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AR T ASE G T A I RN (2020 4F 12 A 31 H: 7).

7.4.13.4.2 ANTCIREY

M U 2 4 4 i B 18 2 o A (i R SR IR It 8 R AN T 3R AR B i i AR U 3l (R AR o AR 4
FEAAUARICIRAAL TR AT 5 A6, DRI ZE A B A XU . AN Btk A BN
H % AR = 4 R AN Sk~ AT 4%
7.4.13.4.2.1 ANCRARKHE

Bfr: NRMJt
AR
20214E12H31H
=

EJT oAtk T A
At

eEANRM | HrEARMD

BL 4k T M
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e Wbrlek (DAXD 25 RITHEEEBOES 2

oy

Hegr 2021 FEEEME

HI% =
AT 739,977.77 | 30,130,950.91 30,870,928.68
= N 53,859.62 | 13,895,755.94 13,949,615.56
FHRES - | 5,409,360.23 5,409,360.23
A Gy 4 b Bt 547,412,278.2
- Y - 547.412,278.26
e 6
596,848,345.3
Bt 793,837.39 597,642,182.73
4
BL Ak T3
B 47 5
AT - - -
ErEffR
596,848,345.3
A IR B 793,837.39 597,642,182.73
4
mpe
LEER
2020412 831H
TiH —
PN HAh A .
it
EART | HrEARM
PA Ak T 3 A
B =
HRATA K 2,293,165.93 | 3,146,037.54 5,439,203.47
i D 519.64 | 16,703,649.97 16,704,169.61
FHARES - | 6,257,670.30 6,257,670.30
LRt g 1,009,449,002
-~ el - 1,009,449,002.55
e 55
1,035,556,360
BwrEah 2,293,685.57 1,037,850,045.93
.36
i ] o
FR A f5
il wun - - -
®wrEMAmER
1,035,556,360
A IC X R 2,293,685.57 1,037,850,045.93
36
mpe]
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7.4.13.4.2.2 AN R B BURR A 43 BT

(E323 FRICEHR USRI AR T 722 B RS AE

X5 = A R H B 4 % P2 iHE T
e E (L. AT
AH I R A2 5 [ AR 2
I AR AR
2021 £ 12 A 31 H 2020 4= 12 A 31 H
B A AR AR T AE 5% 29,880,000.00 51,890,000.00
Fir A AR AR RIZAE 5% -29,880,000.00 -51,890,000.00

7.4.13.4.3 HAbHrig XK

LA XU 415 22 <5 T4 < i T FA) O 0 (B BRI < 1 DR ok T 4 ) R ANV 2 DA S
(RT3 4 DRl 3R AR B T R A S B R o A3 4 BB RS2 5 B BT (RS, BTl Fr) oA
kg PRI T BLAMIES R AT B8 B B 2B F OB IR IR, AT BRI T-IE 27 i 4 B A4
BN o

ARFe 4 EECRIUGE AT HNE, B 58 4 4% MEFR IR B B A 1B 2EL R S A B Ay 7t 3 < IR S AR B
B HRAEAR R BN S HABE R RSB ATH N A R . IRIEFR IR, Siaiaiihd, Res
T DL 58 4 = AR FE B0 A TV i AL . RS R FUE IREEAR T B 5, 45 A i IR A
DL FRBNMEIRDE L F <5 R MIRE (] R < B 17 0 DA R A S 1R SO A I S5 R SR Bt &
BEAT IR RS, BT EREEAR P50

