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B % 13: mfd_buyord BF 5 Zm A 1 AAX A EA A B RFILES A E oo, 16
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mfd_buyamt_d E AN (traderType=1, 2)
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ALY 50 M F 2R @ EFHERRT Wind, A 7 845 8 ARETEFRKLE R, &
¥ 50 MEAF 2 AANEL: AAELBAF. ABERTF. #EZHFEALRAF. FHALH
ENERAF, BEFEZHFEANLRT. TABARANERAT, FHIZHVFAANLA T, B
IABFNELERAT,

R&me BT 47k R 2 R

KRB FARRTLEAELE -2 £ F, KAZLBR mfd_buyord (£ 4 RN ¥,

mfd_volinflowrate_m (£ 4 # & A %), mfd_volinflowrate_open_m (FF# £ /1 # RN F)

M H T Re BT e9RK &, 7 H e N2 2018/03/20 4 0t & — 24T Ak 69 WP 42 H o A LA,

e T BT, TAKAA LA 2018/03/20 LA K Z TR S, F LT EMHEF 4K
w et H o K& AR, FATRBAT LB KFHE—ZEF. KARAT LTINS A
HATHE T LB EXAR K, AFRFT UK P LR H BT P L,

B%3: %—%47% mfd_buyord. mfd_volinflowrate_m. mfd_volinflowrate_open_m 44 rtik

115 +
mm mfd_buyord mfd_volinflowrate_m mfd_volinflowrate_open_m
65 -
‘|||||IIIIIIH|
[. NS
CER PO AER IR EEARLQY T A GG D R EYR R EY
FRENFL UL WY E RN ERI AU WY RRE
354wk @ @R Z o RR =KEF WK ¥ 0K
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LTEMAT AR ERSRTLRATERETHKEEE—CER. FRLE, AN

T, Bl —47 k&g 2Rk @ BT a9 43 Koo 5 H A 4T e st b agAa st K& BT R P,
Y, mfd_volinflowrate_ m (£ 77 %A AN%E) A, 2017 FaEF A KE —RfF L

mfd_volinflowrate_ m B F1& P42 AT A 29 AN—BAT L 89 HE42 K de F R PTTo T KA

A, 2RLEKPTEAHEES, BARZHARATEANLHELE S, XT—MHAHY

B89 T % IRIF k2 69,

B%4: #—247% mfd_volinflowrate_m B-F&F 25 RRA A KeY47 kB sastHE L (2017 %)

T 1 2 3 4 5 6 7 8 9 10 1 12
PR 2 21 26 22 7 3 22 29 29 29 7 27
A IE Hy 12 20 10 15 23 26 29 3 1 22 3 1
B Hb 10 23 2 10 1 24 4 22 9 27 26 22
oA BN E L 21 15 20 4 12 28 5 20 3 12 21 7
HUAR, 3 16 27 26 24 1 3 21 16 1 23 4
RS S 25 4 12 2 22 25 6 9 10 21 12 28
HEsE 9 13 5 14 19 19 13 2 21 24 4 24
AL T 4 25 14 12 4 12 12 4 28 16 28 29
EEE S 5 6 7 1 10 29 1 23 7 25 17 14
R 15 22 8 28 5 7 16 16 23 17 13 10
B I 17 24 21 19 6 4 10 19 2 8 5 19
22 23 19 28 1 15 22 20 10 22 10 2 5
E% 18 3 23 22 17 14 28 24 13 15 25 23
% gURE 26 26 18 17 8 27 17 17 5 6 19 15
A Sk 20 7 19 25 20 10 25 27 8 4 24 25
E4 27 8 13 6 28 2 14 15 17 13 9 6
RS 1 9 9 7 21 16 23 25 24 5 8 26
o L5 8 21 15 5 13 18 9 1 20 28 27 9
A 1 12 1 13 25 5 26 6 19 26 1 1
b & 3iza 6 18 25 8 26 8 18 8 26 7 10 8
ik oAk 13 5 3 20 18 9 2 7 18 19 6 2
5% T 19 2 17 23 3 21 8 26 12 18 20 13
R 28 14 6 29 2 6 19 13 6 9 15 18
ARk 16 10 4 27 1 15 27 18 25 23 1 21
iR ES 24 28 24 18 9 17 15 5 4 3 14 17
it 14 17 16 9 27 20 21 12 27 11 18 16
E4RAT ARk 22 1 22 16 14 13 24 1 15 20 16 12
14 29 1 1 3 29 23 1 28 14 14 22 3
AT 7 29 29 24 16 11 7 14 11 2 29 20

TR R IR: Wind, & IE RS RT
K&iim BT 5 FERT 648X

M ATt B FAER Kb, EFNGIELRNERLR T ARG RERZL.
HEMAETNBEBERFRKBEPHEE, wKk, FHERE, #FF2, AFHEEARTFHIITT
HEaohr, KRIATAERTERIRSFE, HERE, FF, EFHELRTAEA—THX
M, 2 E5RKEBFEEIRETIKR. S TAREFTTRGTLARELRT, T RER
—MFEAREK, TUFEMNZERXF. Ta&M¥stisitmit i,

HMNAMRELF I HEOEZTART, #@tE T EMNAE2017F (EEARE—ANXH A
ZE) 5 ARFzRMMmR R, Lk, 2URLAA, FHorTL2AQXBDFHAE LT
BRFHEEMAREZ, LARZAAN, ABEAEAF. S THARAF, LE5FHEEFHMX
PR,

R HAT L W & A1 R o “
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B&5: ERXeRABTHTMEBTIMMXASL (2017 )

