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EHY))
A0 s (iR bLe—"5 151D -3,499,313.63 -6,323,995.55
5. HAMUAN (2K LL“-" 5 3E 1)) 6.4.7.18 -1,168,501.23 -6,887,481.33
W: = BHE 5,011,103.38 5,602,300.35
1. B AR 3,544,475.03 3,655,826.05
2. LEwH 886,118.72 913,956.52
3. BEEHRS P - -
4. X5 %H 6.4.7.19 196,821.10 667,848.48
5. %UJ%\iHﬂl = =
Horr: Sz [l 4 Rl 3 P 3 HY - -
6.5 4 K B n 24,466.56 -
7. HAh %R 6.4.7.20 359,221.97 364,669.30
=, FEEAS (SHREASL--EE
50> AREA (THEMEL SR 54,870,747.09 267,844,139.47
W PSS AL H - _
VO, #FNE QFgHmble-SE5)D 54,870,747.09 267,844,139.47
6.3 TEHEPE (BEE&FE) THR
2t AR L EBR RS (DAX) 385 B EIE 0I5 5 a3 4
AR 202141 H 1 HE 2021 46 7 30 H
Bpr: ANRMIG
AR
HH 2021 4F 1 H 1 H&E 202146 H30H
el 4 KR ECRE AENE ST
—. 4 (e
“ E)EW A E (Es 911,279,000.00 141,585,023.38 1,052,864,023.38
. KHARE IS A - 54,870,747.09 54,870,747.09
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S EARENE CRIARNED
NIV R S B e
E’Jﬁ% HAEAZ B E G E IR -263,000,000.00 -43,836,592.72 -306,836,592.72
UL S 1))
Hre 1.%@%%%& 39,500,000.00 9,079,779.61 48,579,779.61
/\milﬁl# -302,500,000.00 -52,916,372.33 -355,416,372.33
I ¢%mﬁ (EIESEEDN
53 BRI 7= A ) 4 v AR - - -
Bl (EED L5 1)
Eé;ﬁﬂ* MAERE (B 648,279,000.00 152,619,177.75 800,898,177.75
A RETT LA )
H 20201 H 1 HE 202046 H 30 H
S 4 R ERE AER AT
Y;;E;ﬁ‘ﬂ%ﬂﬁﬁ RERE (B 418,779,000.00 51,355,652.37 470,134,652.37
T RIS EE B P A i
v A R - 267,844,139.47 267,844,139.47
v KRS RIAL 5 PR
EﬁﬁE AR SN R Rk 790,000,000.00 -272,271,673.91 517,728,326.09
LS D
Horp: 134 K 1,306,000,000.00 -315,992,523.62 990,007,476.38
2. e ml K -516,000,000.00 43,720,849.71 -472,279,150.29
1N SN B S T ES SN
A3 BE R 7= AR 1 2 4 1 (E AR - - -
3l (ED DL 5 1H 1)
j;‘agﬁﬁ* PR ENES (B 1,208,779,000.00 46,928,117.93 1,255,707,117.93

AR I 55 AR I LA 0 -
A 6.1 2 6.4, WMEIEH FIIHTIAEE:
REEHANNTIA: R, FELTTHERTIN: KZ2E, PRGN B

6.4 MEME
6.4 1 ZEHEAFI

He 22 [1 5 T Sk (DAX) AE 5 BT I R BOIE 757 4% B 3 <5 (DA T I AR A 3 <) 48 v [ 91 7 B B A 3
2 o (BN FAR o EIE M &) IE S VPR [2014]347 5 (& TR % [H Bk sk (DAX)AE 5 B I s
TEHOIE S P05 4 R HC R I S SR I ) Wi, AR SRS T BRA KR (P AR
FEIE R SR R i) A (2 [H B Sk (DAX) S 5 B TF I B e % B R e e 7)) 5T AT
S RESNZ GRS, WA E, BRI EA R G Y £ R SIS N R

% 16 7t J\/\ 48 11 PAY
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1 337,779,000.00 7T, My 28 6 7K G R £ T I 55 BT (R IR 308 1K) 7K 3 v R 567 (2014) 55 446
SRR TLUIIE. K EIERS &%, (ERE BRI K(DAX)A 5 R BEEE HOIE S 1% 7 5
GG EF) T 2014 £ 8 H 8 HIEAER, FEa FAEMIH KRS0 B 4N 337,779,000.00 734
GHE. AREENIESERNAEZIESERARAT, BEEE NNHEERIT R HRAH,
AR N A B S A BB ARAT

2 ISR 5 FT(LL T AR _EAZ BT) LAE 3 7 [2014)497 5 X R E &, A4 337,779,000.00
W IEE T 2014 29 A 5 HIE FZATHEERIAL 5 o

R (PR NRICH ERER R BT &) M (22 [H bR Sk (DAX) 22 5 BT TR BOIE Z7 42 5%
BHEREEFD) MARME, AEEIFRIRECONER DAX f58(DAXIndex), A8Hk g i) £ BB
B DY PR IR B B S IE R B BEANAE 5 MR BRI — BRI 8~ 553 . R AAT B Tl
RIFAC R . R RIES S . HATAF K. B TR, [BIE. ISR DY, BRERF —AR a4
e B 5 < AT AR AR B R IR B 2 SO VPR S IR A e TR . AR SRR T
BUSA e A E AR B B3 7 AMIC T 2R B B B ) 90%, HAMK T ARGk & 51 1) 80%. A%
L ST LE R 9 [ DAX FRE (DAXIndex) i i % .

