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HeEART | ITTEART
PL A T 4
HI% =
AT 2,293,165.93 | 3,146,037.54 5,439,203.47
= 519.64 | 16,703,649.97 16,704,169.61
FHARIES - | 6,257,670.30 6,257,670.30
T o Rl vt 1,009,449,002
f% el - 1,009,449,002.55
e 55
1,035,556,360
AT 2,293,685.57 1,037,850,045.93
36
PL Ak T 3 4
B $7 5
iliie=any - - -
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ErEfmR
1,035,556,360
A IC RS 2,293,685.57 1,037,850,045.93
36
mpes
EEER
2019412 H31H
IH —
%It Fo At T
&1t
WEART | HrEARM
PL Ak T 3 4
) iga
AT 842,821.23 | 5,865,892.97 6,708,714.20
T o Rt 464,611,368.0
ffg%r A - 464,611,368.06
}LL 6
470,477,261.0
Breait 842,821.23 471,320,082.26
3
PL Ak T 3 4
B $h 45
yiliie=any - - -
&= R
470,477,261.0
A I X B 842.821.23 471,320,082.26
3
mpey

7.4.13.4.2.2 HNC IR BBURR I 23 T

323 BRICR S HA T3 B OR AR

X5 = AR H 2R 4 3 P2 HHE )
e E (A NRMHIG)
A XU AR 5 (1) A2 5l
S AWK AR
2020 £ 12 A 31 H 2019412 A 31 H
B 4h mAR N AHE 5% WhnZ 5,189 Whn# 2,357
B A A AR I AE 5% kb #) 5,189 k0% 2,357

7.4.13.4.3 FHARME XU
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LA A A% DU R 4 i < T o < i R 2 S0 W BOR SR B g B R B T 37 A R AN 2R BASk
(R TT S A s Rl R AR B T A AR e B R R, o AR < 1 BB TR SR A8 5 i b T IS BT I M ) L A
ks USRS T BANIE TR RAT B AR B S8 0L BCRr PR S T, th m] BE RIS T IESR T I BE 1A
A

K T BORMUSE a R, B S8 A H AR R4 5Pt P 2L Rl LA vy S e S e R 4 2 4
s FEARIEAR TR KU b e S EBCE AR B BEAT AR R . ARIEAR TR, af et sk, el
H DL 5E A AR I Fe RS o IR 7 VA R A . B A IREAR TR B By, 456 ity IR A
T DL RANTEIRDL  J <5 HR I ANEE (o] () B g B 00 A SR AL 5 B SO A IS 2R, Wit 4l
HBEAT WA AR B, EUIERERbR A 4R £

AN GBI BT AL (050 B PR ARILAR A% DA o AS TR G50 BT s (95 Bl oy P A 32 1ok B
B8 BB TG BB 90%, HAMRTARBLE R G 0™ 10 80%. A Rz hil 15 2 B ER
W, ARG EXEEHEATR T, Rd s BRIt Buhh, RS MHE aE BN 0 X
AT G PR AIESR AR SRt M %, 8 J1ia ] 22 o B EN 3k EAT XU 2 i, 4% VaR(Value at
Risk) A S8R A 56 < T ks (00T A0 B A% RS, R I ] S st g RS BB AT BRI

fm

7.4.13.4.3.1 HAWMHE R D
SEh: Nt

AR EER
2020 4F 12 A 31 H 2019 4 12 A 31 H
s e
TiH
B BV
A RME N RME
18 L A5 18 L 451
(%) (%)
T o M a s — SRR 1,009,449,002.55 95.88 464,611,368.06 98.83
T oVE R — F e R
A AR P= — BUE R Bt
HoAthy
&3t 1,009,449,002.55 95.88 464,611,368.06 98.83

7.4.13.4.3.2 AWM RS B BURYE BT

I ol B DL S T A R A
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X AR H 4 B A I
s CRf: NRm A
AH IR G AR & 1 AR B A AEREE
Vil
2020 &£ 12 A 31 H 2019 12 A 31 H
WS EIEAE ET 5% I 5,009 N 2,140
WP EEBREE T B 5% I8/ 5 5,009 B2 2,140