1 2 3 4 5 6 7 8 9 10 11 12 #ia
mfd_buyamt_d 0.0459 0.0867 0.1070 0.0994 0.0596 0.0467 0.1073 0.1652 0.1357 0.1374 0.1330 0.1667 0.1075
mfd_sellamt_d 0.0609 0.1126 0.0995 0.1154 0.0726 0.0553 0.1031 0.1786 0.1227 0.1231 0.1221 0.1599 0.1105
mfd_buyvol_d 0.0359 0.0456 0.0631 0.0689 0.0438 0.0512 0.0812 0.0815 0.0955 0.1050 0.0629 0.1070 0.0701
mfd_sellvol_d 0.0491 0.0590 0.0681 0.0698 0.0544 0.0574 0.0859 0.0886 0.0864 0.0822 0.0664 0.0943 0.0718
mfd_netbuyamt -0.0176 -0.0789 0.0434 -0.0956 -0.0266 -0.0201 0.0514 0.0018 0.0420 0.0473 0.0564 -0.0567 -0.0044
mfd_netbuyvol -0.0123 -0.0316 -0.0104 -0.0378 -0.0217 -0.0348 0.0370 0.0339 0.0295 0.0346 -0.0142 -0.0131 -0.0034
mfd_buyord 0.0568 0.1001 0.1218 0.1141 0.0708 0.0535 0.1212 0.1545 0.1438 0.1426 0.1310 0.1733 0.1153
mfd_sellord 0.0596 0.1251 0.1106 0.1242 0.0754 0.0597 0.1004 0.1745 0.1352 0.1227 0.1223 0.1715 0.1151
mfd_buyamt_a 0.0354 0.0771 0.1032 0.0945 0.0515 0.0383 0.1128 0.1034 0.1267 0.1329 0.1450 0.1368 0.0965
mfd_sellamt_a 0.0704 0.1172 0.1112 0.1138 0.0737 0.0624 0.1041 0.2315 0.1249 0.1211 0.1102 0.1720 0.1177
mfd_buyvol_a 0.0309 0.0403 0.0611 0.0620 0.0400 0.0476 0.0810 0.0402 0.0889 0.1073 0.0607 0.0915 0.0626
mfd_sellvol_a 0.0586 0.0631 0.0714 0.0683 0.0536 0.0631 0.0898 0.1501 0.0845 0.0747 0.0655 0.0935 0.0780
mfd_netbuyamt_a -0.0307 -0.0791 0.0729 -0.1095 -0.0320 -0.0382 0.0745 -0.1298 0.0306 0.0482 0.0696 -0.1010 -0.0187
mfd_netbuyvol_a -0.0107 -0.0402 0.0258 -0.0550 -0.0301 -0.0384 0.0455 -0.0391 0.0314 0.0395 -0.0135 -0.0328 -0.0098
mf_amt -0.0286 -0.0817 0.0563 -0.1231 -0.0207 -0.0474 0.0666 -0.1811 0.0387 0.0211 0.0593 -0.1214 -0.0302
mf_amt_open -0.0160 -0.0261 0.0168 -0.0333 0.0039 -0.0527 -0.0117 -0.0701 0.0014 0.0682 -0.0019 -0.1118 -0.0194
mf_amt_close -0.0081 -0.0594 0.0375 -0.0997 0.0000 0.0166 0.1545 -0.0772 0.0894 0.0616 -0.0378 -0.0196 0.0048
mf_amt_ratio 0.0010 -0.0327 0.0230 -0.0315 0.0027 -0.0194 0.0190 -0.0242 0.0444 0.0107 0.0246 -0.0116 0.0005
mfd_inflowrate_open_a -0.0095 -0.0261 -0.0056 -0.0118 0.0038 -0.0200 0.0056 -0.0151 0.0254 0.0337 0.0028 -0.0280 -0.0037
mfd_inflowrate_close_a 0.0203 -0.0136 -0.0043 -0.0309 -0.0008 0.0123 0.0087 -0.0115 0.0363 -0.0196 -0.0129 0.0016 -0.0012
mfd_inflowproportion_a 0.0026 -0.0141 0.0143 -0.0067 0.0129 0.0125 -0.0022 -0.0204 0.0332 0.0180 0.0083 0.0167 0.0063
mfd_inflowproportion_open_a 0.0063 -0.0261 0.0048 -0.0050 0.0087 0.0132 0.0060 -0.0084 0.0271 0.0223 0.0017 0.0033 0.0045
mfd_inflowproportion_close_a -0.0053 0.0032 -0.0026 0.0024 0.0154 -0.0003 -0.0118 0.0123 0.0191 -0.0157 0.0017 0.0028 0.0018
mf_vol -0.0063 -0.0528 0.0272 -0.0727 -0.0195 -0.0569 0.0361 -0.0787 0.0375 0.0227 -0.0097 -0.0649 -0.0198
mfd_inflowvolume_open_a -0.0102 -0.0406 -0.0116 -0.0393 -0.0086 -0.0738 -0.0192 -0.0702 0.0156 0.0396 -0.0089 -0.0930 -0.0267
mfd_inflowvolume_close_a 0.0260 -0.0509 0.0127 -0.0421 -0.0059 0.0438 0.0604 -0.0295 0.0899 0.0633 -0.0182 0.0064 0.0130
mfd_volinflowrate_a 0.0010 -0.0327 0.0230 -0.0316 0.0027 -0.0194 0.0190 -0.0240 0.0443 0.0107 0.0246 -0.0117 0.0005
mfd_volinflowrate_open_a -0.0095 -0.0262 -0.0056 -0.0119 0.0038 -0.0200 0.0056 -0.0151 0.0255 0.0337 0.0028 -0.0281 -0.0037
mfd_volinflowrate_close_a 0.0204 -0.0137 -0.0043 -0.0310 -0.0007 0.0123 0.0085 -0.0114 0.0362 -0.0196 -0.0128 0.0014 -0.0012
mf_vol_ratio 0.0027 -0.0143 0.0145 -0.0067 0.0130 0.0126 -0.0018 -0.0216 0.0336 0.0180 0.0083 0.0166 0.0062
mfd_volinflowproportion_open_a  0.0063 -0.0264 0.0047 -0.0055 0.0089 0.0131 0.0059 -0.0089 0.0274 0.0221 0.0018 0.0031 0.0044
mfd_volinflowproportion_close_a -0.0057 0.003 -0.0033 0.0024 0.0153 -0.0004 -0.0119 0.0125 0.0189 -0.0157 0.002 0.0028 0.0017
mfd_inflow_m -0.0074 -0.0675 0.0619 -0.1046 -0.0253 -0.0194 0.0245 -0.0488 0.0333 0.0683 0.0373 -0.0635 -0.0093
mfd_inflow_open_m -0.0021 0.0022 0.0361 -0.0149 0.0021 -0.0227 -0.0197 0.0094 -0.0141 0.0606 -0.0265 -0.0828 -0.006
mfd_inflow_close_m 0.0061 -0.0217 0.0394 -0.0508 -0.0345 0.0157 0.1232 -0.0666 0.0931 0.0394 -0.0165 0.031 0.0132
mfd_inflowrate_m 0.0046 -0.0237 0.0145 -0.0233 0.0111 -0.0171 0.0042 0.0023 0.0326 0.0271 0.0094 0.0096 0.0043
mfd_inflowrate_open_m 0.0061 0.019 0.0089 -0.0172 0.0174 -0.026 0.002 0.0043 0.0156 0.0229 -0.0104 -0.0068 0.003
mfd_inflowrate_close_m 0.0265 -0.0177 -0.0032 -0.0143 -0.0063 0.0062 0.0034 -0.0014 0.0138 -0.0178 -0.005 0.0128 -0.0002
mfd_inflowproportion_m 0.0022 0.0027 0.0098 -0.0004 0.0106 0.0034 -0.008 0.0449 0.0126 0.0118 0.0074 0.0157 0.0094
mfd_inflowproportion_open_m 0.0038 0.0184 0.0067 0.0068 0.0057 0.0012 0.0041 0.0281 0.0068 0.0078 0.0034 0.0088 0.0085
mfd_inflowproportion_close_m 0.0028 0.0003 -0.0049 -0.0052 0.0102 -0.0042 -0.0168 0.0089 0.0064 -0.0127 -0.0014 0.0121 -0.0004
mfd_buyvol_m 0.0008 -0.0298 0.0139 -0.047 -0.0173 -0.0421 0.0276 0.0062 0.0418 0.0448 -0.0179 -0.0196 -0.0032
mfd_buyvol_open_m -0.0054 0.0012 -0.0146 -0.0139 0.005 -0.0593 -0.0011 0.021 0.0092 0.0318 -0.0118 -0.0397 -0.0065
mfd_buyvol_close_m 0.0276 -0.0184 0.0206 -0.0083 -0.0443 0.0329 0.0555 -0.0172 0.0724 0.0451 -0.0129 0.0267 0.015
mfd_volinflowrate_m 0.0047 -0.0237 0.0144 -0.0232 0.0112 -0.0171 0.0042 0.0023 0.0326 0.0272 0.0095 0.0096 0.0043
mfd_volinflowrate_open_m 0.0061 0.0191 0.0088 -0.0171 0.0174 -0.026 0.0022 0.0043 0.0157 0.0229 -0.0103 -0.0068 0.003
mfd_volinflowrate_close_m 0.0266 -0.0177 -0.0031 -0.0142 -0.0063 0.0063 0.0031 -0.0014 0.0138 -0.0177 -0.0049 0.0127 -0.0002
mfd_volinflowproportion_m 0.0023 0.0027 0.0098 -0.0004 0.0105 0.0033 -0.0076 0.0454 0.0124 0.0117 0.0074 0.0158 0.0095
mfd_volinflowproportion_open_m 0.0036 0.0184 0.0067 0.0068 0.0057 0.0011 0.0043 0.0281 0.0067 0.0076 0.0034 0.0088 0.0084
mfd_volinflowproportion_close_m 0.0029 0.0003 -0.0048 -0.0052 0.0102 -0.0042 -0.0168 0.0089 0.0064 -0.0127 -0.0014 0.0122 -0.0003

