets. Realised gains or losses are also posted to the statement of operations /
changes in net assets under "Net realised gain (loss) on financial futures
contracts".

i) Valuation of forward foreign exchange contracts of each Subfund

Unmatured forward foreign exchange contracts are valued at valuation date at
forward exchange rates prevailing at this date and resulting changes in unrealised
gains or losses are posted to the statement of operations / changes in net assets
and are shown under unrealised gain/loss on forward foreign exchange contracts
in the statement of net assets. Realised gains or losses are also posted to the
statement of operations / changes in net assets under "Net realised gain (loss)
on forward foreign exchange contracts".

j) Allocation of accrued expenses

Accrued expenses which can be allocated directly to a Subfund are charged to
this Subfund. Accrued expenses which cannot be allocated directly are divided
among the Subfunds in proportion to the net assets of each Subfund.

k) Securities Lending

The Fund can practise lending of securities included in its portfolios of its Sub-
funds. The Fund may only lend securities within a standardized system of
securities lending organised by a recognised institution of securities compensation
or by first class financial institutions specialised in this type of operations. The
income from securities lending is showing the gross income from securities
lending less the direct and indirect costs and fees retained by the counterparty
acting as securities lending principal.

) Income recognition
Dividend income is recorded at the ex-date, net of any withholding tax. Interest
income is accrued on a prorata temporis basis, net of any withholding tax.

Management fee
(see detail at Subfund level)

As remuneration for its services and reimbursement of its expenses, the
Management Company is entitled to a management fee, payable at the end of
each month and calculated on the basis of the average of the daily net asset
value of each Subfund during the relevant month.

Class BV and UBV are subject to a variable management fee.

The Management Fee consists of a reduced fixed management fee (relative to
the comparable classes with a flat Management Fee only) and a maximum
variable part of the management fee linked to the performance of the NAV. The
calculation of the management fee and the necessary provisioning take place with
every Net Asset Value calculation.
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"Taxe d'abonnement"

Securities Lending

Under the prevailing laws and regulations, the Fund is subject in Luxembourg, on
the basis of its investments, to a "taxe d'abonnement" at the annual rate of
0.05%, payable quarterly and calculated on the basis of the net assets of each
Subfund at the end of each quarter. In the case of Unit Classes that may only be
acquired by institutional investors, this annual tax rate is 0.01%.

The portion of net assets, which is invested in other undertakings for collective
investment in securities under Luxembourg law, is exempt from this tax.

Total Expense Ratio (TER)
(see detail at Subfund level)

The TER expresses the sum of all costs and commissions charged on an ongoing
basis to the respective Subfund, taken retrospectively as a percentage of these
assets.

If a Subfund invests at least 10% of its net assets as a fund of fund in target
funds, a composite TER of the fund of funds is to be calculated as follows.

The prorated TER of the individual target funds including a performance related
remuneration, weighted according to the share they represent in the overall
assets of the fund of funds as of the closing date and the TER of the fund of
funds minus the retroceded commissions received from the target funds during
the reporting year.

The TER is calculated following the SFAMA guideline.

No TER is disclosed for unit classes launched less than 6 months before closing
date nor for unit classes/Subfunds liquidated during the reporting year.

Changes in the composition of the securities portfolio

Changes in the composition of the securities portfolio during the reporting year
are available to unit holders free of charge at the registered office of the
Management Company or the local representatives in the countries where the
Fund is registered.

Exchange Rates

The combined financial statements are kept in CHF. For this purpose, the
financial statements of the Subfunds are converted into CHF at the foreign
exchange rates as of 30.09.2017:

1EUR =1.143850 CHF
1 USD =0.967560 CHF

Fund performance
(see detail at Subfund level)

The performance of the year Y is based on the net asset values as calculated on
the last business day of the year Y respectively Y-1. Those net asset values
reflect the market prices of the investments as of the last business day of the
year Y respectively Y-1.

The YTD (year-To-Date) performance includes the period from 31.12.2016 until
30.09.2017.

Historical performance is no indicator of current or future performance.
The performance data given does not take into account commissions and costs
incurred in the purchase or redemption of fund units.

For units launched more than 3 years ago no performance since inception is
disclosed.
Performance of distributing units includes reinvestments of dividends.

The performances are calculated based on the swung NAV per unit.

The Subfunds participated in the “securities lending” system with Credit Suisse
(Switzerland) Ltd., Zurich as follows:

Stock lending Collateral market

Subfund ccy market value value
Credit Suisse (Lux) Portfolio Fund Balanced EUR EUR 26,790,426.10 28,1569,859.00
Credit Suisse (Lux) Portfolio Fund Balanced CHF CHF 47,999,679.20 50,453,254.94
Credit Suisse (Lux) Portfolio Fund Balanced USD usb 32,439,902.98 34,098,117.37
Credit Suisse (Lux) Portfolio Fund Growth EUR EUR 4,003,187.73 4,207,816.69
Credit Suisse (Lux) Portfolio Fund Growth CHF CHF 5,407,825.91 5,684,255.06
Credit Suisse (Lux) Portfolio Fund Growth USD usb 3,748,570.02 3,940,183.81
Credit Suisse (Lux) Portfolio Fund Reddito EUR EUR 11,215,937.00 11,789,256.48
Credit Suisse (Lux) Portfolio Fund Yield EUR EUR 52,239,986.17 54,910,311.57
Credit Suisse (Lux) Portfolio Fund Yield CHF CHF 56,627,138.32 59,621,719.60
Credit Suisse (Lux) Portfolio Fund Yield USD usD 51,722,225.07 54,366,084.34

The collateral delivered by the securities lending counterparty to the Fund is
composed of a well diversified portfolio of securities consisting of

- highly rated bonds issued or guaranteed by governments, government agencies,
bodies regulated by public law or corporations (excluding Credit Suisse affiliates)
from selected OECD countries.

- highly rated bonds from supranational organisations

- equities listed on selected stock exchanges within the OECD on the condition
that the units are included in a main and liquid index.

The determination of the market value of the collateral is subject to the
application of appropriate haircuts adapted to the volatility of the collateral type.

The revenues mentioned in the Statement of Operations / Changes in Net
Assets under “Securities Lending Income” are the net amounts received from the
lending principal. Any direct and indirect operational costs and fees are borne out
of its fee and include the liability risk assumed by the principal.

For the period ended on 30.09.2017, the fee paid to the principal amounted to
as follows:

Subfund ccy Gross Expenses and Net amount

amount commissions of securities

securities from the lending

lending securities income

lending
counterparty

Credit Suisse (Lux) Portfolio Fund Balanced EUR EUR 170,311.88 68,124.75 102,187.13

Credit Suisse (Lux) Portfolio Fund Balanced CHF CHF 179,607.65 71,843.06 107,764.59

Credit Suisse (Lux) Portfolio Fund Balanced USD usD 56,308.70 22,623.48 33,785.22

Credit Suisse (Lux) Portfolio Fund Growth EUR EUR 56,743.55 22,697.42 34,046.13

Credit Suisse (Lux) Portfolio Fund Growth CHF CHF 40,537.80 16,215.12 24,322.68

Credit Suisse (Lux) Portfolio Fund Growth USD usD 16,5613.72 6,605.49 9,908.23
Credit Suisse (Lux) Portfolio Fund Opportunistic

Balanced USD usb 13,834.88 5,5633.95 8,300.93
Credit Suisse (Lux) Portfolio Fund Opportunistic

Yield USD usb 9,017.70 3,607.08 5,410.62

Credit Suisse (Lux) Portfolio Fund Reddito EUR EUR 81,637.68 32,615.07 48,922.61

Credit Suisse (Lux) Portfolio Fund Yield EUR EUR 186,059.98 74,423.99 111,635.99

Credit Suisse (Lux) Portfolio Fund Yield CHF CHF 186,667.13 74,666.85 112,000.28

Credit Suisse (Lux) Portfolio Fund Yield USD usb 73,378.63 29,351.45 44,027.18
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Transaction costs

Transactions costs include brokerage fees, stamp duty, local taxes and other
foreign charges if incurred during the period. Transaction fees are included in the
cost of securities purchased and sold.

For the period ended on 30.09.2017, the fund incurred transaction costs relating
to purchase or sale of investments in securities and similar transactions, (including
derivatives instruments or other eligible assets) as follows:

Credit Suisse (Lux) Portfolio Fund Balanced EUR 31,957.28 EUR
Credit Suisse (Lux) Portfolio Fund Balanced CHF 68,623.42 CHF
Credit Suisse (Lux) Portfolio Fund Balanced USD 15,003.05 USD
Credit Suisse (Lux) Portfolio Fund Growth EUR 11,004.45 EUR
Credit Suisse (Lux) Portfolio Fund Growth CHF 19,843.10 CHF
Credit Suisse (Lux) Portfolio Fund Growth USD 6,703.53 USD
Credit Suisse (Lux) Portfolio Fund Reddito EUR 24,034.41 EUR
Credit Suisse (Lux) Portfolio Fund Yield EUR 27,921.87 EUR
Credit Suisse (Lux) Portfolio Fund Yield CHF 49,625.84 CHF
Credit Suisse (Lux) Portfolio Fund Yield USD 12,944.53 USD

Not all transaction costs are separately identifiable. For fixed income investments,
forward foreign exchange contracts and for some other derivative contracts,
transaction costs will be included in the purchase and sales price of the
investment. Whilst not separately identifiable these transaction costs will be
captured within the performance of each Subfund.

Global Exposure

The global exposure is calculated on the basis of the commitment approach for
each Subfund.

Financial Derivative Instruments

The Subfunds may engage in derivative transactions for the purpose of efficient
portfolio management. Details of the derivatives are displayed in the Notes pages.
Depending on the type of derivatives held, collateral might be received from the
different counterparts to reduce the counterparty exposure. For other type of
derivatives, margin accounts might be used.

No collateral was received by the Funds to reduce the counterparty risk as of
30.09.2017.