AR 4 B I $5 W 2E A 1 4 B AR A A A R, o AR R 48 T O F R Bt PR 6158 Bl J
B 7 U BIAMIR T 228 B8 7 1B 1 90%, HAMK T ARBL SR G5 1 80%. A il e S e
WRE, AESEFEEXEERIIRT, MaaHBRENE. A, REGREESE NS H X
AREE G PTHAT E IR I i St 4%, € Wis H 2 Mo B 07 Vo0 B kA7 UL B2 B, BL4E VaR(Value at
Risk)Fi bS5 A 120 A Sk < T Wik O TR AE AN A XU, B I AT SE M o] XU RGrBEAT R B2 AT 4 1

fm

7.4.13.4.3.1 FHARM RS KBS O
Siahr. NRMT

AR EEER
2021 4E 12 A 31 H 2020 4 12 A 31 H
IH
Ak A
AVIIIKIE VRN el
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{E LA {8 EL 31
(%) (%)
A Gy PEAE Rl R 7 — IR AR 547,480,040.63 88.58 |  1,009,449,002.55 95.88
A G PG Rl P — B e AR R
AT A B Rl B8 7 — BUIE L
Foth
=17 547,480,040.63 88.58 |  1,009,449,002.55 95.88

7.4.13.4.3.2 AR XS R BURME BT

(423 Bl £ LE B v DLA ) HoAth T 37 38 B AR A AR

X P AR R H 4 0 P 1 E Y
A (A AR
AH 2 AU AR & 1 AR B A FAEREE
g3
2021 £ 12 H 31 H 2020 4F 12 H 31 H
WG BEE T 5% 27,990,000.00 50,090,000.00
WG LA L R FE 5% -27,990,000.00 -50,090,000.00

7.4.14 FBTEBMMP&THRETER R EAAMFR

(1) <K

T 2021 FFFE, AKES HIEEE G O BRI S AT 75,861,593.25 J6(2020 AFFE: 1,053,071,372.69
70), HrP ARG DB ZE A I B AR 5,434,321.73 JTAI LB 4 A I B R 70,427,271.52 T6(2020 4F

FE. XM RN 1,053,071,372.69 TG, I LAIR G SCAT HR K)o

(2) A fehE
(a) <efh THEASRMETHERITE
NRAMETHREIRPTERZI, A SSOHME TR 5 B 2 SO BT & R A

JERRIE -
R MRS B GETEER TT3 BRI

BRI BRER — R U B M OG5 7 B0 £l P BT AT L R F A fEL
BRI MRB P B AN AT I R A

% 48 T3k 66 7T



e Wbk (DAXD 25 ROPMEIEBOETFHEF Ak & 2021 SEF R

(b) FFEEHILAA A THE SR T A

() FEXREETENRMME

T2021 412 H 31 H, AFEEFG LA RAME TR H IR TN S B a5 i gt~ h g T
S R IARHUN 547,480,040.63 7T, JCJR T4 —HEH =2 RAARH(2020 4 12 A 31 H: 2K

1,009,449,002.55 G, T B =JZR).

(i) 2~ Fe e IR 2 IR B KA S
AT A R A LT LU TR 35 1 LA SEUHME T R R SRk TR A2 SR E TR R OR Kk A
KAZZ

(i) 2 =JRIRA AR B A I AL D) G4
.

(c) FEFRFEMLLA RMETT R 1 4m T A
T2021 512 H 31 H, AESARFH IR LA o B THE R 4l e7=(2020 45 12 H 31 H:
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b L

&0

&

(d) ALLASRHHETHER L
ANCLZ SEHME T B AR Rl B A G5 2 B AL N SGIROTUR HoAt e b B e, KT B 5 2 Fe
EAZEIR /N

A

(3) MRAEMW BB A AT ) (il 2 T3S 22 5 — efd TR« (b2 e 5 23 5
— B ) (S THHENES 24 S —EWIR ) A (b2 THHENIEE 37 S - THRAR)
(BLRaARes et T RAENIM AR SCHHERE , DU ARIRIE 2T 2020 4 12 A 30 HARATH (%
Tt B T SR R T R SR S THHEN B R ), A SHIEZF SRR RGN M H 2022 4E 1 H 1 HIE
PATH Rl TR EN . B 2021 4F 12 H 31 H, ARG T I8 1 AT <5 R B U0 I 5541 2 78
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A H 2022 4 1 A 1 HEIBHPATAITRUE, I RN Fovr iR 555 i 3%, 43
WIFTA B, 2021 1 HUBEE R A A
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SRR NIRRT
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7 BATAE ARG R & 511 67,973,763.12 10.95
8 oAt 25 T % = 5,412,666.86 0.87
9 &t 620,866,470.61 100.00

T AR SCR S IR B A E S 67,762.37 JT.