FHF R R

Wind, 4 g %5 5 H

EES AR E & 5 R RAERRLFAAT LI BAT A
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HUATAI SECURITIES

&R B T8 A8 X5 AT

BEAFRAANDT S, ENSAATHERMETERRAT LGS A £2FHEAT 2R ET
H5FERTemEE, ETR, ANEFTEETLSAMB TR GMEE. BIXET Afe
B Z &9 B EAK ZHA TN A {CorrB}, L PCorrfPRAEFINARX—K@LET A B
BAANR LR TRERGMK RS, AMNMWET A48 K%L ISR

Cyp = mean (Corr#Bli=1,..,N)
BMNAEANLRA TP RBFRZRTHEARL (A—LAARFTHXEES), 2 HERE
B % M Z 8] £ 20140103 £ 20180320 A 6948 K 3% FA54%, 4B & 6 Fras, @ WK
AR, % T mfd_buyord (£ 7 A AN¥ %) 5 mfd_sellord ( £ 7 & th ¥ 40) 4 X 3%,
EABATHMXBRATEE. WREASENETEAME T HELERRE, F2EIEL
L5 ELERMERA,

B%6: BF4LReEFHBAAEZE (20140103 £ 20180320)

mf_amt mf_amt mfd_inflow_o mfd_inflow_cl

mfd_buyord mfd_sellord mf_amt _open _closemfd_inflow_m pen_m ose_m

mfd_buyord 0.88 0.07 0.00 0.00 0.10 -0.03 0.06

mfd_sellord 0.88 -0.10 -0.09 -0.08 -0.19 -0.18 -0.09

mf_amt 0.07 -0.10 0.46 0.38 0.55 0.28 0.25

mf_amt_open 0.00 -0.09 0.46 0.10 0.33 0.47 0.08

mf_amt_close 0.00 -0.08 0.38 0.10 0.21 0.06 0.41

mfd_inflow_m 0.10 -0.19 0.55 0.33 0.21 0.47 0.40

mfd_inflow_open_m -0.03 -0.18 0.28 0.47 0.06 0.47 0.11
mfd_inflow_close_m 0.06 -0.09 0.25 0.08 0.41 0.40 0.11

TRk R: Wind, &R GE KA PT

HiF S H RN E & F AR RIEF I FAAT LI AT R
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HUATAI SECURITIES

¥ B F W)X RAR

ELSZRTREIERRE (RS ETAREKZMIK) (2016.09) 7, AMNEAAAN BT A
KB FRA (BPERFMR) 692t kiR L%, ESATAING _BRE (it
B-FMRAZAEEERT) FRMNEBRTE&RIAL, L T E@me)RAARELH. HBLH
B, KAV 2R T F @ X AR LBk,

IZRER S

B EEA — AR AN E TR T R, ARECER SR FESTHOREE BT +
1AL Z R B ST R B2, BTF 3 é’JEJ}a% HEPA BT AT B TS E, FLhE
Hﬂﬁ.%%miﬁ$%@ﬁ*%mﬁ

=N X £ X ]

J
L REIES T+ 1K EF
Al-RZiAEFTHRTd LORER
[l EiESTHE Aﬁkl%iﬁﬁﬁfoé%ﬁﬁkmﬁ1 ZN % 0)
&%iﬁ)”T%%lIﬁﬁl%(&l%®%l%&m$ EA=REROE
BMEiAS THNEREKSE
TR R @ L, &41‘]ifl%dL€f@ua;mlliéx, RRBAEIZA TR TAZEFS (BPFT
ﬁ&@%ﬁﬁ%&xﬁﬁﬁ§ﬂ)%ﬁa%tﬁﬁﬂotﬁ%%mﬁ$A@E%%Xﬁt
Bt e, HENRENTZ I EN, t AOLHERTHERERAZEEREEN,
EFW@F’V‘}Zz (TEARAER T dMRER) RAELHMEAEE (T+1WARLEE)
—ABAE. LR, EEAREONLE, STEARTFORE T, KM%
Bk Hy: X5 =0
MBI H: XS #0
AR A t AT EA
__ X
SE (XT)
HHSE (XT) REREZHKXTWREZG L BETE. —f& t{ELSERT 2 KA
%$%@b%ﬁﬁ%i%%%i%(&ﬁ%ﬁ,$%H%dﬁT%%ﬁ$ﬁﬁi%%%%
HER)o 28, AMAEDEREA P AT HERE, RE—CAE EABTLREZSRET
R, BIAEE R T ME P RS TAR KGRt A%E, BEREBLTHRBET IC
B 6930 5 2 — 2 f

MXAE A T R T e
1. EZd: 2 AK, BIRST. PTRE, JIbENARGHET—H BI1E2maiKrZ,
2. E#IXIE: 2014-01-03 £ 2018-03-20.
3. BaEH: EAXHBHARTREEE, ETTALHBE oML T RS (AP R
300 45 A E) #HiTE I,
4, FABAET ik
Q) RTREZERGTHEZTHFCARE 1 PRI, MOKBEEH A Wind B Z 0K
HMFITHE, MIERHKREWAMBKLEZFEET HFME;
b) #rA: FrEBALEENRTREEEF T MELNAGHE, RUARLIREE,
B — A FAEAIRMAN (0,1) S a9 53], XHFMTETRRE B TR EEZ
1) B A7 Tt
C) HRAAA: ﬁ%l%%%ﬁﬁkﬁ&f,&mz%ﬁk%ﬁﬂéﬁgc
5. ®MERE: §FEER DK (OLS) TiALS K DEEGHh (AR DL
AL BT AR AR R, B ARKBRS 25 4THOHEERN)),
HFH AT EEF T £, KKMNAF Barra FH#, K e ) —F @2 (WLS),
fE AA R B TAA ST FARME N AR E, AL H A TIHGF7 £ %,

R HAT L W & A1 R o
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HUATAI SECURITIES