Subsequent event

CS Investment Funds 12 - Credit Suisse (Lux) Portfolio Fund Opportunistic
Balanced USD: the Board of Directors of the Management Company has decided
to put the Subfund into liquidation as of 13.10.2017.

The net liquidation proceeds per unit in relation to the Classes of the Subfund,
which have been calculated on 13.10.2017, were credited to the respective
depositary/client in kind with value date as of 16.10.2017. Accordingly,
Unitholders of the respective classes received assets of the Subfund, consisting
of shares in Credit Suisse (Lux) Portfolio Fund Global Balanced USD, a Subfund
of CS Investment Funds 2.

CS Investment Funds 12 - Credit Suisse (Lux) Portfolio Fund Opportunistic Yield
USD: the Board of Directors of the Management Company has decided to put
the Subfund into liquidation as of 13.10.2017.

The net liquidation proceeds per unit in relation to the Classes of the Subfund,
which have been calculated on 13.10.2017, were credited to the respective
depositary/client in kind with value date as of 16.10.2017. Accordingly,
Unitholders of the respective classes received assets of the Subfund, consisting
of shares in Credit Suisse (Lux) Portfolio Fund Global Yield USD, a Subfund of
CS Investment Funds 2.
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Technical Data and Notes
Technical Data

Valoren ISIN Management Fee Total Expense Ratio
B -Capitalisation EUR 951124 LUO091100973 1.50% 1.68%
CB -Capitalisation EUR 35224585 LU1546465318 1.50% 2.36%
IB -Capitalisation EUR 1057476 LUO108835637 0.60% 0.82%
UB -Capitalisation EUR 26362612 LU1144411045 1.256% 1.43%
Fund Performance

YTD Since Inception 2016 2015 2014
B -Capitalisation EUR 2.45% / 3.31% 3.02% 8.65%
CB -Capitalisation EUR / 0.67% / / /
IB -Capitalisation EUR 3.09% / 4.19% 3.88% 9.62%
UB -Capitalisation EUR 2.62% 5.31% 3.55% / /
Notes
Financial futures contracts
Description Currency Quantity Engagement (in Valuation
Currency) '

Counterparty (in EUR)
EURO STOXX 50 Index -10- 12/17 EUR 42 1,501,920.00 42,420.00
FTSE 100 -10- 12/17 GBP -101 -7,402,795.00 -2,280.85
S&P E-MINI 500 Index -50- 12/17 UsD -47 -5,912,835.00 -109,628.24
Net unrealised loss on financial futures contracts -69,489.09
Counterparty: CREDIT SUISSE ZURICH
Forward foreign exchange contracts
Purchases Sales Maturity Valuation
Counterparty (in EUR)
EUR 59,121,616 usD 71,180,000 09.03.2018 -539,305.06
CREDIT SUISSE (SCHWEIZ) AG
EUR 2,411,320 AUD -3,660,000 09.03.2018 8,991.33
CREDIT SUISSE (SCHWEIZ) AG
EUR 1,795,000 CAD -2,680,000 09.03.2018 -2,356.51
CREDIT SUISSE (SCHWEIZ) AG
EUR 1,540,816 JPY -201,210,000 09.03.2018 30,124.45
CREDIT SUISSE (SCHWEIZ) AG
EUR 8,003,649 GBP 7,390,000 09.03.2018 -348,474.88
CREDIT SUISSE (SCHWEIZ) AG
EUR 8,839,727 CHF -10,050,000 09.03.2018 36,484.11
CREDIT SUISSE (SCHWEIZ) AG
usD 10,910,000 EUR -9,088,524 09.03.2018 55,132.42
CREDIT SUISSE (SCHWEIZ) AG
EUR 8,603,376 JPY -1,135,780,000 09.03.2018 -24,263.95
CREDIT SUISSE (SCHWEIZ) AG
GBP 2,168,000 EUR -2,459,1565 09.03.2018 -9,337.36
CREDIT SUISSE (SCHWEIZ) AG
Net unrealised loss on forward foreign exchange contracts -793,005.45
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Statement of Net Assets in EUR and Fund Evolution

Assets

30.09.2017

Investments in securities at market value

Cash at banks and at brokers
Receivable for securities sold

Income receivable

451,468,874.06
4,032,277.83
7,654.47
1,661,234.16

457,170,040.52

Liabilities

Due to banks and to brokers

Provisions for accrued expenses

Net unrealised loss on financial futures contracts

Net unrealised loss on forward foreign exchange contracts

1,609.21
621,752.84
69,489.09
793,005.45

1,485,856.59

Net assets

455,684,183.93

Fund Evolution

30.09.2017

31.03.2017

31.03.2016

Total net assets EUR 455,684,183.93 457,973,136.46 428,814,269.21

Net asset value per unit

B -Capitalisation EUR 176.69 177.22 163.06

CB -Capitalisation EUR 100.67 101.33 /

IB -Capitalisation EUR 1,227.13 1,225.72 1,118.18

UB -Capitalisation EUR 106.31 106.51 96.84

Number of units outstanding at the end at the beginning Number of units Number of units
of the period of the period issued redeemed

B -Capitalisation EUR 2,103,673.171 2,146,972.758 140,625.108 184,024.695

CB -Capitalisation EUR 198.544 100.000 98.544 0.000

IB -Capitalisation EUR 44,131.191 41,694.917 2,474.310 38.036

UB -Capitalisation EUR 283,299.5682 249,936.423 50,913.072 17,549.913

The notes are an integral part of the financial statements.
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Statement of Operations / Changes in Net Assets in EUR

Net assets at the beginning of the period

For the period from
01.04.2017 to
30.09.2017

457,973,136.46

Income
Interest on investments in securities (net) 1,918,166.04
Dividends (net) 3,635,527.55
Bank interest 20,805.46
Securities lending income 102,187.13
5,576,686.18
Expenses
Management fee 2,932,045.14
Custodian and safe custody fees 102,724.69
Administration expenses 136,973.78
Printing and publication expenses 3,179.57
Interest and bank charges 3,887.29
Audit, control, legal, representative bank and other expenses 41,029.48
"Taxe d'abonnement" 102,095.94
3,321,935.89
Net income (loss) 2,254,750.29
Realised gain (loss)
Net realised gain (loss) on sales of investments 7,247,550.02
Net realised gain (loss) on financial futures contracts -275,556.70
Net realised gain (loss) on forward foreign exchange contracts 6,921,499.63
Net realised gain (loss) on foreign exchange -6564,260.68

13,339,232.27

Net realised gain (loss)

15,593,982.56

Change in net unrealised appreciation (depreciation)

Change in net unrealised appreciation (depreciation) on investments

Change in net unrealised appreciation (depreciation) on financial futures contracts

Change in net unrealised appreciation (depreciation) on forward foreign exchange contracts

-15,634,3569.58
-181,169.42
-962,069.79

-16,777,588.79

Net increase (decrease) in net assets as a result of operations -1,183,606.23

Subscriptions / Redemptions

Subscriptions 33,230,460.75

Redemptions -34,335,807.05
-1,105,346.30

Net assets at the end of the period

455,684,183.93

The notes are an integral part of the financial statements.
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Breakdown by Country Ukraine 0.07
USA 18.90 United Arab Emirates 0.06
France 12.62 Oman 0.06
Luxembourg 11.36 Croatia 0.06
Germany 10.37 Azerbaijan 0.05
ltaly 6.80 Romania 0.05
Spain 5.69 Curacao 0.05
Netherlands 4.48 Serbia 0.04
Japan 3.88 Jamaica 0.04
United Kingdom 3.13 Ivory Coast 0.04
Switzerland 2.12 Lithuania 0.04
Canada 1.72 Zambia 0.03
Belgium 1.68 Ghana 0.03
Australia 1.49 Pakistan 0.03
Finland 1.16 Paraguay 0.03
Austria 1.08 Senegal 0.03
South Korea 1.06 Trinidad and Tobago 0.03
Hong Kong 1.05 Jordania 0.02
Cayman Islands 0.76 Georgia 0.02
Ireland 0.73 Gabon 0.02
Taiwan 0.68 Ethiopia 0.02
People's Republic of China 0.568 Morocco 0.02
Brazil 0.56 Bolivia 0.02
Mexico 0.45 Surinam 0.02
India 0.44 Armenia 0.02
South Africa 0.43 Guatemala 0.02
Norway 0.34 Angola 0.02
Indonesia 0.31 Irag 0.02
Singapore 0.26 Kenya 0.02
Sweden 0.23 Czech Republic 0.02
Russia 0.23 Nigeria 0.02
Turkey 0.22 Mongolia 0.02
Malaysia 0.20 Liberia 0.01
Philippines 0.20 Guernsey 0.01
Jersey 0.16 Tunisia 0.01
Colombia 0.16 Isle of Man 0.01
New Zealand 0.16 Mozambique 0.01
Bermuda 0.15 Belarus 0.01
Chile 0.14 Papua New Guinea 0.01
Lebanon 0.14 Camerron 0.01
Poland 0.14 Qatar 0.01
Peru 0.13 Namibia 0.01
Panama 0.12 Slovakia 0.01
Portugal 0.12 Denmark -
Virgin Islands (UK) 0.12 Greece -
Hungary 0.12 Total 99.07
Sri Lanka 0.11

Thailand 0.10

Venezuela 0.10 Breakdown by Economic Sector

Kazakhstan 0.10 Countries and central governments 27.00
Dominican Republic 0.10 Investment trusts/funds 11.29
Egypt 0.10 Banks and other credit institutions 9.83
Ecuador 0.10 Financial, investment and other div. companies 4.09
Argentina 0.09 Pharmaceuticals, cosmetics and medical products 4,07
Uruguay 0.09 Internet, software and IT services 3.97
Costa Rica 0.08 Petroleum 3.01
El Salvador 0.08 Real estate 2.95

The notes are an integral part of the financial statements.