7.4.14 HBTEBM VT ESTHRR T E D AN AL IR
(1) 4 HIEK
T 2020 EFF, AFEE WIS MR SATN 1,053,071,372.69 TG, 9 PABL 4 AT ) B

(2019 FELE: XHARATN 217,182,241.17 I, FHINLABLE AT HIEER)

(2) ARehE
() R TEAROMETRKTA
NRUETHRERITEZ IR, BR St E v BT F B A RS SR E TR 1 I

JERPGE -

IRk MRS B R T 4 R 2R B AR
BRI BREE — R AN AEL ST 9% 5377 B f5 1R B 12 UL R R R AL
=R AHSRB P B I AN AT L L

(b) FFERILAA RUHETHER & TR

() FERETHEARME

T 2020 4 12 F 31 H, ABESFE LA M E TR HIARZ) T 2555 1 SR g 7= 8 1
H— R IRHIARAN 1,009,449,002.55 76, JoJi 158 —BUE =R IRHIRA1(2019 4 12 H 31 H: =2

X 464,611,368.06 JG, T B =2 ).

(i) 2 SR EL T8 2 1] 0 KA 3
R e A0 e 6 T LB R 1 D 24 F0 (R B0 o L0 0 Fe 0 AL 2 ok 82
KASH.

(i) 2B ZE IR RUMERBUA AR B &5
% 48 TIFL 65 L



e ®lbrfesk (DAXD 25 RIS BUESR BT & 2020 SE4 R &

o
(c) ARFFEEM LA R E T E R SR TR
12020 4F 12 A 31 H, RESAREFA AR LLA oM E T 2R SR (2019 4F 12 H 31 H:

[A]).

(d) ABLASHHETHRE ST

m

AL SEUHME T B Gk B A G 5 32 2L N GROUN H Al e 7, KI5 24 se i
TEMAHZERAN.

(3) BRIEE PIHA A FRAE S, BB SR H A G0 5 25 I 1 HoAt 2L

8.1 MIREEFAEHEMR
EREAL: ANRMoT
E- T S8 Aaliv] A

Bl (%)

Frs s B

1 S EhESa 1,009,449,002.55 95.76

Horpr: Era iz 1,009,449,002.55 95.76
AR
s
s B FE IR

2 BT

3 li] 5 WL 2 F5E

Hrp: fiigz
B SRR

4 S RAT A SR

Horr: il
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HATR - -

HIR - -

ans - }

5 SN 4 b - -
Forpe SB[ e 1 S NR 5 4x h

B - -

6 Temiiy LA - -

7 BATAE MG & A 38,439,967.73 3.65

8 it 2% T 5% 6,259,850.76 0.59

9 At 1,054,148,821.04 100.00

8.2 WIRAEZNMER GUX) EFTH BB E 477

SEAL: NRMT

Ex (X)) o~ FAE b 3 TR E LB (%)
i ] 1,009,449,002.55 95.88
&1t 1,009,449,002.55 95.88

8.3 MIREZAT WA RN B B HAS

8.3.1 HIARBHEREET U RIKRERAFRIERTAS

SEA: NRMx

o 4 B P HE A
17253 AVIRIKIED
(%)
JR A1k 175,542,637.80) 16.67
B AT 173,068,506.23 16.44
G Rl 149,959,961.79 14.24
RSN 141,133,107.00 13.40,
Tk 129,848,673.00 12.33
BT PR f 88,244,208.08 8.38
iR 44,969,198.96 4.27
55 Hi e 42,514,411.65 4.04
N HEN 40,492,092.39 3.85
H % 7H 9 i 23,676,205.65 2.25
Hlﬁ/)/?i - -
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PAN
=

it

1,009,449,002.55

95.88

e PR ER A BT ML 2 R (GICS)
8.3.2 IR BEFIT U RABERFIERERBELHS

T

8.4 TRBIXBARIL A SO E oy 2 B 1 H LA R/ INHE P B A A 2 B Bt PR 4
8.4.1 P FHIARIE A ME H3 S T8 HL I R/ EER I B8 I B 3 B4
S NRMG