6. BTNk
a) tAEF 7| 3HE-F 3 4E BT 2600 E 2R
b) t{AFINULMAKRT 269 b—FIBE Fo R FHR LT,
C) BFKEFFIFHME, ARZHERBILAAR t {4 FIWF A F AR 57
AET@—R, FHLEETRAE;
tAE 5 P MO LA TR At | 89 AT R 2 —— 2 5 R F M A A M, B AT T 2 &
A&, B,

B-F IC{ityit K

BT ICIARIEATES TMORERLL TH MR SIKBWGEFRK, B

ICY = corr (RT+L,4T)
g ICTRAR T d A% T ICH, RTOREAFMAAMES T+1 Mo 0%, dTK
EAANRE THERT d LW RELDE,

M XA A M Ty B T

1. BEe, "HRXE, K@i E5=EEmE,

2. BFAAEMA. Wk, ERMEAEE, A&OH ERNLMET ST TARTF AT
YEF (REE) #AME), BIKEEN BTG —AMER. BT B RATL
HZAfAAREAE TR, HHKRER A T+L LR BI04 X R HAEH
THET IC {5,

3. BTt 7k
a) ICHAAFINHEARI—BFIEMN;

b) ICA&R 7694k £ B F A

c) IRwF (ICHELAFFIHMEL4RR £ 69 ufh) B A 3
d) ICARAReE—MEHTRIRLZEHRT;
e) ICHEFIXTEMNELIL AFERTmAGARE.

BfkEFE, t{ELICHEZIAMH XA

MAENFHANET A&, ICHTFNET ARG AHE LS, ARCMNZmE kLA E
R HFaBE R R? AT HAXANFE L, &MNENB—/AF]3L:
EX,YABEAEZ, N

[corr(X,Y)]? = R?
HEFPRIAZAMEDPEY =aX + bR EAMEEHPEX=aY + b8 Tk Z4 (L Fa, bREFEIZ
#)o

I RAMAEL R FAK (RHEe)ak) Fig Asa

r=BX+c
(rREFKEE, XARTREEL, cRFHA, c TAEMATHRAT) AR REAMN
At HRAT IC A IE, AIAMETRERETTA, TLAET, stERREHE
FREEX, WAIRBT ICAHAcorr(X,r), &5, BT ICIAG-FHLFTERFN
KA = IR A AR,

A, BF ICARAR LR ATHME ZAPEATREZOEEAXAEE (R2H-F
FAR), AAE R AT RS FayfafEl (IC{AAK, INETFKEALT, KR
) mEEEP A ETRAEERAR R AR, R R NIZE T TR R
B EG KD, EHFTREBIAET L TEREESLEGEE (LR, BFKREERREKR
B, LTAEIRMRNGHFER); EF @k bt E ke t1ld, £—T&M= = t{E5R?
Bt E —8 (ZFx R # 4K, YR2=00Ft{E4HK 0, BRZ=11Ht{AILF K),
BT RMNAKAGDERERQIETITLEE, AT AR RN B -F 5 0569
fEFERE /) (TS RE AR A AL 89 BRI AR ) o

HiF S H RN E & F AR RIEF I FAAT LI AT R
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HUATAI SECURITIES

BLE—T, ICARMARA FAR KM ISR, AR BRAUR 3 B F 3 A A 69 AR A /) 2 &
2F, BTFKEF5ATAEZANRK, € RRAZT AR EFG KD, Rt
BAGRERS,

FRLE, AMNAEFART IC AN EFRELATTMA, FTLIAET, HLLLLE
WM B L Ak, A2 RMERER R, KNSR RKEHA.

o BRI TR

RBBRFAAM L Z 34747, MERTALIGN, TRAMNGESTIKIFHR LG FH, —i&
kit, @idEEkft ERBF IC AL EHTBDTFOERAE (P, ERFEHEL LT
] 1/3 B9ANRE R I AT 1/3 A2 )5 1/3 B9 AR R ILBAF), 12 R 5 & )k 2 7T A% 2 BT %
WGy, H BRI kZHENE, SRFEW, BEFTR, FELAARRES BT LA RHF
A, R EIET S —A BT KT K.

M IRAL R MY Ty ke T

1. RZe, @#HKE &L= EE5mE.

2. o EEANATHEOREANRXHOEARATE, ETATEE AN S B
LM,

3. HBAET R R#TEARIL, BFEAZHRERLAEYE.

4. DRk BHEA—BATL AT AR A BT RN BATHE, BAMT 435 R
NADEELE., WwBE T T, ZETRRESITLANMEERE, TAIEF LT
ATRE (RMAERMEERZTHTNRK), DEEEREETEN N 0T L AN
FE Ao, Bl BT 1P, 5 AR ERSE (REHFRABREH 0.2),
BAX BNV AR 3 B, My Eas 1 AERE R mil U3 &8, o Eas 1 asAi
M1 AR 2, AN ERILA 0.2: (1/3-0.2) =3:2, RAERE, »EEL2 845
ANBE 2. 3. 4, Bk A (0.4-1/3) :0.2: (2/3-0.6) =1:3:1, »EH 4 4 8.5/ % 4, 5,
Bk 2:3. AEFTERRNRTEEANA BT L AN ERILE, 71K EAER
b5 Em A (RAVE R P E 300) 4R, HEIAT P,

5. Mk SASEAOKBE R, LEE FAERE RAKIM. BEE,

Bx7: #EFH>EMNRETER

PRAFHEETER

AREL e e ANBEN
#74k29 | |

F 6 FHHREESTLAAMEERE, TURELTURE,

B BRI A F AT NANEARE B Aofl, Plhe B AT A1 P B AR

MR ENF, SEEASOEPMRIFAR2AEER L HA1/5: (1/3-1/5)=3:2,

A it 5 A AasAaR (k) .

ASREL e e A-BEN
a2 | | | |

AR A-RE2 ARE3 ~AE4 ABL5

| | J

) 5B o1 ) PV ) EAAS

173k AR B A

TR : R R IA

HiF S H RN E & F AR RIEF I FAAT LI AT R
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HUATAI SECURITIES

¥ B F KRS
P EARRV R 5 A Ty

AEFERTAXZZN A BIRE T, RMABELEESLFHAGHX, FEA@H)RET
BB ME R —— T THEMET. AFZBRE (RALRATFMNAZFHELRT) F7F
5, BAVFIRE R T XAk i, EERFATH BN RREW@BAAZOEB L, HT 2
BAHETER, RMNEERLAETHAABREG T EaTfept ik, E@myRT
8K 45 R A1 R AR G9BEAR, BT itk WAt

SRR FmE TR A OLE:

1. HAEELEWNGFH % (20140103~20180320), A4 1~ 4 5 A% EFMA
KEDHERFMEGITL PG EME, KEMLS AT PHRGERMASL, BRI
HABAES 1~4846 5467, —BATLARNREFRBE, TLAEH L HFE 500
TERERE, 370 RAEBRHAMETAZZaAsE, S+ HASHEANL
&1, $7248465 BNBEAEENTHEFORE—ANXH OHERTIE, AT
BHEOBEARS BEYS DKENEAC (DEALMEXREZSmMHIANL—F “HE
AR ),

2. S EBEEMAASCNAEE, HAT @GN F iRt Eas 1~a46 5. Ak
1, 5K 300, PiE 500 A{Axt AR

3. HAEEMAEN, AALS 1~EA 504 ER AR AL ENTER., TUEEW
HE TR EBAS TR N IAA R,

4. A4 148t iE 500 BABHALE > A S B . %A 7 B A[-0.2%,0.2%] A F s X ],
MIE R LT 7 RIFEIEA 0.2%EA, £ E { AT m Lt 2] R E— NI A
Regsm Ak (PP mee—5, AHERBHERFINLAERAEN).