Any differences in the percentage of Net Assets are the result of roundings.
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Electrical appliances and components 2.50 Statement of Investments in Securities
Insurance companies 2.35 Quantity / Valuation % of net
Chemical 930 Description Nominal (in EUR) assets
emicals .
Telecommunication 2.96 listed on a stock exchange or other Shares (and equity-type
unis | B
Shares (and equity-type
Energy and water supply 2.09
- USD A O SMITH 383 19,277.40 0.00
Food and soft drinks 2.01 HKD  AAC TECHNOLOGIES HOLDINGS 5,194 73,797.74 0.02
. CHF  ABB (reg. shares) 16,179 338,608.34 0.08
Vehicles 1.95 5o ABBOTT LABORATOREES 5,116 230,895.75 005
Electronics and semiconductors 1.77USD ABBVIE 5,206 391,281.31 0.10
- , . JPY  ABC-MART 171 7,662.14 0.00
Building materials and building industry 144 EUR  ABERTIS INFRAESTRUCTURAS 15,329 262,128.37 0.06
Retailing, department stores 1.43EUR  ABN AMRO GROUP GDR 8,095 205,115.69 0.05
) PHP  ABOITIZ EQUITY VENTURES 16,400 20,016.42 0.00
Tobacco and alcoholic beverages 1.42PHP  ABOITIZ POWER 22,022 165,712.88 0.00
. AED  ABU DHABI COMMERICAL BANK 14,838 24,964.54 0.01
Computer hardware and networking 1.33 5D ACADIA REALTY TRUST 762 18,438.34 0.00
Traffic and ‘[ransporta‘[ion 1.19USD ACCENTURE -A- 1,830 209,035.33 0.05
- . - ) - EUR ACCOR 4,132 173,689.87 0.04
Mechanical engineering and industrial equipment 0.98 Twp Acer 8,045 3,390.87 0.00
Aeronautic and astronautic industry 0.97JPY  ACOM 2,106 6,900.55 000
i — — - JPY  ACTIVIA PROPERTIES 5 19,265.33 0.00
Graphics publishing and printing media 0.81EUR  ACTIVIDADES DE CONSTRUCCION Y SERVICIOS 5,362 168,141.15 0.04
, USD  ACTIVISION BLIZZARD 2,039 111,280.45 0.02
Textiles, garments and leather goods 0.80 USD  ACUITY BRANDS 141 2037056 0.00
Lodging and catering industry, leisure facilities 0.69 /DR ADARO ENERGY 116,174 13,316.08 0.00
) CHF  ADECCO (reg. shares) 1,288 84,890.92 0.02
Cantons, federal states, provinces 0.68 Eur  ADIDAS (reg. shares) 4100 78470412 0.18
Miscellaneous services 084 MMRAL GROUP w v om
Miscellaneous consumer goods 0.56 usD  ADOBE SYSTEMS 1,429 180,349.28 0.04
Mining. coal and stee! indust 0.53USD  ADVANCE AUTO PARTS 180 15,065.54 0.00
9, Ty S JPY  ADVANCE RESIDENCE INVESTMENT 11 23,895.18 0.01
Biotechnology 0.49 THB ?@YQCED INFO SERVICE PUBLIC (for. reg. 7,427 36,022.51 0.01
Public non profit institutions (0.35USD  ADVANCED MICRO DEVICES 2,049 24,953.18 0.01
- TWD  ADVANCED SEMICONDUCTOR ENGINEERING 46,170 47,781.21 0.01
Rubber and tires 0.35twp  ADVANTECH 2,041 12,098.68 0.00
Supranational organisations 0.32EUR  AEDIFICA 193 15,371.23 0.00
EUR AEGON 39,428 194,208.74 0.04
Photographic and optics 0.24EUR  AENA 1,491 227,808.94 0.05
Non-ferrous metals 0.007FY AEON 3,220 40,233.32 0.01
X JPY  AEON FINANCIAL SERVICE 591 10,444.52 0.00
Healthcare and social services 0.19JPY  AEON MALL 1,696 25,532.75 0.01
JPY  AEON REAL ESTATE INVESTMENT TRUST 12 10,628.70 0.00
Forestry, paper and forest products 0.18sb  AERCAP HOLDINGS 3,229 139,579.91 0.03
Agriculture and fishery 0.17EUR  AEROPORTS DE PARIS 2,210 302,315.86 0.07
UsD AES 2,004 20,541.42 0.00
Miscellaneous trading companies 0.14usD AETNA 944 126,948.25 0.03
Precious metals and precious stones 0.10USD  AFFILIATED MANAGERS GROUP 182 29,236.70 0.01
p 1S USD  AFLAC 1,178 81,121.98 0.02
Packaging industries 0.06 UsD AGCO 191 11,941.84 0.00
. . EUR AGEAS 4,182 166,290.63 0.04
Non-classifiable/non-classified institutions 0.04 Usp  AGILENT TECHNOLOGIES 897 48,704.50 0.01
Environmental services and recycling 0.04AUD  AGL ENERGY LTD 3,594 55,754.87 001
USD  AGNC INVESTMENT 860 15,776.34 0.00
Mortgage and funding institutions (MBS, ABS) 0.03 cAD  AGNICO EAGLE MINES 821 31,310.09 0.01
. . USD  AGREE REALTY 248 10,283.30 0.00
Watch and clock industry, jewellery 0.02 /5 AGRICULTURAL BANK OF CHINA -H- 167,242 63,391 81 001
Various capital goods 0.01 CAD  AGRIUM 491 44,408.34 0.01
HKD  AIA GROUP 63,172 394,061.11 0.10
Total 99.07 kD AR CHINA 779 547.58 000
EUR AR LIQUIDE 8,359 943,261.75 0.22
USD AR PRODUCTS & CHEMICALS 648 82,859.27 0.02
JPY  AIRWATER 784 12,295.76 0.00
MYR  AIRASIA 9,323 6,443.41 0.00
EUR  AIRBUS GROUP NV 12,613 1,014,174.38 0.23
THB  AIRPORTS OF THAILAND PUBLIC 34,678 51,804.54 0.01
JPY  AISIN SEIKI 931 41,470.26 0.01
JPY  AJINOMOTO 2,865 47,984.97 0.01
USD  AKAMAI TECHNOLOGIES 527 21,719.69 0.00
TRY  AKBANK 17,079 38,189.11 0.01
DR AKR CORPORINDO 17,464 7,787.25 0.00
EUR AKZO NOBEL 8,524 665,891.85 0.16
USD  ALBEMARBLE CORPORATION 306 35,277.39 0.01
AED  ALDAR PROPERTIES PJSC 22,435 12,039.59 0.00
USD  ALEXANDERS INC 18 6,367.12 0.00
USD  ALEXANDRIA REAL ESTATE EQUITIES 1,113 111,977.76 0.02
USD  ALEXION PHARMACEUTICALS 646 76,698.37 0.02
MXN  ALFA -A- 18,003 19,279.69 0.00
JPY  ALFRESA HOLDINGS 992 15,346.52 0.00
USD  ALIBABA ADR 7,683 1,107,819.71 0.25
HKD  ALIBABA HEALTH INFORMATION 26,489 11,187.78 0.00
TECHNOLOGY
HKD  ALIBABA PICTURES GROUP 80,604 12,128.54 0.00
USD  ALIGN TECHNOLOGY 205 32,360.07 0.01
CAD  ALIMENTATION COUCHE-TARD -B- 1,497 57,612.11 0.01
PLN  ALIOR BANK 453 7,198.60 0.00
USD  ALKERMES 466 20,058.22 0.00
USD  ALLEGHANY (DEL) 40 18,728.71 0.00