AR I BRI G A IR AR AL & H AR ETF, T 2014 4£ 8 A 12 H 54K
AL T AR E B e Sk (DAX) AZ 53 BT TR FE BOIE 7 3 B ik Ik G (DA R Tl At e [ B e Sk ETF Bk
e, e EbESk ETF B SN RA RIS, WE HR SR EROL, e
BEWT IR T AR S

AW IR AT G e E BN S AT IR AR T 2021 48 8 [ 25 HHbHER

6.4. 2 THRR A G | A

ARG VIV 55 4 R AL TGRS T- 2006 4 2 H 15 H K LASS TRIMUAG (1) (Aisalb 2 THAE U] — BE A o
WY+ TR AR S THAE I S AR SCHLE (PR SRRk 2 THAE ™) o A IR B S A () CUEZR 4 R
F I E XBRL AR 3 5 <R S A IR >) | EESR B S o B 2 (DA fe AR e [ 2
S )R GEZFRR RS R TR SR )« (R B Sk (DAX) A 5 BT R Bk
IR G R A D) AN SRR MERT SR B ERE M 2 H R el 2 KA A R E K&
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FOVF I AT W S 55 R AR 2 i o

AR 5 2R LA B B O R Bl -

6.4. AR el R B FoAth A SRR (75 B

ARG 2021 4F EAAEREM SSIRRAT G A S THHEN I ER, Sk, se R T A G 2021
6 1 30 HIMWF &R LK 2021 4F 1 5 1 H % 2021 4F 6 J3 30 H b3 22 8 sl R AN 405 (A2
G RER

6.4 48R EIHFTRAKISTTECR. KHliv 58I —HER R 5 — 2 3
AR IR AR 2 BER . S tH b 5 &I — R RS A — 2

6.4 5 THBURM A THE TR E U R EEE IER YA
6.4.5. 1T BURARE I ULHA
AT G ARG IR KA TR

6.4.5. 22 1l TH AR 5 L B
KRIE G ARG MR KRS TG AR E,

6.4.5.3Z4E H IEH) 14 B
AR FE G AE AR 2 BATR) e A W ) 2 45 I .

6.4.6BL TR0

FRAE U BCER + [ 2R 55 46 R W A [2002] 128 5 €58 T T TR AR Z74% B 5 < SRS il a6 )
IAF[2008]1 5 (R TV TR O BRI A | W Fi[2012]85 5 (5% TSt i A wl iR
LA Z R NS BB A < iR @R H5@E En) « WAI[2015]101 5 (¢ T ki 24w R 200 2 A A
NFTAS BB A G in @R « W Bi[2016]36 5 (6T A T HE B LB UAE S8 B R A I )
W Bi[2016]46 5 (< ik—D B A HET & SO R el A R BOR @A) - MH[2016]70 5
CRT @RI RN AR RS BIBCE ) Fh 78 A )« W EL[2016]140 5 (T BIRa®Rl kb= JF
K HE RIS SRR RE AT« BL[2017]2 5 (LT R S BB A % i A3 £ b
FEEHD) « MB[2017]56 5 T HUE T IEREBA R B AERT) « WF[2017]190 5 (CGRTAEA
IF] 7€ B 7 Bk TR AR AT S G (BB A I ) S H A AR S 858 9 AN BVE RS2 55 A, R RIS
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(1) B A E SRR R AR AR BT N, AR B ORI o B
EHNEE SR IR R R R NI E RN AT, EE M 5 BT, 15 3% AL R SN

T

XRS50 5 < BNz T 3 4 SRS B R M A b W SR AE G (B B . B2 7 i B NI 8 B 7

AR BEII BRI S, AP AR RORLE SRR AR B N O i B

il
\3

(2) Xtk MAEZE T3 R BUS BN, B SESERER =M, BERAIBER . 2RI K& oAl
N, ANEYC AL TS

(3) XfFeg M b A A RS KBS AT, FEBOUIRAE 1A UANEE 1A, HARE A
S EBE AN BT A FEBRORIRAE LA B ER TG L F)I, BEd% 50%TH AR 98T
A FRBORIRE 18, E RN AR, MEEFA N LT ARG, WS IEH
B2 ZRION IR IR RUE TN, RO TR) AR FR TR MR RTEUS RUBLE . DA
NERELETA% S0%TH A MBI E. LIRSS —iEH] 209% 8GR THIE S A BT B

(4) FESE B 0.1% M B RBAN B SR AL Z ENAERE, SRR AR SR 28 53 ENTER -

(5) AT I3 T 44 BB  BOA B BTN AN M7 B BN S5 Bl 44 8 S i (e B i 1
ELB TSR 20 o

6.4 7TEEMSIHRRITH KL H

6.4.7.1 AT
Hhr: NRMT

AR

i
H 2021 4 6 1 30 H

TR 30,494,696.52

SEHIAEAK

oA A7 3K

aif 30,494,696.52




1B FHBrpk (DAX) 285 TP T8 BUIE S # P dk 4 2021 4 R

6.4.7.2 X G ERh B>
Bfr: NRMt
AHAR
0 H 2021 46 H 30 H
A A E A RMEALE)

Ji 5% 515,356,442.23 747,657,382.17 232,300,939.94

5 H i - - -
fiizr | BUTET - - -

it - - -
BE S HFUESR - - -
R4 - - -
HoAth - - -

&t 515,356,442.23 747,657,382.17 232,300,939.94
6.4.7.3 ATAEERIBE =/ 5 45

A NRmoo
AR
5H — 2021 4 6/}? 30/\Ei
ST ESYE /N IWIKIEN P
Xl igas 1 it

FIZfTE TR - - -1 -
A TR - - -1 -
B afiTE TR 45,833,567.38 - -] -
HAbfTAET R - - -] -

it 45,833,567.38 - - |-

s ATAESRTE P IR IR GE ATAE T HONRARIH IR E, 1408 0. fE 9 H B i EHIE T,

SRR S ORI R R A

2y R e, MATAES

RS I (AR

HUEREEESTIEPS

A A B2 B SGR (45 S AT A3 IR R B 01 88 ) < TR E RS 5 i3 818 0. T 2021 4F 6 H 30 H, AEEFH R
e HA TR & LB an R .
e “ BERE | mi s oA
(CYEY)]
DAX INDEX
FDAX2109 15 | 44,756,742.60 -1,076,824.78
FUTURE Sep21
P ATHRAN I TR
Bkt 1,076,824.78
Ji% Fi HA B H t
i -
6.4.7.4 L NRESRE ™
TR
20 8
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6.4.7.5 RIWCH 2

Hfz: NRMIT

i H

AR

202146 H 30 H

SIS S A ROR R

37 ISCE S A ARORL R

o7 S A A ORI

S A LS

N2 A S

INUSCBE P SCRFIE SR RIS,

32 AT SN 3R B HIE 73 M) S

o7 AT HE A A

o7 AT H A IE S A

oA

1,148.47

6.4.7.6 H A% =
TeAH.

6.4.7.7 MAYEZ 5 %% F
TAH.

6.4.7.8 HAh g1 fi%

Bfr: NRMIT

it H

AR

2021 46 H 30 H

IV 5 16 A2 5 BT IR IE <

7 1+ I 1] 2

AT IES A 4 6

T 2%

226,258.94

it

226,258.94

6.4.7.9 L&

EHAL: NRMT

T H

%S|

2021 £ 1 H 1 H#AE 2021 4F 6 H 30 H

EEmE

UK I < 0

FEEREER

911,279,000.00

911,279,000.00

A

39,500,000.00

39,500,000.00
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bRk (DAX) B 5 BITGNIR BUIE TR St 2 4 2021 4 3R i