8.2 MIREENMNER X)) EFTHRPERE S

SRURAL: NIRRT

Ex (HX) Ny II(ER b 3 T E e (%)
i ] 547,412,278.26 88.57
&1t 547,412,278.26 88.57

8.3 BIREBAT RN SR HAS

8.3.1 HIRIMBBEH AT RNBE LA FAEIER A S

SHERAL: NIRRT

ok 4 T P 1A L A8
1251 AVIWINIE]
(%)

Tk 104,173,686.64 16.86
R AR 91,020,923.81 14.73
Al H AR IS 9 90,024,258.66 14.57
EISEs %N 71,306,493.33 11.54
Gl 66,607,076.52) 10.78
R IT PR fi 57,026,800.32 9.23
MR &S 21,876,918.35 3.54
YNEEE N4 19,289,034.22 3.12
55 b= 13,165,844.92 2.13
H T 2 i 12,921,241.49 2.09
REJA

Gt 547,412,278.26 88.57

e UL B R BT L5 AR UE(GICS)
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SREAL: NRTIT
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NCIEZRIN
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AR

N EER
(hIX)
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(o

VIR /I

o 4
FAHFE L
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LINDE
PLC

Linde PLC

LIN GY

24,724

54,620,958.02

8.84

SAP SE

SAP ]

SAP GY

56,200

50,677,817.79

8.20

SIEMEN
S AG-
REG

S

SIE GY

40,700

44,863,764.50

7.26

ALLIAN
Z SE-
REG

LIRS
A RAF

ALV GY

21,900

32,831,838.44

5.31

AIRBUS
SE

TR
AIRAF

AIR GY

31,300

25,246,106.87

4.08

DAIMLE
R AG-
REGISTE
RED
SHARES

LS )i

g

DAIGY

45,400

22,154,270.34

3.58

BASF SE

LRIk
A

BAS GY

49,600

22,123,240.07

3.58

DEUTSC
HE
TELEKO
M AG-
REG

B LS

DTE GY

185,900

21,876,918.35

3.54

DEUTSC
HE POST
AG-REG

A ] S
et 23wl

DPW GY

52,400

21,389,776.31

3.46
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INFINEO
N
TECHNO
LOGIES
AG

o RER
BARA
=il

IFX GY

70,100

20,628,675.54

3.34

11

BAYER
AG-REG

FEH LA

A7

BAYN GY

s
H

52,900

17,950,340.11

2.90

12

ADIDAS
AG

(Tptiibe

A7

ADS GY

s
H

9,600

17,549,069.18

2.84

13

MUENC
HENER
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e Je R
RIS 24 7]