5. pAANNSTAAMNER, BEL—TF, $7486LFANAE1, 24465 (A
B 89— AT Fae, ZRA0REFERREE 1 GFER ALE 5 65 {HI M
I,

6. ANETALKX M EEA BN G AR ILE (5t B). KRAVFLT SR S 85T EHEL
AT 13, 1U3~2/3, B 13 4 =AAKkE, EXZRXREPoAlstiTo 2mX, Lka
MR T ER AT @R CEEHENKRES B R EBLF AR,

7. ARRATLRE S EAESEMGAPIE (D BEE) e RAETRE —BAT LA IAMT 22
MK, EREEESHEITLARZEFIESEIMLEFRAL CGEEEMT LA AL
WA HF AR,

EEBAEELALH AL I~AE5MNER, R TAEAL LI, Ao BMHTE
AAET O (RATEARZEGILE), ATHREAN A BAL, #FEFALFMEGT 0T
K; AXPRESCEANA 108, BHgEHEE,ZRMNGNEAT 2R, Aot ads
1~5 ik FH 6% E 10% AL Hm A, BT FAE 1I~5 AT EEL L E
I8 A AT T,

W T A EMSHAT L AR EFRALE, PTARMLF PR 300 454~ 300 F4X
454 (000984.SH) ik 500 454 & 500 4 #1454k (000982.SH).

HiF S H RN E & F AR RIEF I FAAT LI AT R
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RABT

ZEARTAELSAXSH BREAANKGEAR, QIR ZHRANE. ZHAN
¥R, IHNINEANF, IHIHNEANE, ZEAANERTFAHRAGEAF (=N EFEAR
B -F{E A A-1) . mfd_buyord (£ /7 AN 4) A4 N6 B -FlE £, ICIR MAHEL ¥ &,
B b ZATP R LA R ANEKE R FHTE T,

B£&8: AANBFEIE, ICASH

Bfika® BFKREE IC &7 IC 31

B¥ [tI394E  t|>2 kbt AL ARAE HE BItRER H4E FRE IRIE  IC>0 &b
mfd_buyamt_d 3.42 64.17% 0.22 0.11% 7.84 2.39% 5.01% 0.48 69.52%
mfd_buyvol_d 3.25 61.05% 0.13 0.05% 3.14 1.34% 4.64% 0.29 62.41%
mfd_buyord 4.01 70.11% 0.32 0.18% 10.71 3.35% 5.76% 0.58 72.64%
mfd_buyamt_a 3.39 63.39% 0.26 0.14% 9.49 3.05% 5.27% 0.58 72.93%
mfd_buyvol_a 3.20 59.40% 0.16 0.06% 4.14 1.91% 4.85% 0.39 65.82%

FortkR: Wind, % &5E 55 A7

A£9: RABTHEARE (HEE)
TOP 4  TOP@4  TOP#4&4 TOP#A&  TOP4As $Emb EZeg $Ems $Eab

B¥ FlEEF  FREFNE EEE  FAEH  FLRE FRKEER FhEsE ELERE RXEH
mfd_buyamt_d 19.04% 35.94% 0.53  -55.40% 1.49 27.45% 8.91% 3.08  -19.08%
mfd_buyvol_d 16.45% 36.04% 0.46  -55.70% 0.87 21.14% 8.66% 244 -16.72%
mfd_buyord 24.18% 35.77% 0.68  -55.08% 2.03 27.56% 7.80% 353  -15.78%
mfd_buyamt_a 14.93% 35.76% 042  -55.59% 11 23.59% 8.72% 27 -20.12%

mfd_buyvol_a 11.55% 35.79% 0.32 -57.45% 0.29 16.74% 8.45% 1.98 -18.53%

e Wind, & RAE 5T AT

B %10: mfd_buyord B-F4% E@A4&H% 94 (20140103~20180320)

AR R AR B Aast K A& ABFI S
BFms FRKBE  FlEHE EdiE R’ K E4# hEE  FRAFHE ERN7E S AnE &K H#
mA 1 24.18% 35.77% 0.68 -55.08% 6.39% 3.15% 2.03 56.28% -8.86%
mAhe 2 15.63% 35.08% 0.45 -56.09% -1.17% 2.80% -0.42 49.56% -11.56%
w43 12.41% 35.49% 0.35 -58.27% -3.77% 2.42% -1.56 47.71% -15.11%
w44 6.34% 35.24% 0.18 -63.04% -9.05% 2.24% -4.03 41.09% -32.29%
M4 5 -2.62% 34.83% -0.08 -69.72% -16.93% 5.23% -3.24 38.36% -56.32%
HAms 16.93% 35.13% 0.48 -56.37%
%l 27.56% 7.80% 3.53 -15.78%
FHRR: Wind, %5 E RS
BA&11: mfd_buyord B2 EE & ER A4 B4&12: mfd_buyord B & ZE&AHER AL RLEHETER
S Hh: A — i #2m 29 4 4 — #2m
4] % #3m Fam
i 7£300 1 E500 15 — 54
3 -
1 ’
2 -
0.5 1
1 -
0 T T T T T T T T O T T T T T T T T
S S 3 5 3 S 3 5 3 s S S B S S 3 5 3
< < ) O © b ~ N 0 < < T} o) © © ~ S )
S & &8 § &8 & § & &g S &8 &8 §8 &8 8 & § 8§
* K: Wind, & FIERHF 5T AR : Wind, &R IER TP
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B#13: mfd_buyord BF4EH4 Ll A RAARRRKEHS)AE  HBi14: mfd_buyord HFE2ALBKERRERMER

500 1 s 5.00% - — A ] - 250%
4.00% - LZrmbsRitka®
400 - 200%
3.00% -
300 1 - 150%
2.00%
200 - 1.00% - 100%
| 0.00%
100 0%
-1.00% bS] 3 =
0 T T T T -\ ‘b 'i é
£ 8888888 8 8 8 8 8 S S g%
©O O © O © 0O O O © 0 © o o -2.00% 39 N I3V
S & ® ®© ¥ N ©6 N ¥ © ©®© o© o
-3.00% L -50%
e Wind, 4 RAEKGFRAT FA KRR Wind, & RIEF TR
B%15: ARRF(EREE mfd_buyord 5 E&&ggtrst B (1 E)
T {EHEAE AT L/369 5 B A S AL AR B B R 7 AS HEAZ 1/3~ 21309 4 B A SE AR T 5 %
TAAHMZ B 1369 B AF LB FH IS R - e TAHHAZATL/309 9 B4 A B E b E
AL HZATLI309 0 B 4 A% Btk AALHEAZ 1/3~2I38 9 A H b %
AL HEA 1/3~2/308 5 B A 4% Btk R TALHAE B 1389 B & B & b %
T ALHEAE G 1389 9 2 A B tb %
YA 4F
10% - 1.0