AHAME[E] (DL 3 A -302,500,000.00 -302,500,000.00
AHAR 648,279,000.00 648,279,000.00
VE: RETEHI. BRI RE A AR BN TSR] BT A
6.4.7.10 R4 ECFIE
Bfr. NRM
iH EL LB 4y K SLBER 4 AR EERE AT
AR 178,974,771.69 -37,389,748.31 141,585,023.38
LRI 110,072,368.36 -55,201,621.27 54,870,747.09
AL & 0y B AL 5 7 AR
ARESHHLATER -63.732,644.33 19,896,051.61 -43.836,592.72
AT
Hodr: FE 4 HIEK 10,861,383.39 -1,781,603.78 9,079,779.61
B AT -74,594,027.72 21,677,655.39 -52,916,372.33
A E B A - - -
AHIR 225,314,495.72 -72,695,317.97 152,619,177.75
6.4.7.11 FEH A BTN
Bpr. NRMo
H]
5iH A
2021 4F 1 H 1 H&E 202146 A 30 H
e (e SIISYVPN 7,381.90
& WIS A BN -
HoAth A7 7] S U -
g H AT R BN 3,146.80
HAth -
&1t 10,528.70
6.4.7.12 BB
6.4.7.12.1 BEEFWE —FLEZBREEZMIRAN
Bpr: ANRMG
H)
GiH AHA
2021 4F 1 H 1 H&E 202146 A 30 H
S HH R S RS e 345,264,576.66
Wol: 2 I B AR SR 247,031,497.17
SESE R ELZE RN 08,233,079.49
6.4.7.12.2 REEFWE—REEZHERAN
Bpz. NRMio
SiH A
) 202141 H 1 H&E 202146 A 30 H
T[] 3 4 3 B RS A S 0 355,416,372.33
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Pol: B4 ST [ 23 i 355,416,372.33
Pe T2 B 52 il A J 4 -
2 [|] ZE AU\ -
6.4.7.13 R F ik 2R
To
6.4.7.14 F =L FHESH A
T
6.4.7.15 AT T Bk 25
Bfr: NRMG
BiH AHA
20214F1 7 1H £202146 30 H
S T RS e 7,000,153.85
ik j&tﬂﬁﬂ TR AS S A -
ks SIS HA BT ZE O IRON R85 3 R i 203,887.97
%*Hﬂa,ﬁ%%%ﬁ‘%c 6,796,265.88
6.4.7.16 BeR| k28
Bfr: NRMt
SiH AHA
20214F1 7 1H 202146 30 H
% SR P A R 2 14,711,412.53
Hodr: {EF H SR AN -
FE L P PR A B AU 2 -
T 14,711,412.53
6.4.7.17 A BRSNS
Bhr: NRMt
A
i 79
A 20214E1 A 1H %20214£6 A 30 F
132 5 G Rl = -52,430,194.36
— R R -52,430,194.36
fii g5 Lt -
BrE S FRIE SRR .
— e -
—HAth -
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2T R -2,771,426.91
—BUIE# 5t -
— AR T -2,771,426.91
3. Ath
P SR R R A S (B AR B AR )
Toufit 4 AL -
it -55,201,621.27
6.4.7.18 HAhI N
Bfr: NG
5iH EN L
202141 H 1H £20214£6 A30H

R 4 BE [ BN i
AL AN -1,168,501.23
et -1,168,501.23

T B2 TR BB R A T AL B AT sUHR AR i), (A AU ER K S P SR
A5 B H A R ZE 80, Bom R K 4 B A UBCRAE s R 0T 5 0 5 AR Al B A5 1 22 30

6.4.7.19 32 5 %%
Az NRMiT
A
i H
20211 A1 HAE 202146 A 30 H
5 Fin s 2 A 196,821.10
HRAT IR T 3928 5 3
Eann 196,821.10
6.4.7.20 HAh 3% A
Bfr: NRMG
BiH A
A 202141 H1H £20214F6 H30H
#Hih 2 H 59,507.37
15 BP 55 7% 59,507.37
W A4 4 -
HRATIC R %8 18,677.45
FRECF T 2R 221,529.78
&1t 359,221.97

TE: FEEUE A SO SO AR B FiE RO L 7 (AR B R SO Y VF R 9%, $%AT— H R e B B AR A

{5 PR VP T AR AT H VR, SR . BRI R
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L. YA — H RS %P2 E <1.5 10ROt

B H R TG B4R B VF AT 2= — I FR) 2 B 7 19+{#0.05% / 365;

2. AT —HMES W= 3E>1.5 CROTh : 8 H R A FEEUE A VFr] % =1.5 {2’k 70x0.05% /
365+ CHi— H %< B 7 19+{H-1.5 /2 BRIT) %0.045% / 365;

H—AEERTHRIREUE VAT 2 &40 1 %R RS — H (o R H BsE — H) P E AR,
AT BCHAZ R 2 A1 IIE 2 p AR /N T Fa 8O F VP el B SO e RO S R IR, R4 Tz i s
— AN R VP AT 2l 2548 U vl B SO 1) S SO N BR o ARS8 U F v vl SR SO
PR Jy 525 8,750 BX T

6.4.8 BMAEEM. K=AMEHEEIH LA
6.4.8. 158 E IR

WA RN, ARG AR I Ba F 0.

\3»

6.4.8.2 =R HEHH
BRI F IR H . AR IR I 58 1 ik H 5 F 00

6.4.9 REKH R R
6.4.9.1 ARG HIFFIEIEHI R RRFABERFIERRIORBG REZLHER

RAEAIE G BT 2021 £ 3 H 9 HRATII AT, 5B AR HE NN RS UERIUR
o IR B B R L iE M VER] [2021] 669 53T iE, FEG A HEON KR b ifg A VL [ g B 45 2
A WRA TR HEF A A T 8% HI AU ik4h B = e s Bt A IR A 7] .