MUV2 GY

=

e
H

7,600

14,293,562.06

2.31
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ER AG-
REG
VONOVI|Vonovia &
14 i [ ] 37,600 13,165,844.92 2.13
ASE PR A ] e
VOLKS )
KARVRT i
15 |WAGEN _ | VOW3 GY | ffi[H 9,900 12,685,388.32 2.05
Ao A
AG-PREF
MERCK | 72 [E £ 77
16 i [ ] 7,000, 11,472,103.30, 1.86
KGAA | 4E[ el
BAYERIS
CHE
MOTORE| % &K%
17 BMW GY | 7#[H 17,100 10,924,698.43 1.77
N Jsc o A
WERKE
AG
DEUTSC
HE |ffEmEss
18 ) 18] 10,000 10,620,178.70) 1.72)
BOERSE | 5 T4 [
AG
19 |E.ONSE| = m4EH | EOANGY | ff[EH 112,200 9,876,133.75 1.60)
20 |RWEAG/| KA 1 1] 36,500 9,412,900.47 1.52
DEUTSC
HE
BANK | 12 &4
21 L i 7 ] 111,400 8,861,497.32) 1.43
AG- T
REGISTE
RED
SIEMEN
S Siemens
22 |HEALTHIHealthineer 1 ] 15,100 7,175,529.88 1.16
NEERS sAG
AG
DELIVE | Delivery
23 RY |Hero BFR| DHER GY | 4&[H 9,900 7,004,552.94 1.13
HERO SE| A#]
SYMRIS | 77 B2A%
24 1t 1t 7,200, 6,773,233.75 1.10
EAG | fraH e e
ZALAND|Zalando %
25 1t 1t 12,600 6,471,479.17 1.05
OSE | #ad B e
SARTORI
&2 F - ,
26 | USAG- HIRA 18 1] i ] 1,400 6,016,031.62 0.97
=]
VORZUG B
FRESENI| 2% #% Jt it
27 i ] 1 | 22,100 5,648,260.10) 0.91
USSE&| %M e e
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CcO
KGAA

28

PORSCH
E
AUTOM
OBIL
HLDG-
PRF

PRI TR
L) s
bR 2 =)

PAH3 GY

8,300

5,000,017.67

0.81

29

HENKEL
AG & CO
KGAA
VOR-
PREF

DA R

AL

HEN3 GY

9,500

4,879,289.85

0.79

30

BRENNT
AG SE

Brenntag

BNR GY

8,400

4,826,167.30

0.78

31

HELLOF
RESH SE

HelloFresh
SE

HFG GY

9,400

4,583,614.26

0.74

32

FRESENI
US
MEDICA
L CARE
AG &

PRR U
=25 FH i
AG & Co
KGaA

FME GY

10,700

4,414,110.14

0.71

33

QIAGEN
N.V.

1 5]
QIAGEN
ANIAR

A

QIA GY

12,300

4,350,425.17

0.70

34

PUMA SE

\\¥

RO A

R

PUM GY

5,500

4,268,647.63

0.69

35

COVEST
RO AG

FHEA

Ny

1COV GY

10,500

4,108,731.27

0.66

36

SIEMEN
S
ENERGY
AG

Siemens
Energy AG

ENR GY

25,200

4,091,750.54

0.66

37

CONTIN
ENTAL
AG

(PN
eS|

CONGY

5,900

3,966,134.98

0.64

38

MTU
AERO
ENGINE
S AG

MTU Aero

RN

WHR LS
=

MTX GY

2,900

3,756,121.12

0.61

39

BEIERSD
ORF AG

FEIRHriE
R
PR 23 =

BEIGY

5,300

3,458,337.38

0.56

40

HEIDEL
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MEZLIEETTIN
et E

HEI GY

S
H

7,900

3,394,760.70

0.55
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MENT | [RAH]
AG

8.4.2 MR BEHIAREL A A E SRS R E LI/ ERF KT B 2 5% B 40
T

8.5 HREMAB BT A &HIE AR
8.5.1 R TN SHE i BIHIH & B 13#H 2 % B AT 204 HIA s ¥ 3% B 40

SRURAL: NIRRT

P EIE
Frs| AR (50 AR ARV | B E L]
(%)

