Appendix: Basket Holdings

Japanese Yen & Nikkei Geared Basket — ﬁoldinga’

Tickar Mamge Coetl-fcient Ticker e Caett-icient
TI61 MAZDA MOTOR CORP 3.7 E595 WAFCO COLTD 2
8609 IOKASAN SECURITIES GROUP INC 3 ET01 MEC CORP 2
7270 FLUI HEAVY INDUSTRIES LTD 1B To12 KAWASAKI HEAVY INDUSTRIES 1.9
8504 NOMURA HOLDIMNGS INC 2.3 G104 MITSUI 5K LINES LTD 1.9
5101 NOEKDHAMA RUBBER COLTD 2.3 GT5E SOMNY CORP 1.9
2616 [TOMKAI TOKYO FINANCIAL HOLDIN 2.3 1276 KOITD MANUFACTURING COLTD 1.8
6141 DMG MORI SEIKI CO LTD 2.2 5406 KOBE STEELLTD 1.8
8601 DAIWA SECURITIES GROUP INC 2.2 7203 TOYOTA MOTOR CORP 1.7
5334 NGK SPARK PLUG CO LTD 2.1 BE2R MATSUI SECURITIES CO LTD 1.7
7205 HIND MOTORS LTD ] 7272 YARLAHA MOTOR CO LTD 1.7

Long Basket Short Basket
Ticker Long Name Country SeCtor Ticker Short Nama Country Sector
LUPESS  Jundin Petraleumn AB [Sweden Energy HEl GR  |HeidelbergCament Ag |Germany haterials
STLNOD  Ktatoil Asa Norway Energy SMIN LN Bmiths Group Plc Britian Industrials
PGS ND_ Petroleum Geo- Services [Ny E nergy |__ADS GR__JAdidas Ag [Germany (Cons Discrationary
CGEGFP JOGG Framee E nergy Dil GR_ Daimler Ag- registered Shares IGermany \Cons Discretionary
FUR MA  Fugro MV-CVA [Netherlands Energy EKTAB 55 [Flekra AB-B Shs [Sweden Health Care
TEC FP  [Technip 5& Framce E nergy AB| B8  lanheuser-Busch Invben NV Belgium Consumer Staples
8G LN |Bg Group Plc |Britain Energy BXT 58 JBankiter 5A Spain Financials
ROSA MA  JRoval Dutch Shell Netherlands Energy 20T 5M  [Pardoya Otis 54 Spain Financials
PMO LN Premier Ol Plc |Britain Energy IFE GR__ pinfinean Technologies Ag [Germany IT
OV AV ORIV A faustria NErgy CCLLN  Karnival Ple United States (Cons Discretionary
TLW LN JTullow Ol Plc [Brirain Energ',l CCLN LN [Carillion Pic Britian Industrials
ATCOA S5 jadas Copoo AB-A Shs Sweden industrials
BPSO IM_ JBanca Popolare Di Sondria Italy Financials
HOFP  [Thales 5A France Industrials
S48 5N |Bam:u de Sabadell 54 Spain Financials
TEF SM__[Telefonica 54 S pain Telecome
GAS 5M JGas Natural Sdg 50 [5pain Utilities
ST M [Stmicroslectronics MY Switzerland IT
UG FP Peugeot SA France (Cons Discrationary
BAYM GR_ JBayer Ag- reg [Germany Health Care
ALU FR_ laicatel-Lucent France I
BATS LW Eﬁi‘sh American Tobacco Ple Britian Consumer Staples
NG/ LN ational Grid Ple Britian Utilities
RCF PP [Teleperformance France Industrials
UUPLN  JUnited Utilities Group Plc Britian Urilities
ABF LM lAssociated British Foods Plc Britian Consumer Staples
(1) Source: DB Global Markets Research: Synthetic Equity & index Strategy 01/22114 | CAST 55 [castellum AB C—— Financials

(2) Source: DB Global Markets Research The House View 07/28/14
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