The notes are an integral part of the financial statements.
Any differences in the percentage of Net Assets are the result of roundings.
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Quantity / Valuation % of net Quantity / Valuation % of net
Dy i (in EUR) assets D Nomi (in EUR) assets
USD  ALLEGION 304 20,063.86 0.00 AUD  ARISTOCRAT LEISURE 2844 39,635.07 001
EUR ALLERGAN 436 75,697.64 002 EUR  ARKEMA FRANCE 1,509 166,557.13 003
USD ALLERGAN PLC 561 96,554.44 002 USD  ARROW ELECTRONICS 262 17,788.15 000
USD  ALLIANCE DATA SYSTEMS 150 28,171.07 001 USD  ARTHUR J.GALLAGHER 472 24,598.02 001
MYR ALLIANCE FINANCIAL GROUP BERHAD 6,453 5,041.89 0.00 CAD ARTIS REAL ESTATE INVESTMENT TRUST 1,423 12,703.57 0.00
PHP  ALLIANCE GLOBAL GROUP 14,504 3873.79 0.00 JPY  ASAHI GLASS 1,051 32,077.27 001
USD  ALLIANT ENERGY 507 20,998.89 0.00 JPY  ASAHI GROUP HOLDINGS 2,045 70,011.38 002
EUR  ALLIANZ SE (reg. shares) (restricted) 11,265 2,139,734.74 048 JPY  ASAHI KASEI 6,603 68,717.62 002
CAD ALLIED PROPERTIES REAL ESTATE 804 21,656.24 000 TRY  ASELSAN ELEKTRONIK SANAYI VE T 2615 16,356.71 000
INVESTMENT TRUST USD  ASHFORD HOSPITALITY TRUST 713 4,020.30 0.00
CHF  ALLREAL HOLDING (reg. shares) 145 2158152 000 GBP  ASHTEAD GROUP 2,130 43,487.65 001
USD ALLSTATE 1073 83,440.68 002 TWD  ASIA CEMENT 25,075 18,710.59 0.00
USD  ALLY FINANCIAL 1477 80,807.52 001 TWD  ASIA PACIFIC TELECOM 14,673 4,174.75 0.00
EUR  ALPHA BANK 8,285 13,835.91 0.00 UPY ASICS CORP a5 1064122 000
USD  ALPHABET -A- 1,091 £898,813.05 021 HKD  ASM PACIFIC TECHNOLOGY 1,387 16,900.53 0.00
USD  ALPHABET -C- on 738,979.28 017 EUR ASML HOLDING 8028  1,156500.22 096
JPY  ALPSELECTRIC 1,041 23,221.89 001 ZAR  ASPEN PHARMACARE 2,547 48,439.59 001
EUR  ALSTOM 3270 117,516.01 003 EUR  ASSICURAZIONI GENERALI 27,420 432,146.65 0.10
EUR  ALSTRIA OFFICE REIT 1,363 16,471.96 0.00 GBP  ASSOCIATED BRITISH FOODS 1,693 55,176.10 0.01
CAD  ALTAGAS 598 11,628.08 000 GBP ASSURA 18,208 12,066.62 0.00
EUR  ALTICE -A- 10,283 174,253.06 004 USD  ASSURANT 139 1124897 000
EUR  ALTICE -B- 2018 34,106.81 001 JPY  ASTELLAS PHARMA 10,916 117,423.98 003
USD  ALTRIA GROUP 5,687 305,076.89 007 GBP  ASTRAZEMECA 5.347 300660.08 007
AUD  ALUMINA 12,825 18,726.45 000 MYR ASTRO MALAYSIA HOLDINGS 13,153 7,430.72 0.00
HKD  ALUMINUM CORPORATION OF CHINA -H- 21814 16,560.62 0.00 TWD  ASUSTEK COMPUTER 3,956 2753383 001
JPY  AMADAHOLDINGS 1,800 16,705.24 000 D ASX 1014 35.904.96 001
EUR  AMADEUS IT GROUP -A- 0,438 518,979.89 0.12 CAD  ATCO () 079 8.425.30 000
USD  AMAZON.COM 18%  1,077,312.40 025 USD  ATHENE HOLDING LTD 274 12,476.76 0.00
BRL AMBEV 33,652 189,340.74 004 EUR  ATLANTIA 0,842 060.87717 006
AUD  AMCOR 6,183 62,421.91 001 USD  ATMOS ENERGY 003 20,807.49 000
USD  AMERCO 20 6,317.74 000 EUR ATOS 3963 520,144.10 0.12
USD AMEREN 674 32,956.93 0.01 USD  AT&T 20,193 669,053.45 0.16
MXN  AMERICA MOVIL -L- 210,320 158,318.96 003 WD AU OPTRONICS 6,008 15,601 46 000
USD  AMERICAN AIRLINES GROUP 309 12,426.35 000 NZD  AUCKLAND INTERNATIONAL AIRPORT 4,991 19,655.95 0.00
USD  AMERICAN ASSETS TRUST 355 11,049.43 000 AUD AURIZON HOLDINGS 10749 34.950.94 001
USD  AMERICAN CAMPUS COMMUNITIES 1,241 46,340.46 001 AUD  AUSNET SERVICES 0,650 10824.34 000
USD  AMERICAN ELECTRIC POWER 1467 87,189.84 002 AUD  AUSTRALIA & NEW ZEALAND BANKING GROUP 15,686 308,179.00 007
USD  AMERICAN EXPRESS 4,693 359,119.70 009 GBP  AUTO TRADER GROUP 4036 17.970.13 000
USD  AMERICAN FINANCIAL GROUP 188 16,450.58 000 USD  AUTODESK 573 54.368.68 001
USD  AMERICAN HOMES 4 RENT -A- 2093 40,822.08 001 USD  AUTOHOME ADR A- 416 2111634 000
USD  AMERICAN INTERNATIONAL GROUP 2,892 150,188.90 003 USD AUTOLIY 035 24,578.00 001
USD  AMERICAN TOWER 1.250 144,465.96 003 USD  AUTOMATIC DATA PROCESSING 1314 121,464.89 003
USD  AMERICAN WATER WORKS 562 37,756.96 001 USD AUTONATION 018 8.730.48 000
USD  AMERIPRISE FINANCIAL 465 58,395.39 001 USD  AUTOZONE e 4304381 001
USD  AMERISOURCEBERGEN 491 34,380.41 001 USD  AVALONBAY COMMUNITIES 1,694 255,611.69 006
USD  AMETEK 651 36,388.21 001 USD  AVERY DENNISON 232 19,334.06 0.00
USD  AMGEN 2416 380,971.83 0.09 HKD  AVICHINA INDUSTRY & TECHNOLOGY -H- 16,101 8,230.25 0.00
MYR  AMMB HOLDINGS 10,180 8,891.50 000 GBP AVIVA 17,175 100,284.36 002
KRW AMOREG 196 17,906.85 0.00 USD  AVNET 494 14,088.41 0.00
KRW  AMOREPACIFIC CORP (pref. shares) 65 7,479.89 0.00 EUR AXA 50,232 1,085,425.72 0.29
KRW  AMOREPACIFIC (nev) 218 41,806.82 001 USD  AXALTA COATING SYSTEMS 569 13,672.49 0.00
AUD  AMP 15,943 51,111.12 001 EUR AXEL SPRINGER (reg. shares) 1,061 57,683.94 001
USD  AMPHENOL -A- 927 66,380.80 001 EUR AXIA REAL ESTATE SOCIMI 630 10,897.83 0.00
JPY  ANAHOLDINGS 612 19,595.04 000 MYR  AXIATA GROUP BERHAD 16,309 17,119.73 0.00
USD  ANADARKO PETROLEUM 1580 65,308.00 001 USD  AXIS BANK (eg. 5.) GOR 4657 162,070.62 003
TRY  ANADOLU EFES BIRACILIK VE MALT SANAYI 2,043 10,168.35 000 USD  AXIS CAPITAL HOLDINGS 204 0.891.80 000
USD  ANALOG DEVICES 1,073 78,203.21 002 PHP AYALA CORP 2044 36,24053 001
USD  ANDEAVOR 400 34,870.60 001 PHP  AYALA LAND 60,968 44,160.93 001
EUR ANDRITZ 1,504 73,570.37 002 GBP  BABCOCK INTERNATIONAL GROUP 1,078 10,124.88 0.00
EUR  ANF IMMOBILIER 71 1570.38 000 GBP  BAE SYSTEMS 13,430 96.311.93 002
GBP  ANGLO AMERICAN 5,655 8597178 002 USD BAIDU.COM ADR 1,805 378.148.19 009
ZAR  ANGLO AMERICAN PLATINIUM 530 11,455.57 000 USD  BAKER MUGHES A GE CO 1914 37,508,990 001
ZAR  ANGLOGOLD ASHANTI (reg. shares) 2818 2047154 0.00 USD BALL 980 3431800 001
EUR  ANHEUSER-BUSH INBEV 16489 1,665,227.54 038 CHF  BALOISE-HOLDING (reg. shares) 31 41,712.39 0.01
HKD  ANHUI CONCH CEMENT -H- 9479 31,976.44 001 EUR BANCO BILBAO VIZCAYA ARGENTARIA (reg. 144314 1,001,159.03 025
USD  ANNALY CAPITAL MANAGEMENT 3,284 33,863.73 001 shares
USD ANSYS 256 26,560.97 001 BRL BANCO BRADESCO 6,040 53,945.12 001
HKD ANTA SPORTS PRODUCTS 7,071 25,868.58 001 BRL BANCO BRADESCO (pref. shares) 20,142 188,795.57 004
USD  ANTERO RESOURCES CORPORATION 763 12,836.82 0.00 USD  BANCO DE CHILE ADR 633 4879633 001
USD  ANTHEM 770 123,648.74 003 EUR BANCO DE SABADELL (reg. shares) 118,191 208,726.06 005
GBP  ANTOFAGASTA 1,693 18,231.43 000 BRL BANCO DO BRASIL 5908 56,328.04 001
USD AON 770 95,169.30 002 EUR  BANCO ESPIRITO SANTO (reg, shares) 49,112 005 000
JPY  AOZORABANK 605 20,085.49 000 BRL BANCO SANTANDER BRASIL (units) 3079 20,756.77 000
AUD  APA GROUP 5838 32,354.25 001 EUR  BANCO SANTANDER (reg. shares) 347368 205190508 0.46
USD APACHE 1,121 4343197 001 USD  BANCO SANTANDER-CHILE ADR 1598 40,163.25 001
USD  APARTMENT INVESTMENT & MANAGEMENT -A- 1,447 53,604.77 001 USD  BANCOLOMBIA ADR 949 36,774.40 001
USD APPLE 17005 2,054,753.39 050 JPY  BANDAI NAMCO HOLDINGS 1,069 30,72358 001
USD  APPLE HOSPITALITY REIT 1946 31,13397 001 THB  BANGKOK BANK PUBLIC (for. reg. shares) 584 2,893.29 0.00
USD APPLIED MATERIALS 3,141 138,390.72 003 THB  BANGKOK DUSIT MEDICAL SERVICES PUBLIC 40,837 2195784 000
USD  ARAMARK HOLDINGS 790 27,145.93 001 THB  BANGKOK EXPRESS AND METRO PUBLIC (nvd) 76,532 15,644.13 0.00
CAD ARC RESOURCES 1,067 14,795.71 000 DR BANK CENTRAL ASIA TBK PT 67,715 86,328.41 002
MXN  ARCA CONTINENTAL 4,168 24,168.28 001 PLN  BANK HANDLOWY 72 1,160.12 0.00
TRY ARCELIK AS 372 2011.88 000 PLN  BANK MILLENIUM 4,447 7,037.24 0.00
EUR  ARCELORMITTAL 14,414 314,584.13 007 USD  BANK OF AMERICA 32618 699,152.59 0.16
USD  ARCH CAPITAL GROUP 344 28,671.03 001 HKD  BANK OF CHINA -H- 505,881 210,925.42 005
USD  ARCHER-DANIELS MIDLAND 1,607 57,79150 001 HKD  BANK OF COMMUNICATIONS -H- 56,964 34,546.29 001
USD  ARCONIC (reg shares) 1,021 21,497.25 0.00 HKD  BANK OF EAST ASIA 6,372 23,200.23 001
USD  ARISTA NETWORKS 140 20,502.44 000 EUR  BANK OF IRELAND GROUP PLC 20,341 140,962.26 003

The notes are an integral part of the financial statements.