AIRBUS SE AIR GY 32,328,243.93 3.07

2 | SIEMENS ENERGY AG ENR GY 10,793,030.49 1.03

3 ZALANDO SE ZAL GY 9,668,669.94 0.92
SIEMENS

4 SHL GY 7,934,405.99 0.75

HEALTHINEERS AG
SYMRISE AG SY1 GY 7,512,218.07 0.71
6 HELLOFRESH SE HFG GY 7,274,916.63 0.69
SARTORIUS AG-

7 SRT3 GY 6,732,892.35 0.64

VORZUG
PORSCHE AUTOMOBIL
8 PAH3 GY 6,124,670.96 0.58
HLDG-PRF

9 BRENNTAG SE BNR GY 6,102,741.38 0.58

10 SIEMENS AG-REG SIE GY 5,861,501.60 0.56

11 QIAGEN N.V. QIA GY 5,104,455.24 0.48

12 PUMA SE PUM GY 4,865,640.66 0.46

13 DELIVERY HERO SE DHER GY 4,837,829.79 0.46

14 VONOVIA SE VNA GY 4,482,150.21 0.43

DEUTSCHE TELEKOM

15 DTE GY 3,921,003.93 0.37
AG-REG

16 BEIERSDORF AG BEI GY 3,642,135.03 0.35

17 SAP SE SAP GY 3,122,505.95 0.30

18 LINDE PLC LIN GY 2,248,581.70 0.21

INFINEON
19 IFX GY 2,052,183.85 0.19
TECHNOLOGIES AG
20 ADIDAS AG ADS GY 2,014,494.62 0.19

TE ASTTN GBI KSR A (RS AN IR LRSS B ) 3151, AN BARAL 5) 9
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8.5.2 RIHSEH S tH SIS 37 1§+ 2 % BRHT 2045 HAL 2 5 3% 9 4

ERERAL: NRTIT

S G
AM R
S ARARR (FEO) TSR B
=
(%)

1 LINDE PLC LIN GY 68,112,288.15 6.47
2 SAP SE SAP GY 59,305,755.66 5.63
3 SIEMENS AG-REG SIE GY 55,181,666.75 5.24
4 ALLIANZ SE-REG ALV GY | 41,445,102.37 3.94
5 BASF SE BAS GY 30,494,620.88 2.90
6 DAIMLER AG-REGISTERED SHARES DAI GY 29,727,197.67 2.82)
7 DEUTSCHE TELEKOM AG-REG DTE GY 28,226,358.36 2.68
8 ADIDAS AG ADS GY | 26,633,460.35 2.53
9 DEUTSCHE POST AG-REG DPWGY | 25,366,131.67 241
10 BAYER AG-REG BAYN GY| 24,595,711.30 2.34
11 INFINEON TECHNOLOGIES AG IFX GY 23,309,282.77, 2.21
12 VOLKSWAGEN AG-PREF VOW3 GY| 17,588,670.13 1.67
13 MUENCHENER RUECKVER AG-REG MUV2 GY| 16,690,010.47 1.59
14 VONOVIA SE VNA GY 15,291,715.18 1.45
15 DEUTSCHE WOHNEN SE DWNIGY| 13,612,893.72 1.29
16 DEUTSCHE BOERSE AG DBI1 GY 13,291,495.38 1.26
17 BAYERISCHE MOTOREN WERKE AG BMW GY | 12,972,105.33 1.23
18 E.ON SE EOAN GY| 12,031,182.29 1.14
19 DELIVERY HERO SE DHER GY| 11,844,514.22 1.12
20 RWE AG RWE GY 11,287,851.23 1.07

TE: AT B0 K S AT e (A A e A S A

A

8.5.3 AR BLH K9 TN A< B S N 5

B, AHEHRAL G B

pz: NRMHIT

ENA (RRAE) S

152,049,614.53

FHURN (3 L5

632,897,529.55

T ATERNBERII A (BRAD) AR SE BRI IR RV P47 S 52 il A e 4

CBAZ AN T AR S ) 3151, AFFEMRAZ S 2

8.6 HIREBIHERAFRI RN HRAS
AFE AR AR RFFAT 557
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8.7 SARAZ A FMME oy He S 315 {E BB R/ N kS B BT T 48 R 25 B 3R 9
AFE AR AR ARFFAT 557