A et
INEAFR| A ] 4 FR ‘ el | iEEX | & N
s ‘ ‘ UEFRARHS o Ny I XIE FEIEHE L
(FEX) (F30) FWyy | HX) B
B (%)
1 SAPSE |SAP A7 | SAPGY 12 ] 1 ] 119,700  102,994,727.85 9.78
LINDE | , ,
2 PLC Linde PLC| LIN GY 1 [5] 751 5] 60,024  102,600,523.80) 9.74
SIEMEN
3 SAG- | T SIE GY 7 [E] 7 [E] 87,000 82,049,526.00 7.79
REG
ALLIAN| .
ﬁﬁ;é’f%]zﬁ /Elﬁ /ﬁ
4 Z SE- _ | ALVGY 18 5] 751 5] 47,700 76,826,454.75 7.30)
AR
REG
BT R R ) )
5 |BASFSE| _ _ BAS GY 18 ] 1k ] 106,700, 55,417,632.60) 5.26
M ]
ADIDAS | B[k 4
6 d ADS GY 1k ] 1k ] 21,100 50,442,662.25 4.79
AG el
DAIMLE
R AG-
FR AN A i i
7 |REGISTE e DAI GY 18 [5] 18 [5] 97,600 45.263,439.60) 4.30
=]
RED | 7
SHARES
DEUTSC
HE
8 |TELEKO| f#[EH {5 | DTE GY 1t ] 18 ] 374,700 44.,969,198.96 4.27
M AG-
REG
BAYER | FEE &4y
9 BAYN GY | f#[H 788 5] 114,000 44,054,601.75 4.18
AG-REG| ATl
INFINEO| 7% K £}
10 N BARA | IFXGY 1t ] 18 [5] 151,400 38,138,379.15 3.62
TECHNO ]
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LOGIES
AG
DEUTSC
72 ] S ) )
Il |HEPOST| ., e (gE 114,400 37,181,430.00 3.53
=]
AG-REG| 7%
MUENC
HENER | .
e B , ,
12 |RUECKV| . | MUV2GY | {&[H I 16,400 31,954,908.00 3.04
PRS2 F]
ER AG-
REG
VONOVI|Vonovia &
13 18 [5] 1t ] 61,600 29,541,758.40 2.81
ASE PR 2 7]
VOLKS )
RAGRE - -
14 | WAGEN A VOW3 GY | fH[H 18 [5] 21,300 26,053,531.65 2.47
[=]
AG-PREF| © 7 %
DEUTSC
15 5 Bt ey 18 [E] 1 [5] 21,400 23,914,098.75 2.27
BOERSE e
[=]
AG A
16 |RWEAG/| K% H] 7 [E] 7 [E] 78,600 21,805,546.05 2.07
BAYERIS
CHE
MOTORE| % 5K %
17 BMW GY | f&E[H 18 [5] 37,300 21,620,786.48 2.05
N il
WERKE
AG
18 |E.ONSE| Z &R | EOANGY | fi[E 18 ] 256,900 18,686,546.34 1.77
DELIVE
ARSEHEN - -
19 RY _| DHER GY | f#E[H 751 5] 17,100 17,427,892.50, 1.66
HRR A
HERO SE
DEUTSC
HE
BANK | f85 E5 , ,
20 AG s 1k ] 1k ] 240,400 17,264,500.29 1.64
REGISTE
RED
MERCK | 72 [E 2R ¢
21 1t ] 1t ] 15,100, 17,007,262.13 1.62
KGAA £EH
HENKEL
AG & CO| W EH R
22 HEN3 GY | /f#[H 1 ] 20,300 15,036,362.25 1.43
KGAA | e e
VORZUG
FRESENI .
AR ICH s s
23 |USSE & 18 [5] 18 [5] 47,700 14,484,868.20) 1.38
o M
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KGAA

24

DEUTSC
HE
WOHNE
N SE

Deutsche
Wohnen
R A F

DWNI GY

37,000

12,972,653.25

1.23

25

FRESENI
us
MEDICA
L CARE
AG &

WA

= 245 H b

AG & Co
KGaA

FME GY

23,200

12,697,476.00

1.21

26

CONTIN
ENTAL
AG

(PN
1

CONGY

12,600

12,260,193.75

1.16

27

MTU
AERO
ENGINE
SAG

MTU Aero
RN
WHRL

=)