Any differences in the percentage of Net Assets are the result of roundings.
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Quantity / Valuation % of net Quantity / Valuation % of net
D i (in EUR) assets D Nomi (in EUR) assets
JPY  BANK OF KYOTO 318 13,684.78 0.00 USD  BROADCOM 1,176 241,320.19 0.05
CAD  BANK OF MONTREAL 2,320 148,189.76 0.03 USD  BROADRIDGE FINANCIAL SOLUTIONS 316 21,634.56 0.00
USD  BANK OF NEW YORK MELLON 3,073 137,818.25 003 CAD  BROOKFIELD ASSET MANAGEMENT -A- 3,165 110,282.50 0.02
CAD  BANK OF NOVA SCOTIA 4,277 232,015.56 0.05 JPY  BROTHER INDUSTRIES 1,249 24,571.87 0.01
PHP  BANK OF PHILIPPINE ISLAND 9,545 15,806.95 0.00 USD  BROWN-FORMAN (non voting) -B- 575 26,431.15 0.01
AUD  BANK OF QUEENSLAND 2,029 17,482.11 0.00 GBP BT GROUP 36,826 115,428.02 0.03
PLN  BANK POLSKA KASA OPIEKI GRUPA PEKAO 811 24,004.15 0.01 THB  BTS GROUP for (for. reg. shares) 56,925 12,358.94 0.00
DR BANK RAKYAT INDONESIA (PERSERO) 78,791 75,584.06 0.02 DR BUMI SERPONG DAMAI 36,123 4015.45 0.00
PLN  BANK ZACHODNI WBK 2565 20,678.03 0.00 THB  BUMRUNGRAD HOSPITAL PUBLIC 3,545 19,362.89 0.00
EUR BANKIASA 29,435 91,533.49 0.02 USD BUNGE 373 21,906.56 0.00
EUR  BANKINTER (reg. shares) 14,470 115,818.94 0.03 AUD  BUNNINGS WAREHOUSE PROPERTY TRUST 4,632 9,068.48 0.00
THB  BANPU PUBLIC (for. reg. shares) 16,036 7,166.78 0.00 GBP BUNZL 1,416 36,434.93 0.01
GBP BARCLAYS 72,132 168,279.37 0.03 GBP BURBERRY GROUP 1,868 37,106.63 0.01
ZAR  BARCLAYS AFRICA GROUP 4,404 38,346.99 0.01 EUR BUREAU VERITAS REGISTRE INTERNATIONAL 5,682 104,068.24 008
GBP BARRATT DEVELOPMENTS 4,014 29,384.79 0.01 BE&ERL/S%\%%:AT‘ON DE NAVIRES ET
CAD BARRICK GOLD 4,146 56,308.41 0.01 EUR BUWOG 1116 28,30268 001
CHF  BARRY CALLEBAUT (reg. shares) 10 12,760.73 0.00 HKD BYD COMPANY LTD -H- 4,674 36,676.69 0.01
0AR  BARWA REAL ESTATE 869 6,471.53 0.00 USD CA 003 26,073.32 001
EUR  BASF (reg. shares) 24,734 2,227,08451 050 USD CABOT OIL & GAS 1250 28.982.01 001
USD - BAXTER INTERNATIONAL 1377 73,098.63 0.02 USD  CADENCE DESIGN SYSTEMS 797 26,613.67 001
EUR BAYER (reg. shares) 19706 2,272,019.63 051 CAD CAE %1 14.195.63 000
BRL BB SEGURIDADE PARTICIPACOES 5,051 38,671.67 0.01 EUR  CAJIMMOBILIEN ANLAGEN 713 1730081 000
ush - BB&T 2,409 9564189 002 EUR  CAIXABANK 79,275 336,124.45 007
ARS  BBVA BANCO FRANCES 0 1.50 0.00 JPY CALBEE 101 1250455 000
CAD  BCE 547 2163459 000 AUD  CALTEX AUSTRALIA 1,366 29,113.20 001
PHP BDO UNIBANK 16,049 84,927.95 001 USD  CAMDEN PROPERTY TRUST 1,065 82,382.74 002
THB  BEC WORLD PUBLIC (for. reg. shares) 9,713 4,020.07 0.00 CAD  CAMECO CORP 1418 11558.11 000
USD  BECTON DICKINSON 663 109,810.13 0.02 USD CAMPBELL SOUP 667 20,460.79 000
USD  BED BATH & BEYOND 543 10,772.30 0.00 CAD  CANADIAN APARTMENT PROPERTIES REAL 1,263 28,584.39 001
EUR  BEFIMMO SICAFI 207 11,066.19 0.00 ESTATE INVESTMENT TRUST
EUR BEIERSDORF 2,099 202,910.25 0.04 CAD  CANADIAN IMPERIAL BANK OF COMMERCE 1,631 113,067.24 0.02
HKD  BEWING CAPITAL INTERNATIONAL AIRPORT -H- 7,271 9,166.92 0.00 CAD  CANADIAN NATIONAL RAILWAY 2,690 188,120.71 0.04
HKD  BEWING ENTERPRISES HOLDINGS 3,051 13,879.26 0.00 CAD  CANADIAN NATURAL RESOURCES 3,974 112,323.38 0.02
HKD  BEMING ENTERPRISES WATER GROUP 35,578 24,035.42 0.01 CAD  CANADIAN PACIFIC RAILWAY 522 73,984.80 0.02
AUD  BENDIGO AND ADELAIDE BANK 2,550 19,650.80 0.00 CAD  CANADIAN REAL ESTATE INVESTMENT TRUST 655 20,447.58 0.00
JPY  BENESSE HOLDING 380 11,681.27 0.00 CAD  CANADIAN TIRE (nv) -A- 236 24,748.39 0.01
EUR BENISTABILI 9,996 7,337.22 0.00 CAD CANADIAN UTILITIES (nv) 452 11,856.30 0.00
GBP BERKELEY GROUP HOLDINGS 566 23,427.11 0.01 JPY  CANON 5,627 162,573.71 0.04
USD  BERKSHIRE HATHAWAY -B- 3,633 563,314.46 0.13 EUR  CAP GEMINI 3514 348,403.91 0.09
THB  BERLI JUCKER PUBLIC 9,804 13,253.24 0.00 GBP CAPITA 2,759 17,693.45 0.00
USD BEST BUY 856 41,239.85 0.01 SGD CAPITACOMMERCIAL TRUST (units) 32,229 33,225.87 0.01
KRW BGF RETAIL 105 6,463.01 0.00 GBP  CAPITAL & COUNTIES PROPERTIES 7,680 22,771.06 0.00
AUD BHP BILLITON 16,826 287,910.38 0.06 GBP CAPITAL & REGIONAL 5,704 3,673.87 0.00
GBP BHP BILLITON 8,935 133,297.24 0.03 USD CAPITAL ONE FINANCIAL 1,377 98,639.29 0.02
ZAR  BID CORPORATION 2,317 44,118.49 0.01 SGD  CAPITALAND 36,301 80,952.33 0.02
ZAR  BIDVEST GROUP 2,458 26,588.27 0.01 SGD %Aﬁ’lggbl?l%m COMMERCIAL TRUST (rights) 5,350 973.11 0.00
GBP BIG YELLOW GROUP 1,548 13.297.07 0.00 SGD CAPITAMALL TRUST 34,061 49,421.85 0.01
TRY  BIM BIRLESIK MAGAZALAR 1,006 33,668.14 0.01
ZAR  CAPITEC BANK HOLDINGS 371 19,957.74 0.00
USD  BIOGEN 618 163,607 61 0.04 USD  CARDINAL HEALTH 870 49,237.02 0.01
USD  BIOMARIN PHARMACEUTICAL 526 41,386.65 0.01 USD  CARETRUST REIT o7 1080085 .00
CAD BLACKBERRY 1,805 17,034.61 0.00 Y :
USD  CARMAX 570 36,583.94 0.01
USD  BLACKROCK 362 133,014.08 003
EUR CARMILA SA 231 5,616.11 0.00
AUD  BLUESCOPE STEEL 3,000 21,843.19 0.00 GBP  CARNIVAL 709 4959750 001
BRL BM&F BOVESPA SA BOLSA DE VALORES 12,584 80,596.10 0.02 o :
MERCADORIAS E FUTUROS USD  CARNIVAL (paired) 1,058 57,802.27 0.01
EUR BMW 7,074 607,191.33 0.14 EUR CARREFOUR 12,580 215,046.58 0.05
EUR  BMW (pref. shares) 1,198 90,332.12 0.02 EUR  CASINO GUICHARD PERRACHON 1,295 64,983.26 0.01
DR BNITBKPT 56,150 5,634.19 0.01 JPY  CASIO COMPUTER 1,029 10,043.42 0.00
KRW  BNK FINANCIAL GROUP 1,239 9,148.48 0.00 SEK  CASTELLUM 2818 37,316.80 0.01
EUR BNP PARIBAS -A- 31,691 2,162,912.81 0.48 TWD CATCHER TECHNOLOGY 4,372 34,449.89 0.01
CAD BOARDWALK REAL ESTATE INVESTMENT 349 8,960.38 0.00 SEK  CATENA AB 173 2619.16 0.00
TRUST USD  CATERPILLAR 4,168 439,713.15 0.1
HKD BOC HONG KONG 19,364 79,585.31 0.02 TWD CATHAY FINANCIAL HOLDING 53,089 71,379.01 0.02
USD  BOEING 3,125 672,072.44 0.16 USD  CBL & ASSOCIATES PROPERTIES 1,669 11,062.39 0.00
EUR  BOLLORE 18,032 76,258.02 0.02 USD  CBOE HOLDINGS 309 28,151.73 0.01
CAD BOMBARDIER -B- 6,925 10,684.99 0.00 USD CBRE GROUP 876 28,075.61 001
AUD BORAL 6,142 27,598.06 0.01 USD CBS -B- 1132 56.500.47 001
USD BORG WARNER 574 24,853.07 0.01 PN OCC 171 10.030.66 000
USD BOSTON PROPERTIES 1,866 193,989.94 0.04 CAD  CCL INDUSTREES -B- 500 2040077 000
USD  BOSTON SCIENTIFIC 3,804 96,081.94 0.02 USD  CDK GLOBAL - WHEN ISSUED 359 19,137.23 0.00
EUR  BOUYGUES 4,632 185,960.86 004 SGD  CDL HOSPITALITY TRUST (stapled security) 7,245 7,311.19 0.00
GBP BP 83214 450,751.27 0.1 USD COW 507 08,304.49 001
BRL BRMALLS PARTICIPACOES 4,602 17,316.94 0.00 USD  CEDAR REALTY TRUST 651 3.005.06 000
ZAR  BRAIT 1,995 6,687.12 0.00 USD  CELANESE -A- 417 36,804.02 0.01
AUD  BRAMBLES 8323 49,716.08 001 USD CELGENE 2978 281,014.12 006
USD  BRANDYWINE REALTY TRUST 1,692 23,557.66 0.01 KRW CELLTRION 554 58,063.88 001
BRL  BRASKEM (pref. shares) 1,077 12,216.71 0.00 CHF  CEMBRA MONEY (reg. shares) 180 13,316.61 0.00
EUR  BRENNTAG (reg. shares) 3,426 161,438.53 004 MXN  CEMEX SAB DE CV -CPO- 90,136 69,487.43 002
BRL - BRF 8,202 89,109.41 001 USD  CENCOSUD (eg. shares) ADR 4,630 35,994.14 001
JPY " BRIDGESTONE 3,431 131,656.35 003 CAD CENOVUS ENERGY 3710 31,391.01 001
USD  BRIGHTHOUSE FINANCIAL INC 268 13,251.35 0.00 USD CENTENE 510 41.757.03 001
HKD  BRILLIANCE CHINA AUTOMOTIVE HOLDINGS 20,256 45,628.60 0.01 USD CENTERPOINT ENERGY 1002 20.680.58 001
USD  BRISTOL MYERS SQUIBB 4878 262,999.90 0.06 BRL  CENTRAIS ELECTROBRAS BRASILEIRAS (pref. 1532 9,296.91 0.00
GBP  BRITISH AMERICAN TOBACCO 9,747 516,786.83 0.12 shares) -B-
MYR  BRITISH AMERICAN TOBACCO (MALAYSIA) 1,493 13,084.26 0.00 JPY  CENTRAL JAPAN RAILWAY 767 113,650.12 0.02
GBP BRITISH LAND 14,645 100,064.54 0.02 THB  CENTRAL PATTANA (for. reg.) 12,180 24,123.60 0.01
GBP  BRITISH SKY BROADCASTING GROUP 4,365 45,325.66 0.01 GBP  CENTRICA 23,261 49,365.52 0.01
USD  BRIXMOR PROPERTY GROUP 3,884 61,773.13 0.01 USD  CENTURYLINK 1,649 26,360.13 0.01