6.4.9.2 ARG 5 SR AERBIT 5 & KRBT

H’ Hﬂ}i

FIKTT 24 R HARBEEMKZR
g BEEE AR AR BEEEHAN, EESHENN
Fﬁﬁﬁk%ﬁ@AT(“Wﬁﬁﬁﬂ FEFEE AN
e [/ Je S (DAX) A 5 BT I H R BOIE 77 43 53 2k e | s
eSO 4 (2 [ S ETF BHE T 47) AR B G R 4 TN B ) A e
A B S 26 05 B = 4247 (Brown Brothers Harriman & Co.) | 354N =458 A
[ 28 22Uk 25 I A A7 R ) FGEINPBIR . FH B
T

VE: TFIRRERAL 5 BIAE I3 L 45 Va el Y 45— R rs

6.4.10 ARG HH K BB LA R B SRBE T R 5
6.4.10. LB KRBT X 5 B ITHIRR 5
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6.4.10.1.1 REX S

T

6.4.10.1.2 BLERE 5
T

6.4.10.1.3 NSZATRECT I &

T
6.4.10.2 7B R BN
6.4.10.2. 1K &EH R
Hhr: NRm
A3 AR T LL 3 1)
WiH 202141 H1H £20214E6 5 | 20204E1 A 1 H %20204E6
30H H30H
AR AR B G N S AS A B 9 3,544,475.03 3,655,826.05
o SEAHRS BN I % Y 9 0.00 0.00

T IMESEHEN PLIRERF FEEAIRIZ AT H 2R e 5715 0.800% 14 9% 11k,
BHRUERHAAK, %A HiHHEAFN:
H PRI = A — H 55 5877 16 x0.80%/ 24 F R AL

6.4.10.2.2R & & %H
Hfr: NRMIC
A AR AT L A A
i H 20214F1H1H 202146 A | 202041 H 1 H %£20204F6
30H H30H
R A 2 A N S A AT O 886,118.72 913,956.52

E: AR SIE N FHREAT RIS S gar— H S % 0.20% 1 4E TR, B H &t
ZRA AR, %A HiEAK N:
HAEE 9 =17 — H &4 % 7= 1#1H x0.20%/ 4 4 R EL

6.4.10.3 5RETHHATRAT B RT3 B 525 (& BIW) R 5
T
6.4.10.4 ZREFTHEAEEHIHENR

6.4.10.4.1 EWIRBRELS B A Z S FHABRBE T B R A ZEEKE N
R Y
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PPN AR
2021 £ 6 H 30 H 2020412 H 31 H
S A F A R4 ‘ N
R whm | B s S
L SRR B BE&mH O
i i el
HFERAT — B2
Hl fr ek (DAX)
5o B IR 489,047,176.00 75.44% 700,777,176.00 76.90%
FOEH R 4
gt 4

6.4.10.5 FIREXTT R E KIRAT sk RBUR 230174 A B

Bpr: ANRMIG
ZN AR AT 3]
KETZRR | 20201 H1H%E20216 A30H 202041 H 1 HZ 202046 H 30 H
AR R %0 MR BN HAR %0 EEGPHISEIPN
o I
Ei{;i% 2 21,980,310.67 -31,414.15 11,156,793.34 -118,605.70
HEsAT 8,514,385.85 38,796.05 25,766,646.44 74,786.42

VE: ARG HOBRAT AR G T IR BT AN P ST A B 260 R AR AT AR, 3
A AT AR M AT DRI, TV P L A 0 030 L B AT IR R ITE A7 2
UL LS WS i e STE )

6.4.10.6 AR S RHI NS5 KRBT AR HIERKH R
T

6.4.10.7 FHAhREEZ 5 FE WU
6.4.10.7.1 HAWSRERAT 5 I K

AR AR A S TE AT U B A SR RS B

6.4.11 Ry 4 BB 5L
T

6.4.12 3R (2021 4E 6 H 30 H) AEEFH KB ZIBIES
6.4.12.1 BTG &3 KRS T B R ¥R s 52 R IES
T
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6.4.12.2 FIRFFA M E IHEFHERBERZ REE
T

6.4.12.3 HAAR % IE EIIEAE 5 AR 3T M 5%
6.4.12.3.1 84T [0 T i3+ IE B

BEAME IR 2021 4 6 H 30 H ik, AFEGNFHERAT R 175657 1E R AE 5 55032 H Bl
EFFCRETN 0, TP FiFF .

6.4.12.3.2 XX B T i 3535 1IE M A
Too

6.4.13 SR T E XU &% & 2

KIS A R R, PO Sl K- TR G S, firike 5Rmiiniie. 5k
S FEERH 8 A HNERER R KT BRI, B SR AHR BUH R XU R R e . ARG B 4h
UEZF R BT ROk, EERRIEREIESE 1 B B E A, 7 EARHIE R RS . BAMIESR 37350 5%
JIT TE T PR ) 45 B IR, o A B A ) 5 2 %8 1 8 o T I ) 53K 226 < it T LA D R XU 3 A4 45
PR B XU S T4 XU o A ik 4 B BREFAR B4R 2, 18 SR BRI i 125 P82 B BRI 1% 22 ) e /MK

6.4.13.1 AR E BB MA L LM

AR B ) < BN ZRAT AT XU PR R e, O T LUK S IR B a0 )
B RUIRIEHIR A2, IERELES . U B A5 A S M 55 50 1R B XU B 2R AR R . AR
GRS EEANAERES PR SIEH R R, T E MR E B ZWEGK, PG R %
)RR A (R PR B M BOL A S K PR ey, THBAIHE A =] H W 28 R b XU
B TR HIE T 5 M 55154 J2 T XU B R 57 3 2 o M A AL B AN AR LB 11 o, P S5 &
BRI A 52 RIS A R BRI 45 58 U B 3 . Sl 2

A < R A 4 N O T < i TR 0 R L 77 vk T R G s M AT R B O BT R T Al
U5 T RIS 7 A B R B AR 2R o RE PR 2T FR A L R, P B PR 45 2 7 B R S A0 L 300 ) 2 IR 45
REIPEE . NEBEZSHTHIAE I A, RIEAIEERIRE His, Saiesirisfem TR, #id
R AR B SR R BEAY, TR BRI AR, T XU 45 O R PR B RAR S BB R, i T
FEHOO B0 R HEAT W A A AIPPAl, R AR P, g XU i E W] AR SZ R Y L Y
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5 XU 2 f 3k S AR AL Sy IR A B 5 P RIBAT G A 5TE,  BE LS PTHIES R 2 R AT A