MTX GY

6,200

10,617,717.00

1.01

28

COVEST
RO AG

BRI

B

1COV GY

22,400

9,074,284.80

0.86

29

BEIERSD
ORF AG

FE/R Mg
RIBA A
PR 22

BEI GY

11,400

8,639,843.40

0.82

30

HEIDEL
BERGCE
MENT
AG

3K
]
NS

HEI GY

17,200

8,450,196.60

0.80

8.4.2 BB BHARAE A Fu A 5 3 S 37 19E LR/ N HEF B BT A A B B PR 4

T

8.5 &G AP IR B A S EARZS)
8.5.1 RIH TN SHHE H B2 G 7 E 2 % BUAT 2044 A2 45 3t A 4

EEEAL: NRMoT

S GRUIE-S
| Adsaik (B0 UEZF RS AMRITEAESH | BUHHE
(%)
1 SAP SE SAP GY 114,874,758.98 24.43
2 LINDE PLC LIN GY 103,023,839.30 21.91
3 ALLIANZ SE-REG ALV GY 78,984,898.05 16.80
4 SIEMENS AG-REG SIE GY 73,470,020.61 15.63
5 BAYER AG-REG BAYN GY 66,534,143.68 14.15
6 | DEUTSCHE TELEKOM DTE GY 51,996,117.43 11.06
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AG-REG
BASF SE BAS GY 49,563,023.33 10.54
ADIDAS AG ADS GY 43,249,173.01 9.20
MUENCHENER
9 MUV2 GY 31,377,933.49 6.67
RUECKVER AG-REG
DEUTSCHE POST AG-
10 DPW GY 27,515,729.82, 5.85
REG
11 VONOVIA SE VNA GY 27,457,574.12 5.84
DAIMLER AG-
12 DAIGY 26,674,879.09 5.67
REGISTERED SHARES
13 |DEUTSCHE BOERSE AG DB1 GY 25,660,292.48 5.46
14 E.ON SE EOAN GY 24,883,017.68 5.29
VOLKSWAGEN AG-
15 VOW3 GY 24,018,263.33 5.11
PREF
INFINEON
16 IFX GY 20,991,207.46 4.46
TECHNOLOGIES AG
17 RWE AG RWE GY 20,015,502.21 4.26
BAYERISCHE
18 BMW GY 18,468,274.63 3.93
MOTOREN WERKE AG
DEUTSCHE WOHNEN
19 SE DWNI GY 17,337,249.80, 3.69
20 DELIVERY HERO SE DHER GY 16,188,842.79 3.44
HENKEL AG & CO
21 HEN3 GY 15,740,044.37 3.35
KGAA VORZUG
FRESENIUS SE & CO
22 FRE GY 15,481,503.67 3.29
KGAA
FRESENIUS MEDICAL
23 FME GY 15,340,800.64 3.26
CAREAG &
DEUTSCHE BANK AG-
24 DBK GY 14,907,809.31 3.17
REGISTERED
25 MERCK KGAA MRK GY 14,768,956.08 3.14
26 WIRECARD AG WDI GY 13,023,755.53 2.77
27 BEIERSDORF AG BEI GY 11,598,511.29 247

T AT GO BHL R SE AT A (RS AN IR B E) 3151, AHIERAL 5 ¥

H.