0%

-10%

-20%

-30%

-40% - L 4.0

AR R Wind, % F&E KA LT

EEA RN E & P YR RIEFRIRE A AT I BAT R
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HUATAI SECURITIES

B%16: ARRA4FE mfd_buyord B-FHEa&HEIH (S EE)

wa 154 wh 1 wh 1 m4s 1AETKE wAh 1 gt A EAFI
A7 AR H R EéiR ZEE AR EH# FREAER d s R A
i+ H A 23.02% 0.98 1.92 -12.88% 51.90% 1 2 4 35
Bt 17.79% 1.05 0.95 -26.94% 48.78% 12 4 35
% gURE 17.45% 0.91 1.42 -11.16% 51.70% 12 3 45
w7k % 16.47% 0.65 1.58 -10.01% 51.70% 12 3 45
RAR4k 15.54% 0.65 1.27 -17.65% 52.48% 142 35
AUtk 14.51% 0.52 1.55 -14.50% 52.39% 12 3 45
EHR 11.84% 0.76 0.92 -24.83% 52.00% 1 2 4 35
E 10.61% 0.83 0.77 -26.09% 49.07% 1 2 35 4
B 9.63% 0.47 0.65 -24.70% 50.63% 12 3 45
AE 9.55% 0.68 0.99 -12.15% 52.87% 12 3 45
ik ik 9.48% 0.37 0.66 -19.51% 50.34% 1 2 3 45
HREE 9.41% 0.55 0.98 -13.10% 48.78% 13425
Al T 7.27% 0.58 0.84 -11.93% 52.58% 1 2 4 35
e 5.71% 0.31 0.46 -15.87% 49.76% 1 2 35 4
E#H 3.86% 0.43 0.55 -18.22% 49.95% 1 2 3 45
o TR 3.16% 0.52 0.34 -20.61% 49.27% 12 3 45
5 T 4% 2.97% 0.46 0.21 -26.93% 44.60% 12 3 45
w1z 2.59% 0.55 0.21 -28.43% 48.30% 12 4 35
A4k 1.45% 0.46 0.10 -37.56% 50.05% 12 4 35
B Ho 1.10% 0.51 0.12 -23.05% 48.00% 2 135 4
= 1.10% 0.44 0.09 -33.48% 48.78% 2 4135
Hetk 0.60% 0.34 0.06 -18.80% 48.88% 2 135 4
A SR -0.47% 0.24 -0.04 -32.36% 50.05% 1 3 4 25
Gh -1.32% 0.27 -0.09 -35.29% 47.81% 4 1 2 5 3
A RNREL -1.54% 0.12 -0.18 -21.59% 49.46% 2 13 45
A AE Hy -1.92% 0.36 -0.18 -22.21% 50.73% 2 15 4 3
ESAT Rk -1.97% 0.24 -0.14 -25.77% 47.03% 1 3 45 2
te ik -3.98% 0.05 -0.31 -26.46% 49.37% 2 135 4
SRAT -8.09% 0.25 -0.75 -38.06% 45.37% 3521 4

FA KRR Wind, &R AT

HiES RN E R 5 PR AR R FAAT L3 SRR
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HUATAI SECURITIES

ZEBAFHRAAELTRS BT E2AEMXOEIR, QHEIZANAEHA, THARAEE. £
NRBEHR, EHEHEHH, THEFHEEE, FEABLRTARGET (FNEF
184 B B TR A-1). mfd_sellord (£ /R E$£4) £ARWE-FIKEE, ICIR 442
HEg, RN A RS EREBDTHTET.

B%17: AREBFEBEE, ICHESH

BFlsd BHFki IC 53 IC &3

B¥ [tI394E  t|>2 kbt AL ARAE HE BItRER H4E FRE IRIE  IC>0 &b
mfd_sellamt_d 4.04 71.18% 0.35 0.18% 11.17 3.71% 5.80% 0.64 75.46%
mfd_sellvol_d 3.29 61.93% 0.19 0.07% 4.63 1.65% 4.45% 0.37 66.21%
mfd_sellord 452 74.49% 0.41 0.24% 12.52 4.67% 6.74% 0.69 75.66%
mfd_sellamt_a 3.46 65.04% 0.27 0.13% 8.88 2.49% 5.10% 0.49 71.28%
mfd_sellvol_a 3.32 60.56% 0.19 0.07% 4.32 1.51% 4.83% 0.31 65.24%
FHRR: Wind, £ RIEHKF I
B£18: AHEFHEMRE (HEE)

TOP %44  TOP#&4  TOP#4&4 TOP#44  TOP#44 3ems 3Ems $zEms  SREbL
B FRAEE FRAHE LEwdx mXaO# FERE  FRKSEE  FREHE Bk R’ K EH#
mfd_sellamt_d 32.08% 35.20% 092  -53.55% 3.04 41.80% 9.48% 4.41 -17.44%
mfd_sellvol_d 16.70% 35.87% 047  -56.67% 0.94 21.76% 8.95% 2.43 -17.05%
mfd_sellord 32.02% 34.95% 0.92  -53.48% 3.01 42.12% 9.51% 4.43 -16.45%
mfd_sellamt_a 16.93% 35.93% 0.47  -56.44% 1.37 25.68% 8.89% 2.89 -19.61%
mfd_sellvol_a 15.00% 36.03% 0.42  -56.89% 0.84 20.08% 8.91% 2.25 -16.34%
TRk Wind, R GER LA
B%19: mfd_sellord B-F4 &8 4494 (20140103~20180320)

AR ABFIHE stk ABFAH
¥hms FlolksE FREHE EEnk &K EH# hEE  FREDE 15 8 bR AR &K=
mA 1 32.02% 34.95% 0.92 -53.48% 12.74% 4.23% 3.01 56.96% -12.10%
mAhe 2 17.30% 35.58% 0.49 -55.73% 0.43% 2.98% 0.15 51.22% -11.12%
w43 10.13% 35.68% 0.28 -60.79% -5.66% 2.53% -2.24 46.06% -22.16%
w44 2.46% 35.53% 0.07 -66.03% -12.28% 2.46% -5.00 37.88% -42.53%
M4 5 -7.54% 34.97% -0.22 -73.44% 21.12% 5.92% -3.57 36.51% -64.63%
HAms 16.93% 35.13% 0.48 -56.37%

%l 42.12% 9.51% 4.43 -16.45%
KRB Wind, % &ERHF R
B#£20: mfd_sellord B-F% &84 ER 444 B%21: mfd_sellord BF&EaA4ERRALEELSETER
L. g 34 ¥4z 42
67 #4z: £ T #ou i 4 — #ou
34 %44 & ay A
5 — #54 £k 25 - wom A
i 7300 & 31500 — %54
4 - 2 A
3 1.5 -
2 1+
1 - 0.5 \A\\__—
O T T T T T T T T 0 T T T T T T T T
s &5 &8 & 8 B8 3 & =8 s &5 8 & 8 B8 3 & =8
< < b b & & NS NS b < < ) b & & ~ ~ &
S & &8 &8 &8 8 & & g S & &8 &8 & 8 & § g
B: Wind, & FIERAF R PT AR : Wind, &R IER TP