B Y SATRIA S SO, 3B B B SRR AR A PR XU o

A 4 0 < BENAESE 5 TN 58 G % T ISR IR DL HEAT T 78 70 I PHAl . AR B HIRAT 723007
JRAE 28 A RN RARAT AT r [ I 55 B B G 2 P 1) FL AT 2 08 AR A o AU BE AR RO ARAT
FFAR AT g 2 e BN BEAE 5 T R IR HEAT Ui 8, DT 5 3K e 4RAT A7 UM SR A5 TRz A
HR o AN G AEARAT 8] [F) b 1 3753047 58 5 i B0 A8 5 % 2 AT A5 P VP AL I 0 UE 27 A2 15 2k AT BR 1
DA ) A 2 455 FH XU s 758 53 T REAT R A2 53 24 DA o [RIE I3 A0 45 50 A BR TR A RN 58 500 T+ 58 B
UEFF AN IR 5, 3B 20 KU T BETEAR /1

ST G A e BN S T8 KBS A R, S8 I X 0BT A P A P i R A IR S AT
NS P AR, I 7 O3 B DA A FH XU

6.4.13.3 sl KU

TAN P KU $5 2k < AR JEAT 5 Rl BT SS Y S5 IR B 2 B8 S Aa sk i XU A KL B YIS X
— 7 THISR B T AR AN AT I SR B [ HAE A B A, 53— T TR E TR B S Ak
FI5ZE 5 7 375 AN TR R T i A ) A B PR e i R 5 58 6 T TG ¥4 T 47 Y LR 200 s B 156 100 T A5 AR A7
AL

B0 S A B2 ] % <5 R B XU, AR 6k < ) i < BN I 0 A < ) R M I ] 7 L 47 )™
WA I FR SN T K, PREFRE IR B LS B B Sk~ 5 AHIUL G . AR 5 ) HE 58 B NAE
Fe G R P B AL [ 2k, e AE AR H IR OL T I a] RS A AR BE T 3, R R T G [ A
FUHT R BB R, A RCOR B i <5 03 BRI 2

6.4.13.3.1 5B A TS A A B MRS R K 53 B

AR ST ARG IR (AT FRIER R RSB FE L) « (&
He 358 YN B8 3 B AMIE 4 BARAT M) B CATF SR TP IIE 545 W B 4 2 Mk IR 7 3
BT (H 2017 4 10 A 1 HEHEAT) SEVE R EE RO A KL G 20 & 55 7= 1 in 3 M U gE AT 8 22, 3@ i
SLIR RV B IR A TR G A SRR O AR R SRR TS 32 PR A A S50 B i A AR DA 25 A2 S T)
W AETLRE SR G 4R PR SN VEFE AR BEAT RR 2 1 e DU A 23

ARFE ST T — F A T RATHRESF T E AT B 5 1 10%, HAKE S 5l er
S FNE B A R S I F A — KA R RATHIE R AR RS 1) 10%. AFEEGRA 5 E
IE M 2 2% 28 U2 M A U AR 6 3 L R sl X A7 ) JH A 6] 5 it DX 55 17 3 HE RS 5 R IE 7 ¢
AT S TR B 10%,  FEA R AT — B SR S X T3 BRI 53 7 AN e 3 <5 58 7 i

—

®
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(K] 3%, A G A AR AN TE 527 TS 2 S E 1Y 10%, F7A AL i i (E & T AR
FEEIHER 10%. HARG S hASE G158 HE B bR S IE R — AR NME AR
IR S E B 20%. AT T AR G R HONE B HAO T IGREE E3E RA — K
W27 RAT AT B BRI 1% Bl A R RIEACER 1 15%, A5 AL St 4 P
EH AR A AR — X B AR AT TR B, AL LA w R AUE R ) 30%.

ARIEG FTRFIESFTEUESRAC 5 B b7, 3RE LS BN AEIE T AR . oAb, ARHE S mld s S =] g
BT 07 SR NI BT SRR AN T R R, H B BR— AV I B B A 10%. AFEE )
B TR PR B I T & T AR G BB 10%. A& 2R a8 BN A 4
HAET 7 A TAE H AT AR BLG ™ (AT AR BN B BEAT B VP A S ISR, B DR A DA AR 4 I8 ] R
A 7 AN TTAE H AT AR BB AR BN R

RIS, AT A 6 B 5 B0 IO B W AE B I BT H 552 S 0 TR #2578
JEU X A2 Zy %t T (A SR DL AT T RATFF /KPS AT e R PUR & 5 A% I HENE 2, LK
XA RV AE 5y 0 T SIS 5 0 L A BRI F 3R AT 80 28 TR 8 S5 4 Tt 7 A B < A3 [l 52 5 A 3
VRIS AN AE Sy 0 2 ARG U, ARk G 56 8 BN ST 1 308 [ 52 5 o 447 ot 8 BRI R - AR o 411
fil PR S 0 5 A 3 KOT s R B i 1) USR8 5 4 (L2 50 LA DR B4 i 4% 2 Se i TH AR A2
W ISR SESRUESF B 7 i S P IR 2 D8 0 H Al AR5 50 36 FOT R [ W 52 Sy i, o] 4%
S BT R S 3 [ 2058 MR B I AR R — 2

CREr LIRS TGRSR BRI M0 45 2R K S sl P XS B ) S B, AR A AN S P AL Sl

>

6.4.13.4 T XK
T 3% IRV A2 i 525 4 P o i T L P A o M B ok SR B 4 I B IR T Ak T 3 4% A0 A% TR 2R R 28 3l 1
RABEEN AR, ALFERZ R A RS A AR AR A% XU o

6.4.13.4.1 FIR R K

R S AR 48 Gl T 2 Fo 8 SO G B2 1 I R 2 AR B i R AR IR B KUK . SR Uk
b T BT AR 5 BT S 30N SO T BRI AR, bR sl R 32k 4 b A T I
AN IS S 1] 25 SRR 8 T 3 ) 25 S 5 1 e 6T 2R SR I < T i ) XU«