8.5.2 RIS S B ST 15E2 % BUAT 204 KAz 5L 5 B0

EREAL: ANRMoT

0>
I
X
=

o

UEFFACRS

AR

B

SR EIE
BEHE LA
(%)
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1 LINDE PLC LIN GY 85,917,096.34 18.27
2 SAP SE SAP GY 81,261,493.06 17.28
3 SIEMENS AG-REG SIE GY 74,262,632.11 15.80
4 ALLIANZ SE-REG ALV GY 72,198,568.27 15.36
5 BAYER AG-REG BAYN GY| 53,850,176.14 11.45
6 DEUTSCHE TELEKOM AG-REG DTE GY 42,081,288.13 8.95
7 BASF SE BAS GY 40,778,361.59 8.67
8 ADIDAS AG ADS GY 36,602,060.52 7.79
9 MUENCHENER RUECKVER AG-REG MUV2 GY| 28,551,001.17 6.07
10 DAIMLER AG-REGISTERED SHARES DAIGY 28,080,091.67 5.97
11 DEUTSCHE POST AG-REG DPW GY | 27,582,138.59 5.87
12 DEUTSCHE BOERSE AG DBI1 GY 23,776,661.38 5.06
13 INFINEON TECHNOLOGIES AG IFX GY 22,447,798.04 4.77
14 VOLKSWAGEN AG-PREF VOW3 GY| 22,019,593.14 4.68
15 VONOVIA SE VNAGY | 21,941,171.91 4.67
16 E.ON SE EOAN GY| 18,834,835.78 4.01
17 BAYERISCHE MOTOREN WERKE AG BMW GY | 17,266,412.59 3.67
18 RWE AG RWE GY 15,810,140.61 3.36
19 FRESENIUS SE & CO KGAA FRE GY 14,510,425.31 3.09
20 DEUTSCHE BANK AG-REGISTERED DBK GY 13,871,272.83 2.95
21 FRESENIUS MEDICAL CARE AG & FME GY 12,807,036.85 2.72
22 HENKEL AG & CO KGAA VORZUG HEN3 GY | 12,635,844.44 2.69
23 MERCK KGAA MRK GY | 12,273,179.73 2.61
P AT AU TSR S (RN TR R 1B, R IR 5

Hle

8.5.3 BUad BB M RN A B K2 32 HWC LA

Az NRIT

KA (BRAE) A

998,952,343.42

FHIN () B

842,652,478.99

TE: AT SRNBER A (A A AN 2 HBER MO (RRAZ) B P4 4% S 3 A2 < 40

CRAZ AN TR LSS B 35, ANHBEM R 5 e .

8.6 MIREMBPEHSFESROFFERAS
AT EAR A AR R A 57

8.7 FARER A SOMME o5 F &5 7 1B Lo R/ HE A BT L4 (2 5L 3 W A
I GAWR T RARFFA G55
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8.8 HIRAE A SR E 5 5 &3 7 1B L) R/ HEAS B BT 317 SCRAES 8L B R 4

ARF AR IR AR FFAT 577 SCRRIE SR

8.9 BIRIEA FoHrE 2 F ™ B b K/ HEE BORT A8 SRIATAE R B A
SRS ARMIT

B ol A ORarE e
5 IR TE RrA S 42 R
18 151 (%)
. - DAX INDEX )
FUTURE Mar21
VE: BB H R S S R, R (R4 RE B R A0 ) (G

Y Lo (b2t - gk T RS BIMSGIUE, < HAbATA: TR 503 50 5 U 2398 5 k- 1)

i

1,694,602.13 JG, O SELEH LA ST,

8.10 HIRIZA 8 G ZE ST HHE LR/ MR T2 S B A

AT AR WA 2 4o

8.11 BHEAAHEMIE

8111 AR A, ASEEHBT AT+ 4 ISR RAT B R B e

il H AT — A B ATFE DT AT RIS

8.11.2 ARG FMIAT R BEET, AEERRE THENEES

8.11.3 HIRHANE TR 4

e H LA R A, eSS SR GO IRE %0, Sel At AT 4 T R-4
#

BEHIPAR 2 oA DA 5 B s, 1o % . IBTRB i A R EAR S A0 AR T

BITSLSER A, WA R

PLE B P 2 M SR

AL ARG
Fr 5 ey
1 7 PRAE 6,257,670.30
2| NGIESRE K
30| NURF
4 IVLL@RIBSS 2,180.46
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5 | NiCHRIEER

6 | HAbRHGK

7| fERESEHA
8 /\4&
9 | Ak 6,259,850.76

8.11.4 HIRFFA B 4L T 5 O i T e Bt A 4
AT AR IR AR R AT A+ F B (K m] 34 555

8.11.5 HAARHT 44 B rh A AR RLIE 52 PR 1% O A 3t B
8.11.5.1 HIRIBBE T BT +48 B A A AR A8 SZ PR 17 O ) e B

ARSI AR T IARAR B B AT 1 44 I 52 A A AETIE A2 BRI D«

8.11.5.2 R H R BRARE R AT 144 B P AL T8 52 PR 5 L T 5 B
AR AR A SR BN A% 5 iy A4 e 52 AN AR I 52 R O

9 EEBFHAEANER

9.1 MIRESHIFHE N B EFFANGEH

AL A

B N 45
‘ ‘ FYEEE R IR AEr S e N =
FE NG
G5 0 A4 5 A 45
B 0% B 0501
b A Eb A
12,956 70336.45 | 748,759.578.00 |  82.17% | 162.519.422.00 | 17.83%