HiES RN E R 5 PR AR R FAAT L3 SRR
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B#22: mfd_sellord BF9E84 1A AAADRPKEH)HE  BA23: mfd_sellord BF 2L BKERRERUER

400 1 g 6.00% $Emb A E 500%
5.00% - ambRitka®
400%
300 + 4.00% -+
3.00% 300%
200 ~ 2.00%
200%
1.00%
100 - 0.00% )‘ 100%
-1.00% [T ’ g pay
’ ; ; T 0%
0 T T R— _200% 1 ﬁ :
S 8 8 X B 8 8 8 8 88 8 ¥ ¥ N N IS
o o o o o o o o o o o o o
© 0o ®® © & N o & & © o o o -3.00% -100%
TR R Wind, £ RIERTF T FA R : Wind, % 5ERF7TPT
B#£24: ARRWEKHE mfd_sellord 2 E&& & Btk B (91 E)
T {EHEAE AT 1369 0 B A AR B S R TWALHZ1/3~2/369 5 B 416 F AR UK 35 F
TALHEZ 5 130 o B A F LB HI S £ == e TAHAZATL/369 9 B A L E
TALHZ ATL/369 5 B 45 A b R TALHE21/3~2/309 5 E A B L%
AL HEA2 1/3~2/389 5 = 545 b & TALHZ B 1309 5 E 45 B L &
TALHEAZ G 1389 9 B 40645 Bk &
20% r ¥ii: 4520
10% - 1.0
0% " a) an U —> » 5 n—— E—
Qs ut o ut
10% | & P = =
-20%
-30%
-40%
-50% - L 5.0

FA KRR Wind, &5 E R 5T AT

EIFH RN E & F PRI RIERIL FAAT LI RAT
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HUATAI SECURITIES

B %25: ARR4TE mfd_sellord BF 5 BAASHEIT (9 EE)

wa 154 wh 1 wh 1 m4s 1AETKE wAh 1 gt A EAFI
A7 AR H R EéiR ZEE KX EHH# FREAER d s R A
% gURE 23.28% 1.37 2.21 -11.27% 51.80% 12 3 45
w7k % 19.51% 1.01 2.09 -8.42% 52.78% 12 3 45
ik ok 18.94% 0.91 1.37 -22.03% 51.90% 1 2 3 45
RAR4k 18.59% 1.03 1.74 -13.26% 52.97% 12 3 45
AUtk 16.96% 0.86 2.28 -9.82% 54.63% 12 3 45
i+ H A 16.79% 0.94 1.42 -20.47% 52.97% 1 2 3 45
B Ho 14.33% 1.08 1.68 -14.94% 54.04% 132 45
14 13.70% 0.63 1.08 -14.55% 50.15% 12 3 45
E 13.32% 1.06 1.11 -18.95% 51.31% 142 35
Al T 12.12% 0.99 1.67 -13.75% 54.14% 1 2 3 45
w1z 12.08% 0.87 1.09 -20.23% 51.51% 14325
AE 11.14% 0.96 1.21 -11.48% 50.63% 12 3 45
=373 10.87% 0.88 0.94 -20.21% 50.93% 1 2 3 45
E#H 10.75% 0.77 1.59 -21.07% 53.46% 132 45
Hetk 10.71% 0.78 0.93 -19.90% 50.93% 1 2 4 35
5 T 4% 10.68% 0.85 0.92 -19.53% 49.56% 12 3 45
HER 10.34% 0.56 0.71 -32.10% 49.56% 1 2 3 45
ENES 9.99% 0.70 1.21 -11.09% 52.19% 1 2 3 45
B SR 9.82% 0.81 0.96 -17.97% 51.80% 1 2 35 4
A RNRE L 9.54% 0.62 1.21 -12.18% 52.39% 12 3 45
o TR 8.91% 0.79 1.01 -22.71% 48.98% 12 3 45
Gh 7.96% 0.66 0.58 -17.20% 47.61% 12 45 3
e 7.53% 0.45 0.60 -13.42% 49.76% 1 3 25 4
= 7.41% 0.95 0.72 -17.82% 49.66% 12 3 45
A AE Hy 7.27% 0.79 0.74 -13.63% 49.85% 12 4 35
B 7.04% 0.76 0.50 -26.36% 48.20% 12 3 45
ESAT Rk 4.93% 0.49 0.32 -23.75% 50.24% 125 3 4
A4k 3.22% 0.70 0.24 -32.80% 49.85% 1 2 4 35
SRAT -8.70% 0.23 -0.83 -40.82% 44.40% 5 3 4 21

FAtRIR: Wind, 4 2RAE 5P

HiES RN E R 5 PR AR R FAAT L3 SRR
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HUATAI SECURITIES

EAHBANET

ZEABATHRE LALLM B T FRANKOGEIR, QBB ANT. ZHFAAN
F () ENFARNF S, ZAFRNE. ENARNE (). 2N FAANE S,
mfd_volinflowrate_m (£ /7 #AANE) £AAGEFREE, t EHEEHES, BHX&MN
Pk HAEHANERE B FHITET

B£26: EAHHRANBFEEE, ICHAPH

BATksE REFKREE ICHEH ICHFF

B¥ [t]394E  |t|>2 &Le t N ARk E HE RItARR M ArRE IRKE  IC>0 bk
mfd_inflow_m 2.93 58.62% 0.41 0.14% 1145 2.76% 5.03% 0.55 71.37%
mfd_inflowrate_m 4.42 67.09% 0.72 0.74% 17.80 3.92% 7.92% 0.50 69.52%
mfd_inflowproportion_m 3.06 59.49% 0.50 0.47% 1420 3.38% 6.32% 0.53 72.05%
mfd_buyvol_m 2.54 51.61% 0.37 0.11% 9.87 2.03% 4.36% 0.47 68.35%
mfd_volinflowrate_m 4.42 66.99% 0.72 0.75% 17.80 3.93% 7.91% 0.50 69.72%
mfd_volinflowproportion_m 3.06 59.59% 0.50 0.47% 1424 3.40% 6.32% 0.54 72.64%

FARR : Wind, & 5 iE K5 %P7

B%27: EZAHHANBFLEMNRE (EE)
TOP 4 TOP#44 TOP#4 TOP4A4A TOP4A4AL $5Ebd $5EL 3544 3%546b

B¥ Floks® ShpshE THE FXEH FLE SRS E FRESHE LERE FXEH
mfd_inflow_m 5.89% 34.74% 0.17 -64.77% -2.44 12.62% 6.19% 2.04 -7.55%
mfd_inflowrate_m 13.12% 34.83% 0.38 -57.51% -0.89 12.51% 6.16% 2.03 -4.45%
mfd_inflowproportion_m 11.26% 35.77% 0.31 -58.72% -1.11 16.81% 7.17% 2.34 -4.39%
mfd_buyvol_m 7.75% 34.75% 0.22 -63.51% -2.12 11.62% 6.02% 1.93 -7.52%
mfd_volinflowrate_m 13.01% 34.81% 0.37 -57.59% -0.92 12.25% 6.08% 2.02 -4.49%
mfd_volinflowproportion_m 11.23% 35.73% 0.31 -58.61% -1.13 16.84% 7.13% 2.36 -4.48%