The notes are an integral part of the financial statements.

Any differences in the percentage of Net Assets are the result of roundings.
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Statement of Investments in Securities (Continued)

Quantity / Valuation % of net Quantity / Valuation % of net
D ipti i (in EUR) assets D ipti Nomi (in EUR) assets
USD CERNER 862 51,993.62 001 BRL CIA DE CONCESSOES RODOVIARIAS 8,206 38,864.91 001
CZK  CESKE ENERGETICKE ZAVODY 1433 24,325.70 001 USD  CIA DE MINAS BUENAVENTURA ADR 1,692 18,301.52 000
USD  CF INDUSTRIES HOLDINGS 646 19,215.5 000 BRL CIAENERGETICA DE MINAS GERAIS (pref. 4,705 10,040.45 000
CAD  CGl () -A- 750 32,807.83 0.01 shares
HKD CGN POWER 82108 16.026.70 000 BRL  CIA PARANAENSE DE ENERGIA (pref. shares) -B- 506 3,802.94 000
USD  C.H. ROBINSON WORLDWIDE 309 0567175 001 BRL. CIA SANEAVENTO BASICO DO ESTADO DE 2,636 2345856 001
TWD  CHAILEASE HOLDING 6,084 12,406.82 0.00 BRL  CIA SIDERURGICA NACIONAL 2808 7,.216.75 0.00
AUD  CHALLENGER FINANCIAL SERVICES GROUP 3,038 26,100.09 001 CHF  CIE FINANCIERE RICHEMONT (reg. shares) 4767 368,820.18 0.09
HKD  CHAMPION REAL ESTATE INVESTMENT TRUST 18,096 10,563.03 000 BRL GELO 7201 10.398.17 oot
TWD  CHANG HWA COMMERCIAL BANK 38,103 17,431.01 000 USD  CIGNA i 116.598.33 003
USD  CHARLES SCHWAB 3,564 131,846.62 003 USD  CIMAREX ENERGY 01 28.918.90 oot
THB  CHAROEN POKPHAND FOODS PUBLIC (for. 21,477 14,588.27 0.00 MYR CIMB GROUP HOLDINGS 19,866 25,072.90 0.01
reg.
DR CE{/iROEN POKPHAND INDONESIA 66,014 11,359.51 0.00 AUD  CIMIC GROUP 510 14,956.75 0.00
USD  CHARTER COMMUNICATIONS -A- 626 192,413.70 004 USD  CINCINNATI FINANCIAL 422 27,323.96 001
AUD  CHARTER HALL RETAIL 3,149 805654 0.00 USD  CINTAS 248 30,252.22 001
CAD  CHARTWELL RETIREMENT RESIDENCES (units) 1,808 18,167.42 0.00 USD  CISCO SYSTEMS 17,161 488,183.61 0.12
USD  CHATHAM LODGING TRUST 377 6,791.21 0.00 USD  CIT GROUP 411 17,037.58 0.00
KRW CHEIL INDUSTRIES 48 5464490 001 HKD  CITIC PACIFIC 20044 27,799.55 001
KRW CHEIL WORLDWIDE 669 508650 000 HKD  CITIC SECURITIES -H- 16,036 20.835.9 001
TWD CHENG SHIN RUBBER INDUSTRY 10,985 18,600.58 0.00 usb - CITIGRoUP 8,956 561,034.02 0.13
USD  CHENIERE ENERGY 615 2344635 001 USD  CITIZENS FINANCIAL GROUP 1,554 4978170 001
USD CHESAPEAKE LODGING TRUST 549 12,513.74 0.00 USD  CITRIX SYSTEMS 470 3051226 001
USD CHEVRON 7,005 794,666.11 0.18 SGD CITY DEVELOPMENTS 6,455 45,669.90 0.01
JPY  CHIBABANK 3674 20,002.13 0.00 EUR ~ CITYCON OYJ 4,108 9,13352 0.00
TWD CHICONY ELECTRONICS 3,363 6,734.02 0.00 KRW CJ 85 10,709.43 0.00
TWD CHINA AIRLINES 18,808 6,013.48 0.00 KRW - CJ CHEILJEDANG 74 19,411.22 0.00
HKD  CHINA CINDA ASSET MANAGEMENT -H- 63,755 10,884.89 0.00 KRW CJE&M 74 4,197.60 0.00
HKD  CHINA CITIC BANK -H- 56,574 20,852.00 001 KRW CJ KOREA EXPRESS 82 9,862.09 0.00
HKD  CHINA GOAL ENERGY —H- 0849 373601 .00 HKD CK ASSET HOLDINGS LTD 38,448 269,189,690 006
HKD  CHINA COMMUNICATIONS CONSTRUCTION -H- 20,865 31,534.19 001 HKD  CKHUTCHINSON HOLDINGS 14,208 153,640.32 003
HKD  CHINA COMMUNICATIONS SERVICES -H- 18,178 7914.13 0.00 HKD  CK INFRASTRUCTURE HOLDINGS LTD 3,49 26,435.77 001
HKD  CHINA CONCH VENTURE HOLDINGS 8,804 14,641.43 0.00 CHF CLARIANT (reg. shares) 1,486 30,149.16 001
HKD  CHINA CONSTRUCTION BANK -H- 565,608 396,926.53 0.10 USD - CLOROX 384 42,81479 001
TWD  CHINA DEVELOPMENT FINANCIAL HOLDING 102,908 26,122.46 001 HKD  CLP HOLDINGS 8589 74,464.09 002
HKD  CHINA EVERBRIGHT 4,674 9,091.97 0.00 USD - CME GROUP -A- 1,005 115,375.71 003
HKD  CHINA EVERBRIGHT BANK -H- 12,085 5,076.41 0.00 USD  CMS ENERGY 821 32,173.88 001
HKD  CHINA EVERBRIGHT INTERNATIONAL 19,087 20,257.82 0.00 HKD - CN GALAXY SECURITIES -H- 18,477 18,707.07 0.0
HKD CHINA EVERGRANDE 23502 00357 64 002 HKD  CN HUISHAN DAIRY HOLDINGS 56,353 2,563.23 000
HKD  CHINA GAS HOLDINGS 19085 29.905.94 001 HKD  CN TAIPING INSURANCE 11316 25,613.15 001
HKD  CHINA HUARONG ASSET MANAGEMENT -H- 36,357 13,741.45 0.00 EUR  CNH Industrial N.V. (reg. shares) 22,632 229,937.85 0.05
HKD  CHINA JINMAO HOLDINGS 16,361 6,963.26 0.00 HKD CNOOC 100,112 109,285.91 002
TWD  CHINA LIFE INSURANCE 20,121 16,023.94 0.00 EUR  CNP ASSURANCES 3643 72,245.42 0.02
HKD  CHINA LIFE INSURANCE -H- 50,718 132,738.91 003 USD - COACH 837 28,529.76 001