9.2 WIR EWESH THFEA

ROF— IR SHIESR R H

Fs ¥ N FR A A () 7 b T A7 L A
1 BARCLAYS BANK PLC 32,666,161.00 3.58%
2 REE 4,630,200.00 0.51%
bt I E R A PR A T — TR E
; A i EE B S A BR A\ — F i 3,132,200.00 0.34%

% 57 TFL 65 L




e ®lbrfesk (DAXD 25 RIS BUESR BT & 2020 SE4 R &

4 T4 2,321,037.00 0.25%
5 [ 75 2,271,212.00 0.25%

BUM IR P2 HAT PR A ] — AR .
6 N 1,897,300.00 0.21%
7 &N 1,588,700.00 0.17%
8 WE 1,453,900.00 0.16%
9 R 1,381,100.00 0.15%

JE R E I E S PR A TR A &) — 31 .
O i | RS R 4 1,332,000.00 0.15%

HERAT— 22 EFE L (DAX) 225
11 700,777,176.00 76.90%

T TF MRS B S H VI A b 77T, &

9.3 HiIXRESEHEANMIARFEESESHFN
TiH A masas () i 3 4 4 451 Ll A5
SENITE M RFFE AR S 0.00 0.00%
9.4 HiIRESETEANKMA BFEAFHRAEE T =B X B FH
ARATEHPEBANR . FEERER T 1T AN 1Z A RS Ha BB EX AN 0.
AREEE R L IRRA ARFE SRS SR EEX R 0,
80 HBRREEHHTH)
BT A

e

SRARH Q014 4 8 H 8 H)FE 4434 s 4

337,779,000.00

AAR

SOV <07 A A

418,779,000.00

AT A5 I3 < L R A7 0

1,370,000,000.00

T A A < B

877,500,000.00

A it A R AR B A

AT A R < 07 AL 0

911,279,000.00

81 EXFEMFER

111 EE&HBFFAE AKRES BN

4=

J P T EE G AR AT N K2 B

112 EEEHEN, ESTEEANENESTEERTRERANERZ)

v AR I A B BN R NSRBI
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(12020 4 8 H 15 H, FEEEHAKA | (BLESERARAT R T REMEERAE),
B BEAESE AR AL,

(2)2020 4 8 H 22 H, BEEEIAKA T (LLESERAGRA AR TEERKEERNAE),
B2 UL EAAESEHANBREREK.

SEBNKA T (R REGERARA R T BREHZER A,

N Ry a N Sl = SN SELS LR

(4) 2020 4 12 A 18 H, FEEEHNKA T (B2 ReEHARA R R T HRE R EEIRK
NE), WHEELENEAEGERANEREEE.

20 AIREWINAREGEE AR LTI RSIEE R TERNEZRGUT:

H 2020 ££ 8 JI 28 Hi2, X seAAETH RRAT B A IR =] 517~ 0 s 2 PR 55
11.3 B RESEEN. EEWr=. EE&EEVSHIFR

A HIN T AR TE G B ST IR A . RS I R 8 BN TGI8 S AR T 5 0 7
PFin.
11.4 FEHBERME AL

AR R S A TG < 150 TR M ) AR
11.5 A& HRE NESRAENERYMEH

G
11.6 AFEEHATH T T E % FTEN

AR A A B R U B e T S TS5

B B N ST A R WA v T 55 i A AR 9 LR T 114,800.00 T

AT TS AR TR S LR . RS S RANHERS.
117 HEA. EARARREEN R ZEERALTTEEN

AR WINTCE BN FEE NS 8 BN 5 S AE AT A 1 A A 10
11.8 HEEMATRA TR 5 B TTHA REN
11.8.1 ESH FHES A R 3 5 BTt AT R E B R SR

(3)2020 £ 10 H 17 H,

EHEAL: NRMT

o W25 5 N2 A 75 1 A <
%
==t Gl 243 0
E LY Ly w*HIE
JRAZ A SRR i< Eos8 b
i
Cil=a ] 217
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TR IR BOE T B S & 2020 FEAEFE AR
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