8.8 JIARIEA FMME b e ™ i5+E L K/ HER B BT B 7 SCRAES R B3R A
ARSI AR T AR RFAT B SRS

8.9 JIARIEA FMHE b e 3™ i5+E LA K/ B BT 48 ST AR R B R DA
SEEAL: NRFTT

i o 3 4 R P
¥ AR I 2 NyINI(EL
B LB 51(%)
DAX INDEX
1 LY N
FUTURE Mar22

Vi IR F G S A S A R, AR (R R IR 5t S bl 55 A S U ik
1)) B (AT HEN -l THARY PR, < HAATAE TR B 5 5 U 70 k-
TR A IS SRR AT, a3 5 Bl SRR I 2R A, ek A T 2E TR
BRHLTE IR 2 M E LIRS J5 A0, 10N E . BRI BT 1 A RAME AR B &40 A R T
840,634.72 76, CEEIELHA &,

8.10 JIARIEA FAMME o e B 3 BB R/ HE R BT BT+ ZE S 1R B4
ARG ARG RRFA 22

8.11 FEHEMEME
8.11.1 A4REWIN, AIEEHE KT+ H UL RAT EREE WIS L ZIRER, kA ERSE
gl AT —E N 2B ATFETT. AT -

8.11.2 ARG HMIRT -+ 2B R, AP T R & FIUE w2 2 A B

8.11.3 HAR H AT B =14 il
mAz: NRmoo

g 4R e

1 B ARESE 5,409,360.23
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2| NHGEZFHE

30| MR

4 VA& IS, 3,306.63
5 JSLHSC HR K

6 | HAhRISGR

7 k2 H

8 HoAth

9 | &it 5,412,666.86

8.11.4 HIRKEA KA THe B AT e Bt A A
AT AR AR RS AT AL T F O ) AT R 40 555

8.11.5 HIRHET4 MR A ERIE SZ IR & L AU A
8.11.5.1 SIRFRBIH A48 B AP AL T8 52 PR A% D0 i i B

ARSI AR T AR B B AT A4 I S A AR TIE 52 BRI B

8.11.5.2 1 5 HR AR I B By 142 B 3= P AR Ul SRR AR L AT B
AT AR AR R AR B3 il T4 ISR TP AN AE I 3 PRI L o

9 EEHTHFANMEE

9.1 MIARESHTRFENBEFENGH

AL

A NG
‘ ‘ FYRE LIRS e N
FHANFEO
FE 0 b BB 7 A A
SRRyl A 1
) EL 451
9,354 56,102.10 |  423,219,906.00 |  80.65% | 101,559,094.00 | 19.35%
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9.2 IR EWEERTHHFAA

T FrE NAHR FEE M (U0 b TR A

H S22 0 7 ORI 3 A PR 2 ] — ]

1| PR RER A RA R (g 17,632,800.00 3.36%
PRI )

5 E%é%ﬁ@&ﬂ—ﬁﬁﬂ%%%ﬁm 704370000 1349
St A#E (RQFID

3 | BARCLAYS BANK PLC 6,587,799.00 1.26%
JbZUH BRI T A PR A | — B

4 | BEUsEAH RSP 15 RASHIESR R 3,146,900.00 0.60%
e
P 7 B4 — WRER I & - HR A BRAL B —4F

5 EF 25— TS E T 1 55 2,840,200.00 0.54%
— %

6 | fEN 2,385,437.00 0.45%

7| BEY 2,228,112.00 0.42%

8 FINCAT 1,871,000.00 0.36%
e e — U R I A IR A =) — 4

9 | wHELE IR | 5 FOF B1— %748 1,760,000.00 0.34%
R

10 | & 1,348,800.00 0.26%

11 %ﬁ?ﬁﬁ_%%%%% (]?Ai() 225 374,047,176.00 71.28%
LD G R RIS ot

9.3 HMIARESEHEANMLN RFFAEEEHIHI

15 H

R AU E ()

o A < A A L 451

R

Y NIEEV NI YN S S

0.00

0.00%

9.4 IARESEHEANMLN BRFFA SR AEESH TS B X M EKIHE
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