HKD  CHINA LONGYUAN POWER GROUP 24,801 15,631.68 0.00 GBP  COBHAM 10,025 16,575.75 0.00
HKD  CHINA MEDICAL SYSTEM HOLDINGS 5843 8631.30 0.00 USD  COCA-COLA 14,361 546,759.83 0.13
HKD  CHINA MENGNIU DAIRY 20,775 49,161.00 001 AUD - COCA-COLA AMATIL 3,000 15,393.66 0.00
HKD  CHINA MERCHANT BANK -H- 07840 8278071 002 EUR COCA-COLA EUROPEAN PARTNERS 513 18,183.31 000
HKD  CHINA MERCHANTS PORT HOLDINGS 9,295 24,250.18 001 USD  COCA-COLA EUROPEAN PARTNERS PL 4,814 151,684.08 0.03
HKD  CHINA MINSHENG BANKING -H- 37,448 20,037.39 001 MXN  COCA-COLA FEMSA -L- 4,662 30,669.43 001
HKD  CHINA MOBILE 39,733 340,581.92 008 GBP COCA-COLA HBC AG 782 22,411.52 0.00
HKD  CHINA NATIONAL BUILDING MATERIAL -H- 16,620 9,737.70 0.00 TRY  COCA-COLA ICECEK SANAYI 1,081 9,13151 0.00
HKD  CHINA OILFIELD SERVICES -H- 9,609 7,440.24 0.00 JPY COCA-COLA WEST 648 17,777.19 0.00
HKD  CHINA OVERSEAS LAND & INVESTMENT 25,710 70,720.96 002 AUD - COCHLEAR 301 31,787.72 001
HKD  CHINA PACIFIC INSURANCE -H- 19,866 72,397.86 002 EUR COFINIMMO SICAF 212 22,981.33 001
HKD  GHINA PETROLEUM & CHEMICAL -H- 172644 100.377.03 0o USD  COGNIZANT TECHNOLOGY SOLUTIONS 1,800 110,463.13 002
HKD  CHINA PHARMACEUTICAL 31,163 44,143.65 001 USD  COLGATE-PALMOLIVE 2,480 152,839.09 003
KD GHINA POWER ITERNATIONAL 12685 3613.95 000 USD  COLONY NORTHSTAR ASSET MANAGEMENT 1,754 18,640.06 000
DEVELOPMENT
HKD  CHINA RAILWAY CONSTRUCTION -H- 11,362 12,181.27 0.00 EUR  COLRUYT 1,181 51,168.08 0.01
HKD  CHINA RAILWAY GROUP - 07208 16,031.18 000 USD  COLUMBIA PROPERTY TRUST 1,009 20,037.41 0.00
HKD CHINA RESOURCES BEER 13,764 3162575 001 USD  COMCAST -A- 15,487 504,079.80 0.12
HKD  CHINA RESOURCES GAS GROUP 7,012 20,654.37 0.00 USD  COMERICA 489 31,669.38 001
HKD  CHINA RESOURGES LAND 1730 15,0%5.18 001 SGD  COMFORTDELGRO CORPORATION 11,007 14,637.07 0.00
HKD  CHINA RESOURCES POWER HOLDINGS 14072 01 458,67 .00 CAD  COMINAR REAL ESTATE INVESTMENT TRUST 1,69 15,507.11 0.00
HKD  CHINA SHENHUA ENERGY COMPANY -H- 23,807 47,375.96 001 D b T NATIONAL BANK (reg. 9,697 87,281.09 001
HKD  CHINA SOUTH LOCOMOTIVE & ROLLING 27,26 20,462.83 0.00 EUR  COMMERZBANK 40,737 S8t ota
HKD EL?,SX égQTHERN ARLINES -H- 623 363130 0.00 AUD  COMMONWEALTH BANK OF AUSTRALIA 9,302 464,592.89 0.11
HKD  CHINA STATE CONSTRUCTION INTERNATIONAL 12,085 16,002.64 0.00 USD  COMMSCOPE HOLDING 599 16,833.53 0.00
FOLDINGS TWD COMPAL ELECTRONICS 15,379 9,045.04 0.00
TWD CHINA STEEL 63,157 4289857 001 GBP  COMPASS GROUP PLC 6,686 120,112.81 003
HKD  CHINA TELECOM -H- 92,710 40,1617 001 AUD  COMPUTERSHARE 2,466 23,684.50 001
HKD  CHINA UNICOM (HONG KONG) 42590 50,090.22 001 USD CONAGRA BRANDS 1312 37,443.54 001
HKD  CHINA VANKE -H- 10,401 28,047.76 001 USD  CONCHO RESOURCES 441 49,102.86 001
USD  CHIPOTLE MEXICAN GRILL -A- 74 19,146.54 000 JPY  CONCORDIA FINANCIAL GROUP 6,459 26,991.01 001
CHF  CHOCOLADEFABRIKEN LINDT & SPRUENGLI 1 29,866.28 001 USD  CONOCOPHILLIPS 3594 152,150.06 003
HKD  CHONGQING RURAL COMMERCIAL BANK -H- 6,882 3,689.18 0.00 USD  CONSOLIDATED EDISON 852 58,125.07 001
USD CHUBB N 1,352 163,016.31 004 USD  CONSTELLATION BRANDS -A- 500 85,880.94 002
JPY  CHUBU ELECTRIC POWER 3,404 35,736.31 001 CAD  CONSTELLATION SOFTWARE 72 30,6433 001
JPY  CHUGAI PHARMACEUTICAL 1,176 41953.10 001 NZD CONTACT ENERGY 3,749 12,607.39 000
JPY  CHUGOKU BANK 845 9,790.43 0.00 EUR  CONTINENTAL 3375 704,601.75 0.17
JPY  CHUGOKU ELECTRIC POWER 1,469 13,195.25 000 USD  CONTINENTAL RESOURCES 208 9,736.06 0.00
TWD  CHUNGHWA TELECOM 26,878 78,349.94 002 GBP  CONVATEC GROUP PLC 5,787 17,987.98 0.00
JPY  CHUO MITSUI TRUST HOLDINGS INC 1,754 53,518.65 001 USD COOPER COMPANIES 133 26,750.27 001
USD  CHURCH & DWIGHT 766 31,406.85 001 USD  CORE LABORATOREES 128 10,644.94 0.00
CAD  CI FINANCIAL 931 17,181.83 0.00 USD CORNING 2,642 66,857.67 001
BRL CIA BRASILEIRA DE DISTRIBUICAO (pref. shares) 1,156 23,177.85 001 ZAR  CORONATION FUND MANAGERS 2077 8,756.92 0.00
USD  CIA CERVECERIAS UNIDAS ADR 981 20,352.42 0.00 USD  CORPORATE OFFICE PROPERTIES TRUST 938 26,057.61 001

The notes are an integral part of the financial statements.
Any differences in the percentage of Net Assets are the result of roundings.
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Statement of Investments in Securities (Continued)