I 4 ) 4 TN TS0 A T ) ) e U P 5 VBT M e, I TR R A A A
WG T ot bR 2R KR AT B

RIS A MR RPURME S P FEONRIT AR 484, FHREIEESS, ARy
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SRR, RUIEAR G REEFH SIS E AR KRR LS T A R 224

6.4.13.4.1.1 FJ 2 X B i O
Az NRMIT
EN PN
14N 1-5 4F 54LL 1 iR &
2021 4 6 H 30 H
%

BATAEER 27,604,258.37, - 2,890,438.15  30,494,696.52
EE T - 4 22,201,555.89  22,201,555.89
FHRES - - 4,842,536.59 4,842,536.59
T o & Rl g e . 4 747,657,382.17| 747,657,382.17
MR F T8 H K - - 8,239.84 8,239.84
MRS, - - 1,148.47 1,148.47

FrE it 27,604,258.37, 4 777,601,301.11 805,205,559.48

Uik
AR IE S 2K - - 3,313,915.11 3,313,915.11
AT EE N i - - 531,727.32 531,727.32
MNATFEE B - - 132,931.82 132,931.82

A Fok B - - 102,548.54 102,548.54

HoAth 471153 - - 226,258.94 226,258.94

Uikiivsean . - 4,307,381.73 4,307,381.73

) R AR Sk 1 27,604,258.37, 4 773,293,919.38 800,898,177.75

AEER

14PN 1-5 4¢ 54LL 1 iR &
20204 12 A 31 H
%

BATAEER 21,735,798.12 - 4 21,735,798.12
i R - 4 16,704,169.61]  16,704,169.61
FHRES - - 6,257,670.30 6,257,670.30

T o & Rl e . - 1,009,449,002.55| 1,009,449,002.55
MRS, . - 2,180.46 2,180.46
wre it 21,735,798.12 4 1,032,413,022.92| 1,054,148,821.04

Uik

JRAS A BN AR M - - 696,706.05 696,706.05
MNATHEE B - 4 174,176.49 174,176.49
A F B - 4 50,771.25 50,771.25
HoAth 471 £33 - 4 363,143.87 363,143.87
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Uilii¥seny 1,284,797.66 1,284,797.66
) 2R AR S 1 21,735,798.12 4 1,031,128,225.26| 1,052,864,023.38
VE: RPN NATEE P KOG EE, % IRE 20305E 1R 23 535 4 H 530383 H 3,
HE T LR,
6.4.13.4.1.2 FIJ 2 XU xR BBUR Mk 20T

T 2021 46 H 30 H, AEREERFEHLHMERFHT(2020 4F 12 H 31 H: [), KLdiaHx
HIAR BN T AL 4 0% = i o B R 52 (2020 4 12 H 31 H: [[)).

6.4.13.4.2 AMLC R

BN RS A2 415 < i B PR 28 S0 B SR B g B DR AN 3R AR s i A A e s A ARG, . A
FAAT DARCIRA G AR T B A 6, BRI A R UM XU o AR Sk G ) 2k i BN

H AT g R AN S~ 2B AT A%

6.4.13.4.2.1 #MC XS i D
A Nt
AR
202146 H30H
i H
E N oAt o Fp
="
e NR FEANRD

PLAN - B B

AT 2,890,438.15 19,090,409.32 21,980,847.47
#4514 59,766.52 22,141,789.37 22,201,555.89
FHARIES 4,842 ,536.59 4,842,536.59
T oM a Rt e 747,657,382.17 747,657,382.17
wreaar 2,950,204.67 793,732,117.45 796,682,322.12
PLAN T B A £

Uikhigsann - -
B AT 22 AN XU I 45 40 2,950,204.67 793,732,117.45 796,682,322.12

AR
i H 20204F12 H 31 H
E N HoAth /o b &t
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eENRD e NRD

PLAN T I 7

AT 2,293,165.93 3,146,037.54 5,439,203.47
i S 519.64 16,703,649.97 16,704,169.61
FHARES - 6,257,670.30 6,257,670.30
TS Mg ph g e - | 1,009,449,002.55 1,009,449,002.55
wreat 2,293,685.57 | 1,035,556,360.36 1,037,850,045.93
PLAN Tt B A f5

Uikiesann

B PE AR AN XU I 15 40 2,293,685.57 | 1,035,556,360.36 1,037,850,045.93

6.4.13.4.2.2 FMIC RS F0RR P 43 BT
585 iz B R AAMO He At 117 3728 B AR A AR

X BT = AR H 3 4 U 1 E
S G (R i
W1 U A B 25 2 o gE (Ah. NRMHI0
AW AHAR R
202146 F 30 H 2020412 H 31 H
FrE 4h A N R FHE 5% HhnZ 3,983 Hahn# 5,189
Fir A AR AR I AE 5% /%) 3,983 /%) 5,189
6.4.13.4.3 FABANHE XU

H A AR A DA 2 i 25 < T R < TR £ 28 e BOROR B e B IR B 7 37 R 0 AN MIEIE 3R LASk
T S ks DR R AR Bl i A AR e B XU, o Ak 4 T2 AR R TR A 5 BT LT BRBESE o ) JHL Al
Ik RS R T BANIE TR RAT EAR B S a8 DU BRF PR S T AR, thm] BERIR IR T I B A5
Al

AR il I A A BT A B A 2 e BT R T H b ETR BnfRH8 Bt I A 435 e o JBe kAT
W SIRHAAR T, SCBURL G LU R AE (R B BRI . ACHE G (3 78 BN 0 485 45 2 WL S RO A
BEAEAL, RBCRRNG . B ECE . RO A G IATIEIE, SRESIRIN AT AR R T R XU .

