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Trade List
CASH ws MSCI Europe Ex-United Kingdom

Trade Universe: AIOMA_ALPHAS Holdings as of 30-MOY-2017
Currency: Euro Axioma EUrope Fundamental Equity Risk Model MH 2.1 as of 30-NOY-2017

Symbal Deszcription Initial Shares Final Shares 1L Shares Price Trade Walue Trade Value Transaction Trade Type Action

(%) Cost
Totals 0.00 0.00 152.74
BS5IRT Distribuidora Internacional de Alimentacion SA an 7963 7 F36.26 395 30,431.00 304 11.80 Buy Mew Buy
295937 LM Ericgson Telefon AB Class B 0.0 B,200.1 £,200.13 530 3285068 329 9.30 Buy Mew Buy
EBD1RPG Bank of Ireland Graup Plc oo 45935 4693.54 B.55 30,761.44 308 2368 Buy Mew Buy
517617 Orange 3A oo 24212 242119 14.48 35,058.81 351 455 Buy Mew Buy
BYMXPS UniCredit 5.p A, oo 21263 2,126.34 16.90 3592681 359 1027 Buy Mew Buy
B3B300 SUEZSA oo 20012 2,001.18 15.49 30,898.30 310 6.49 Buy Mew Buy
414881 RELX MY oo 17288 1,728.81 19.23 33,253.75 333 313 Buy Mew Buy
718762 Lundin Petroleurn AB oo 15806 1,580.60 19.35 3063542 306 574 Buy Mew Buy
563692 thyssenkrupp AG oo 13812 1361.23 22939 31.754.39 318 4.07 Buy Mew Buy
717158 Credit Suisse Group AG oo 1,180.0 1,180.02 1423 16.790.78 168 465 Buy Mew Buy
458882 Danske Bank A/S oo 1087.0 1,087.02 31.39 34,118.43 34 310 Buy Mew Buy
BKJSRT 1SS A/S oo 9737 973.72 31.76 3092850 309 425 Buy Mew Buy
461785 Deutsche Post AG oo 9221 922.09 39.89 36,782.21 368 328 Buy Mew Buy
BOYZNZ Deutsche Wohnen SE oo 869.9 669.86 374 32,306.66 323 286 Buy Mew Buy
Risk Decomposition Summary &|x

(& Earliest (31-Dec-2015) To Latest (29-Dec2017), All Restructure Dates % Active Risk Decomposition - Optimal Portfolio

I % Specific Risk B %Risk-Currency B % Risk-Industry B % Risk - Country % Risk-Local B % Risk- Style % Risk - Market
I %Risk- Covariance * 2
Total 140
Initial % Specific  Initial % Factor  Final % Specific  Final % Factor Portfolio
Active Risk Active Risk Active Risk Active Risk Turnover
Summary 49.05 50.95 6258 37.42 9130 120
31.Dec2015 1520 8480 5746 4254 19254
29.Apr2016 B25 6375 64,682 35.18 7873
1-Aug-2016 5205 4795 64.48 35.54 5270 100
30-Dec-2016 5507 4493 6200 37.98 £3.20
28-Apr2017 60.97 39.03 61.88 3812 7275
31-Aug-2017 58.26 41.74 59.77 40.23 8022
29-Dec2017 65.55 3444 67 62 236 8595 80
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Global Equity Fund (Optimal} ve MSCI Werld
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