Quantity / Valuation % of net Quantity / Valuation % of net
Descripti i (in EUR) assets D Nomi (in EUR) assets
BRL COSAN 597 5,782.14 0.00 USD  DIAMONDBACK ENERGY 276 22,841.09 0.01
HKD  COSCO SHIPPING 15,088 14,199.08 0.00 USD  DIAMONDROCK HOSPITALITY 1,897 17,568.71 0.00
USD COSTAR GROUP 95 21,643.67 0.00 EUR DIC ASSET (pref. shares) 463 4,326.20 0.00
USD COSTCO WHOLESALE 1,290 179,336.93 0.04 USD  DICK'S SPORTING GOODS 209 4,764.08 0.00
USD COTY -A- 1,064 17,672.53 0.00 MYR  DIGL.COM 22,347 21,935.60 0.00
HKD  COUNTRY GARDEN HOLDINGS 42,717 57,456.83 0.01 USD  DIGITAL REALTY 2,372 237,381.65 0.06
USD COUSINS PROPERTIES 3,845 30,376.59 0.01 SEK  DIOS FASTIGHETER 901 4,856.88 0.00
EUR COVESTRO 2,386 173,662.19 0.04 GBP  DIRECT LINE INSURANCE GROUP 5,730 23,643.91 0.01
KRW COWAY 374 25,960.97 0.01 JPY  DISCO 147 25,075.25 0.01
THB  C.P.ALL PUBLIC (for. reg.) 39,629 67,170.79 0.01 USD  DISCOVER FINANCIAL SERVICES 1,089 59,401.00 0.01
BRL CPFL ENERGIA 2,736 19,917.58 0.00 ZAR  DISCOVERY 2,506 22,961.22 0.00
USD CRBARD 201 54,501.00 0.01 USD  DISCOVERY COMMUNICATIONS -A- 436 7,849.55 0.00
USD  CREDICORP 444 77,035.00 0.02 USD  DISCOVERY COMMUNICATIONS -C- 777 13,323.56 0.00
EUR CREDIT AGRICOLE 24,921 383,284.02 0.09 USD  DISH NETWORK -A- 695 31,891.39 0.01
JPY  CREDIT SAISON 833 14,610.47 0.00 GBP  DIXONS CARPHONE 4,239 9,302.95 0.00
CAD  CRESCENT POINT ENERGY CORP 1,941 13,166.09 0.00 PHP  DMCI HOLDINGS 30,488 7,919.57 0.00
EUR CRHPLC 18,040 582,247.16 0.14 0AR  DOHA BANK 108 728.78 0.00
GBP  CRODA INTERNATIONAL 567 24,407,654 0.01 USD DOLLAR GENERAL 771 52,845.51 0.01
CAD CROMBIE 748 6,892.07 0.00 USD  DOLLAR TREE 661 48,529.68 0.01
AUD CROMWELL PROPERTY GROUP 13,733 8,704.53 0.00 CAD DOLLARAMA 384 35,468.44 0.01
USD CROWN CASTLE REIT 1,064 89,102.63 0.02 USD  DOMINION RESOURCES 1,822 118,546.73 0.03
USD CROWN HOLDINGS 354 17,877.13 0.00 USD DOMINO'S PIZZA 142 23,928.42 0.01
AUD CROWN RESORTS 2,099 15,756.81 0.00 AUD  DOMINO'S PIZZA ENTERPRISES 3% 9,911.36 0.00
CHF  CS GROUP (reg. shares) 21,649 290,143.11 0.06 JPY  DON QUIUOTE 625 19,733.52 0.00
AUD CSL 2,386 212,140.62 0.06 KRW DONGBU INSURANCE 414 22,331.30 0.00
USD CSX 9,724 125,014.91 0.03 HKD DONGFENG MOTOR -H- 7,791 8,707.23 0.00
TWD  CTBC FINANCIAL HOLDINGS 198,24 67,958.55 0.01 KRW DONGSUH COMPANIES 371 7,362.81 0.00
USD CTRIP.COM ADR 2,675 119,329.03 0.03 KRW DOOSAN BOBCAT (reg. shares) 221 5,958.50 0.00
USD CUBESMART 1,668 36,619.44 0.01 KRW DOOSAN HEAVY INDUSTRIES AND 398 5,030.97 0.00
USD CUMMINS 479 68,078.69 0.01 CONSTRUCTION
GBP CUSTODIAN REIT 3,387 4,430.57 0.00 USD  DOUGLAS EMMETT 1,344 44817.49 001
USD  CVS HEALTH 2,965 203,938.62 0.04 USD DOVER 458 35,421.96 001
JPY CYBERDYNE 00 565598 0.00 USD  DOWDUPONT INC 9,008 580,216.88 0.14
PLN  CYFROWY POLSAT 302 1819.35 0.00 USD - DPWORLD 1,469 27.917.71 001
SEK D CARNEGIE & CO -B- 375 4,44872 0.00 USD  DRHORTON 1,006 83,954.54 001
GBP  DAEJAN 18 315868 0.00 USD DR PEPPER SNAPPLE GROUP 548 41,012.70 0.01
KRW  DAELIM INDUSTRIAL 146 863375 0.00 USD DRREDDY'S LABORATORIES ADR 2,644 79,800.45 0.02
KRW DAEWOO ENGINEERING & CONSTRUCTION 1,017 5,413.74 0.00 cAD %§5§¥ GLOBAL REAL ESTATE INVESTMENT 1,245 9,268.09 0.00
KRW  DAEWOO INTERNATIONAL 242 3,451.73 0.00 CAD  DREAM OFFICE REAL ESTATE INVESTMENT 690 9,810.60 0.00
KRW  DAEWOO SECURITIES 2,140 16,634.06 0.00 EUR DSTRIBUIDORA INTERNACIONAL DE 12,966 63,989.17 0.01
JPY DA NIPPON PRINTING 1,347 27,258.22 0.01 ALIMENTACION
JPY  DAICEL CORP 1,482 16,097.79 0.00 USD  DTE ENERGY 505 45,855.21 0.01
JPY  DAKICHI LIFE INSURANCE 5,694 86,388.86 0.02 AED  DUBAI ISLAMIC BANK 7,677 10,697.48 0.00
JPY  DAIICHI SANKYO 2997 57.154.00 0.01 AED  DUBAI PARKS AND RESORTS 27,383 4,793.21 0.00
JPY  DAIKIN INDUSTRIES 1,309 112,130.30 0.02 CHF  DUFRY 360 48,440.79 0.01
EUR DAIMLER (reg. shares) 24,971 1,684,826.14 0.38 USD  DUKE ENERGY 2,023 143,697.26 0.03
JPY  DAITO TRUST CONSTRUCTION 367 56,5690.51 0.01 USD  DUKE REALTY 4,234 103,227.89 0.02
JPY  DAIWA HOUSE INDUSTRY 2,988 87,226.67 0.02 BRL  DURATEX 3,423 8,667.97 0.00
JPY  DAIWA HOUSE INVESTMENT 21 43,369.39 0.01 USD  DXC TECHNOLOGY CO 849 61,660.85 0.01
JPY  DAIWA OFFICE INVESTMENT 3 10,752.62 0.00 USD  E TRADE FINANCIAL 739 27,249.45 0.01
JPY  DAIWA SECURITIES GROUP 8,500 40,705.51 0.01 JPY  EAST JAPAN RAILWAY 1,751 136,650.43 0.03
AED  DAMAC PROPERTIES DUBAI CO PJSC 29,412 25,741.82 0.01 USD  EASTGROUP PROPERTIES 309 23,065.68 0.01
USD DANAHER 1817 131.807.58 003 USD  EASTMAN CHEMICAL 465 35,662.95 0.01
EUR DANONE 12,782 848,365.68 0.20 USD  EAST-WEST BANCORP 434 21,930.80 0.00
USD  DARDEN RESTAURANTS 350 23,309.16 0.01 GBP  EASYJET 703 9,704.98 0.00
EUR  DASSAULT AVIATION 54 73,622.56 0.02 USD  EATON 1,313 85,268.23 0.02
EUR DASSAULT SYSTEMES 2,850 243,904.65 0.05 USD  EATON VANCE 333 13,896.47 0.00
KRW  DAUM COMMUNICATIONS 272 28,043.72 0.01 Usb  EBAY 2,932 95,375.76 0.02
USD  DAVITA 451 20636.91 0.00 TWD  ECLAT TEXTILE 1,229 12,633.11 0.00
SGD DBS GROUP HOLDINGS 9,202 120,509.95 0.03 USh  ECOLAB 742 80,756.25 0.02
GBP DCC 379 30,600.70 0.01 USD ECOPETROL ADR 1,043 15,599.50 0.00
USD  DCT INDUSTRIAL TRUST 854 41,834.40 0.01 EUR  EDENRED 4,812 110,674.91 0.02
USD  DDR CORP 2,930 22,705.59 0.00 EUR EDF 12,257 125,945.29 0.08
USD DEERE & CO 769 81.655.20 0.09 USD  EDISON INTERNATIONAL 918 59,931.17 0.01
USD DELL TECHNOLOGIES -V- 615 40,145.68 0.01 EUR EDP-ENERGIAS DE PORTUGAL (reg. shares) 52,851 168,329.10 0.04
USD  DELPHI AUTOMOTIVE 800 66,559.80 0.01 USD  EDUCATION REALTY TRUST 694 21,079.36 0.00
USD DELTA AR LINES 491 20,084.12 0.00 USD EDWARDS LIFESCIENCES 647 59,850.51 0.01
TWD  DELTA ELECTRONICS 12,954 56,370.32 0.01 EUR  EIFFAGE 1,628 14257374 0.03
THB  DELTA ELECTRONICS (THAILAND) PUBLIC (for. 4,752 10,529.10 0.00 JPY EISA 1,408 61,121.43 0.01
reg. shares) MXN EL PUERTO LIVERPOOL -C1- 830 5,686.90 0.00
JPY  DENA 563 10,676.09 0.00 JPY  ELECTRIC POWER DEVELOPMENT 769 16,330.53 0.00
JPY  DENSO 2510 107,384.68 0.02 THB  ELECTRICITY GENERATING PUBLIC (for. reg. 2,104 12,652.42 0.00
USD DENTSPLY SIRONA 640 32,381.26 0.01 shares)
JPY  DENTSU 1,143 142.438.13 0.01 BRL ELECTROBRAS 1,221 6,449.66 0.00
GBP DERWENT LONDON 1,040 30,975.60 0.01 USD  ELECTRONIC ARTS 923 92,157.10 0.02
EUR  DEUTSCHE BANK (reg. shares) 45,102 659,840.31 0.15 CAD  ELEMENT FINANCIAL 1,387 8,677.94 0.00
EUR DEUTSCHE BOERSE (reg. shares) 4,968 301,436.58 0.10 USD  ELILILLY &CO 2879 208,301.46 0.05
EUR DEUTSCHE EUROSHOP (reg. shares) 495 16,721.09 0.00 EUR  ELISA-A- 9,265 337,438.60 0.08
EUR DEUTSCHE LUFTHANSA (reg. shares) 5,001 117,578.96 0.03 AED  EMAARMALLS 28,696 16,399.10 0.00
EUR DEUTSCHE POST (reg. shares) 21,192 798,214.64 0.19 AED  EMAAR PROPERTIES 28,631 55,984.17 0.01
EUR DEUTSCHE TELEKOM (reg. shares) 70,494 1,112,747.71 0.5 KRW  E-MART 163 23,573.30 0.01
EUR DEUTSCHE WOHNEN (reg. shares) 11,526 414,025.18 0.10 USD  EMBOTELLADORA ANDINA ADR 870 20,266.44 0.00
USD DEVON ENERGY 1,490 46,254.73 0.01 BRL  EMBRAER 4,658 22,284.35 0.00
USD  DEXCOM 250 10,353.39 0.00 CAD  EMERA 188 6,014.62 0.00
AUD  DEXUS PROPERTY GROUP (stapled security) 14,340 90,419.73 0.02 USD  EMERSON ELECTRIC 1,946 103,457.83 0.02
KRW DGB FINANCIAL GROUP 1470 11,398.20 0.00 AED  EMIRATES TELECOMMUNICATIONS 13,195 52,675.63 0.01
GBP DIAGEO 10,664 006,884.35 0.07 TRY  EMLAK KONUT GAYRIMENKUL YATIRIM 17,560 11,194.56 0.00
MYR DIALOG GROUP 9,507 3,808.87 0.00 CAD  EMPIRE () -A- 622 9,286.13 0.00

The notes are an integral part of the financial statements.
Any differences in the percentage