A F I I $ B A 2 O PR AR AR XU . AR R AR TR BRI 2 0k B B )
PR T R B AR 90%, HAME T ARBle st &5 1 80%. BtAh, ALK &E AL
R A 325 < BT 5 A HOAIE 27 40 i St B 4%, 5 0132 ] 22 5 B U7 9200 2k < BEAT RS B, LR
VaR(Value at Risk)5 b 45 R I A ik < 1 e (V078 CE A A% DR, B IS ) St otef IS 3R 4T BR A28
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6.4.13.4.3.1 FAbHTAE XS 0
SEEh: AR
AR FEERR
202146 7 30 H 2020 4 12 /§ 31 H
T H SE- Xt o 2B B
»fehrE FE LE AV RN A=A
(%) (%)
Y Bl 25 e e 1,009,449,002.
ORI IR 24 657,382.07 93.35 95.88
= 55
Lo Ve B e . ] - -
Bt
Ao ME R B — g7 X ] - -
Bt
AT B R 0™ — BUIES BT - - -
Kt : - - :
747,657,382.17 93.35 | 1,009,449,002. 95.88
ait
55

6.4.13.4.3.2 A HE KU FRIEBURE 2347

o FEE TS A RS e Tl 4 LB HE K AR B))
B bR E DA AT T 3738 B IR AN AR
XPE P AR H 4 B P A
MR (. NRMJI0)
FH R A 22 5 (1) A2 3 PR S AR
S
2021 56 H 30 H 2020 4£ 12 F 31 H
WGkt ik 1t 5% % 3,408 4%y 5,009
MG LA 1E R % 5% I/ ¥) 3,408 /%) 5,009

6.4.14 H B TEBEM O &R T Z R B K HAME IR

%o
7 BB AR
71 BIRE ST AE WS,
St ARG
o % . S%ﬁ%iT%%
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1 G

747,657,382.17 92.85

b i

747,657,382.17 92.85

Al

i

PR LSS

B

I#1 E YA s 5 %

Hrp: it

B SCRRIESE

4 SERIATAE AR

Horr. il

Ll

IR

BUIE

5 TN R B

i

Forbre K21 19 SN GR £5 < il

ey TR

HITFIMEE & (Sl

52,696,252.41 6.54

8 HoAth 253505 7

4,851,924.90 0.60

o | &t

805,205,559.48 100.00

T2 WAREENER XD EFTH IR ERR 5AF

SRRAL: AR TIT

Ex (HX) N E b7 e P E ) (%)
1 1] 747,657,382.17 93.35
ann 747,657,382.17 93.35

7.3 IREEATIL RN S BT A S

7.3.1 BIRBESREAT WA R R KRR R A S

SRURAL: NIRRT

1Tk 5 A fE B T E R (%)
A B AT 137,490,415.09 17.17
JR AR 128,507,940.55 16.05
Tk 109,802,778.08 13.71
G filt 105,742,029.50 13.20
ERSES N 102,733,149.68 12.83
FYRgPN e 64,005,608.39 7.99

2535 i3k 48 1T




1B FHBrpk (DAX) 285 TP T8 BUIE S # P dk 4 2021 4 R

VRS 36,006,434.33 4.50
5 28,089,156.41 3.51]
VEE A 25,698,560.67, 3.21
H & 78 9% i 9,581,309.47, 1.20
&t 747,657,382.17 93.35
v PL B ISR AEERIT L5 bR (GICS).
7.3.2 HIRBRI T IAT A RO R AR IR R RS
T
7.4 BRI A SO E (52 & B = HE B X /INVEERE I BT B AR £ B B 4
7.4.1 IR A o E 5 EE B rE LBl R /NEERFF I BB B R B R B 4E
SHiah: NRTG
HERER
L AT AT FrEEZ |, s 3
e (ﬁi)/ ( EPY)/ E35ARH HE R ARHE | ek
1 (%)
LINDE | .
1 oLC Linde PLC| LINGY 40,924 76,545,754.38 9.56
2 | SAPSE |SAP AW | SAPGY 83,300 76,088,553.07 9.50
SIEMEN
3 S [N ER SIE GY 58,900 60,492,069.59 7.55
AG-REG
ALLIAN X
LR
4 z A ALV GY 34,000 54,957,867.24) 6.86
=}
SE-REG A
DAIMLE
N
5 |AG-REGI i/}v\ﬂl DAI GY 67,300 38,951,278.88 4.86
=]
STERED| '
SHARES
B R
6 |BASFSE| . BAS GY 75,900 38,759,938.62 4.84
AL
DEUTSC
HE
7 |TELEKO| fE[EH{5 | DTEGY 263,000 36,006,434.33 4.50
M
AG-REG
DEUTSC
728 ] IS TEC
8 |HE POST WA T DPW GY 79,700 35,138,170.43 4.39
[=]
AG-REG A
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ADIDAS
AG

Tptiibes T

N

S
H

S
H

14,500

34,984,123.61

4.37

10

BAYER
AG-REG

FEH L

N

BAYN GY

S
H

S
H

80,300

31,606,907.25

3.95

11

INFINEO
N
TECHNO
LOGIES
AG

ERER
AR
]

102,500

26,644,596.61

3.33

12

VOLKSW
AGEN
AG-PREF

RAIHE

P 2

VOW3 GY | fHi[H

14,500

23,538,218.88

2.94

13

MUENC
HENER
RUECKV
ER
AG-REG

e B
PRS2~ 7]

MUV2 GY | fii[H

11,500

20,413,970.74

2.55

14

VONOVI
ASE

Vonovia &
PR

43,000

18,019,219.83

2.25

15

BAYERIS
CHE
MOTORE
N
WERKE
AG

25,900

17,779,172.12

2.22

16

DEUTSC
HE
BOERSE
AG

14,700

16,631,707.01

2.08

17

DELIVER
Y HERO
SE

Delivery
Hero i

A

DHER GY

e
H

e
H

16,400

14,042,379.95

1.79

18

DEUTSC
HE
BANK
AG-REGI
STERED

S
H

e
H

162,700

13,738,484.51

1.72

19

E.ON SE

S 38

EOAN GY | f#[H

%

1t

171,400

12,850,062.79

1.60

20

RWE AG

Kpa S

&

&

54,700

12,848,497.88

1.60

21

MERCK
KGAA

R
e

1

&

10,300

12,801,442.96

1.60

22

FRESENI
US SE &
CO
KGAA

BRI
i

s
H

s
H

32,800

11,091,463.30

1.38
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23

DEUTSC
HE
WOHNE
N SE

Deutsche
Wohnen &
PR A ]

DWNI GY

S

H
G
H

25,400

10,069,936.58

1.26

24

HENKEL
AG & CO
KGAA
VORZUG

DUm R

A7

HEN3 GY

S

H
S
H

14,000

9,581,309.47

1.20

25

FRESENI
us
MEDICA
L CARE
AG &

HARICH

= 24 i

AG & Co
KGaA

FME GY

15,800

8,505,794.88

1.06

26

CONTIN
ENTAL
AG

(4= PNl
M

CON GY

8,600

8,195,241.65

1.02

27

SIEMEN
S
ENERGY
AG

Siemens
Energy AG

ENR GY

37,200

7,268,255.19

0.91

28

MTU
AERO
ENGINE
SAG

MTU Aero

KA

AR
]

MTX GY

4,300

6,904,282.87

0.86

29

HEIDEL
BERGCE
MENT
AG

AR K
e nE
PR ]

HEI GY

12,000

6,672,236.50

0.83

30

COVEST
RO AG

BHEA

AT

1COV GY

15,600

6,530,011.05

0.82

7.4.2 BB BHIRE A SAHE GBS TP #E LI/ R T LA 3R 4

Too

75 MEHAREBRFASHERZS)
7.5. 1R SRN S A H W05 < B 153 H 290 BUAT 2042 RIAN 25 3% 3 A 40

EHEAL: NRMT

= GEIIE o
5 NEAFR (T30 EZFARD | AHIRIEAESH | BOHHELL)
(%)
SIEMENS ENERGY AG ENR GY 10,554,919.91 1.00
DELIVERY HERO SE DHER GY 4,837,829.79 0.46
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3 SIEMENS AG-REG SIE GY 2,766,159.07 0.26
4 SAP SE SAP GY 2,601,671.34 0.25
5 DEUTSCHE TELEKOM AG-REG DTE GY 2,295,373.31 0.22
6 LINDE PLC LIN GY 2,248,581.70 0.21
7 ALLIANZ SE-REG ALV GY 1,686,275.52 0.16
8 ADIDAS AG ADS GY 1,291,280.89 0.12
9 BASF SE BAS GY 954,018.00 0.09
10 |DAIMLER AG-REGISTERED SHARES| DAIGY 942,588.80 0.09
11 INFINEON TECHNOLOGIES AG IFX GY 884,267.61 0.08
12 DEUTSCHE POST AG-REG DPW GY 827,653.69 0.08
13 E.ON SE EOAN GY 764,835.77 0.07
14 BAYER AG-REG BAYN GY 705,629.01 0.07
15 VONOVIA SE VNAGY 590,366.61 0.06
16 DEUTSCHE BOERSE AG DB1 GY 577,244.83 0.05
17 |BAYERISCHE MOTOREN WERKE AG| BMW GY 558,391.03 0.05
18 | MUENCHENER RUECKVER AG-REG| MUV2 GY 404,827.80 0.04
19 VOLKSWAGEN AG-PREF VOW3 GY 376,314.04 0.04
20 RWE AG RWE GY 373,958.97 0.04

T AT TN GA 45 RS RS B A AN R DRSS HUR) 3181, ANBREMIRAS 5 9

7.5.2 RS2 H S A H I 6 B 15HE 290 BR AT 2048 HIAN 2 #% 3 B 40

SRURAL: NIRRT

3 o o ki | RS
e AR () i | PR e {1 )
R

(%)
1 LINDE PLC LIN GY | 35,803,383.63 3.40
2 SAP SE SAP GY | 33,997,275.24 3.23
3 SIEMENS AG-REG SIE GY | 32,205,864.13 3.06
4 ALLIANZ SE-REG ALV GY | 23,256,230.47 2.21
5 BASF SE BAS GY | 17,191,946.51 1.63
6 DAIMLER AG-REGISTERED SHARES DAI GY | 16,308,978.63 1.55
7 DEUTSCHE TELEKOM AG-REG DTE GY | 16,034,791.32 1.52
8 ADIDAS AG ADS GY | 15,226,513.62 1.45
9 BAYER AG-REG BAYN GY| 14,448,412.04 1.37
10 INFINEON TECHNOLOGIES AG IFX GY | 13,315,142.64 1.26
11 DEUTSCHE POST AG-REG DPW GY | 13,140,253.93 1.25
12 VOLKSWAGEN AG-PREF VOW3 GY| 10,046,614.54 0.95
13 MUENCHENER RUECKVER AG-REG MUV2 GY| 9,495,586.78 0.90
14 VONOVIA SE VNAGY | 8,518,086.56 0.81
15 BEIERSDORF AG BEI GY 7,946,964.72 0.75
16 DEUTSCHE BOERSE AG DB1 GY | 7,762,048.31 0.74
17 BAYERISCHE MOTOREN WERKE AG BMW GY | 7,301,584.59 0.69
18 E.ON SE EOAN GY| 7,081,120.38 0.67
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19 RWE AG RWE GY | 6,729,027.52 0.64

20 DEUTSCHE BANK AG-REGISTERED DBK GY | 6,209,891.05 0.59

T AT S B A S RS e RS BN AR LU i) 3181, AN BAHIRAE 5 $

7.5. 34 2 B H IS R 5 BB 32 N i

iz NRMiT
SENRAS (RRAS) i 37,670,071.15
SEHIRN (RAS) S 345,264,576.66

T ARTSRNBER A (A A AN SE BRSO (RRAZ) B P4 4% SRS A8 < 0

CSZ AN TR LRSS B 3R, ANBIEMRAE 5 9 .

7.6 IR E SR ROBREAS
AT G AR AR KR 57

7.7 FARER A SEHE G FE ST B LB R /NS B BT L4 R B A A
ARF G ARG IR ARFFA 67

7.8 IR A FMME ST PE LA RN RS BIBTR B SCRRES R A
AT G AR IR AT 57 SRR SR -

7.9 BRI A FMHE G TP E LA RN RS B AT AL SRAT A R A
SRS ARMIT

. s B S W Pl
e T HE S 2] THE TR N Rl e
H 451 (%)
1 1715 DAX INDEX
FUTURE Sep21

TE: MR H R A A A FN, RAE RSB be 8ot 2 vk S5 A% 54 U (A T) )
Lo (b o v - T RAAR D HIAHSOE, “HARATA: T RS e vt 5 b siE k-t s A
TSR AT, FFa @5 5 el i GURREE 20, Sek oAb AT A T R- S 5t
ISR 2> Fe B AR Ja (B, 188 E . BIBE BB 0 A et EAR S B0 N R T

-1,076,824.78 i, CHESHELH &I ET,

7.10 JIRIE A SotE G EE B B LRI AT+ A R SRR A
AHE AT RS A
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7.11 BEASHREIHE
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