T RK: Wind, £ RIERT T

B £28: mfd_volinflowrate_m BE-F4 EA44 %M (20140103~20180320)

AR R RIS Fibop ¥4 AT H
BHaS FllksE FRhpHE ik &K B Kksd FhEHE 15 &b R AME B K E#
mae 1 13.01% 34.81% 0.37 -57.59% -3.51% 3.82% -0.92 49.07% -14.19%
wma 2 9.95% 35.26% 0.28 -59.79% -5.94% 2.57% -2.31 44.69% -22.95%
w43 6.96% 35.50% 0.20 -63.07% -8.41% 2.40% -3.50 43.62% -30.36%
mh 4 7.75% 35.50% 0.22 -62.07% 7.74% 2.61% -2.96 44.79% -29.05%
W45 0.38% 35.21% 0.01 -71.91% -14.16% 3.47% -4.08 39.14% -47.06%
Aol 16.90% 35.13% 0.48 -56.37%
% =M 12.25% 6.08% 2.02 -4.49%

FARIR . Wind, &5 GE R HF AT

HiES RN E R 5 PR AR R FAAT L3 SRR
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HUATAI SECURITIES

B %29: mfd_volinflowrate_ m B-F4% &4 B R 444 B 4%30: mfd_volinflowrate m & BEA#ER AL A4 ETER

5 #fi: 42 1 R 4

a4 — 1 %20 27 #: A — %2
%34 %4 oo o
4 — H5m @ —— £ % #38 Faa
FE300 ¥ 1E500 1.5 A — 5%
3 i
1 e — M
2 \\
0.5 -

1 -«

0 T T T T T T T T 0 T T T T T T T T
38 5 5 &5 3 5 3 5 3 8 5 &8 5 5 &5 8 &5 8
< < H 1 & © N ~ © < < O O © © N N ©
— — — — — — — — — — — - - - — - — —
& R & R & R & & & & & & R & R & R Q
e Wind, 4 F9E 55 5P TR R Wind, &R AT

B431: mfd_volinflowrate_m 424 1 & EEA ARFKEHSFE B#£32: mfd_volinflowrate_m BF %244 Ak#ERR FRISEE

400 e 6.00% - — A R [ 70%
5.00% - ZEmbsRibla s L 60%
300 -
4.00% - - 50%
3.00% - L 40%
200 -
2.00% - 30%
100 - 1.00% - } 20%
0.00% ‘ 10%
0 — 1 H\
XX 8B B B B 8 8 8 8 ¥ ¥ ¥ '1-00%§ g 0%
o o o o o o o o o (o] (@] o o I T
o o [¢6] © < N o N < © [e6] o o n
§ 9 9 % ¢ o 6 S o o S 4 « -2.00% & g -10%
N N
KA R R : Wind, £ FIEFFF AT AR R : Wind, £ FIEF AT
B%33: ARREFIEKE mfd_volinflowrate_ m 2B GBirzt B (51 E)
w7 RS AT 1369 9 B A S AL AB B s R AL HAZ 1/3~2/349 4 2 40 A S AB Bk 5 &
TALHMZ B 130 0 E A AFHARF M AR e FTHAHMZATL30 S EEST S ILE
TALHEAZ ATL/369 9 E 4L o412 Bk & AL HE21/3~2/389 5 B A B H b E
WAL HE21/3~2/369 4 40615 Bt & TALHEZ B 1369 5 E AR Lk &
TALHAZ G 1389 0 E 545 Bk &
10% - ¥4 42 - 1.0
0% -
-10% -
-20% -
-30% -
-40% - L 4.0

FA KRR Wind, &5 GE R PT
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HUATAI SECURITIES

B%&34: ARR4TE mfd_volinflowrate_m B-F 9 EE4HE 4T (B 2E)

wa 154 wh 1 wh 1 m4s 1AETKE wAh 1 gt A EAFI
A7 AR H R EéiR ZEE AR EH# FREAER d s R A
B Ho 13.34% 1.06 1.65 -6.73% 52.39% 12 4 35
w1z 7.33% 0.74 0.61 -12.87% 50.54% 12 3 45
i+ H A 2.88% 0.47 0.24 -32.98% 47.32% 1 3 2 45
AT Rk 2.36% 0.40 0.18 -25.93% 46.45% 12 45 3
A4k 1.05% 0.56 0.08 -19.27% 47.13% 132 45
w7k % 0.32% 0.40 0.03 -19.07% 46.64% 12 45 3
A -0.06% 0.37 0.00 -26.91% 47.03% 12 3 45
14 -0.27% 0.20 -0.02 -27.18% 50.15% 12 45 3
HREE -0.99% 0.33 -0.12 -21.47% 46.54% 14325
BB Hy -1.21% 0.44 -0.12 -15.51% 46.15% 3125 4
Bt -3.99% 0.37 -0.27 -35.89% 48.39% 12 4 35
etk -4.07% 0.31 -0.35 -28.76% 46.74% 2 1435
B SR -4.38% 0.30 -0.45 -26.73% 46.06% 413 25
5 BRE -4.41% 0.45 -0.41 -26.82% 46.35% 312 45
KAk -5.34% 0.24 -0.50 -25.13% 45.28% 312 45
E#H -5.36% 0.26 -0.79 -23.79% 45.08% 4 1 2 35
S -5.46% 0.08 -0.44 -36.56% 47.42% 1 3 2 45
= -5.86% 0.44 -0.54 -30.77% 45.08% 2 145 3
Al T -5.98% 0.37 -0.81 -24.13% 47.03% 2 13 45
AT -6.01% 0.37 -0.63 -22.89% 45.28% 51 4 2 3
E -6.14% 0.36 -0.51 -28.90% 47.91% 2 3145
e -6.84% 0.07 -0.55 -28.11% 43.33% 4 1 35 2
A RNRE L -7.76% 0.06 -1.00 -31.46% 44.89% 2 1435
5 T 4% -8.07% 0.09 -1.07 -30.35% 45.67% 2 4135
Atk -8.11% 0.20 -0.69 -32.24% 46.45% 2 4135
AE -8.87% 0.29 -1.11 -36.27% 47.03% 4 21365
o TR -9.00% 0.21 -1.06 -37.44% 45.67% 32 415
b ik -11.93% -0.02 -0.87 -43.35% 46.35% 3521 4
=373 -15.69% 0.02 -1.33 -52.14% 42.06% 2 5 4 3 1

FAtRIR: Wind, 4 2RAE 5P

HiF S H RN E & F AR RIEF I FAAT LI AT R
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HUATAI SECURITIES

FEEAFRANET

ZEARATHRAANE LTS BFHEN A RN RGIAR, QEFEINFRANGT. T
HENBRNE (£F), FEEIANBRANT L, FEITABRAANE, FEEZHFRAN
F (¥)., FHEHHHRANE B, mfd_volinflowrate_open_m (F#& £/ 4 RANE) £
W EFIE R, (AL HES, AR NHELENRAANLIREZBFHTET.

B£35: FHEEIAFRANETFEEE, ICHAHH

BATdsE BEFKEE ICAF] ICHFF

B¥ [t13%4E  |t|>2 B tHfENARARE HE FItERR A FAE IREE IC>0 LK
mfd_inflow_open_m 2.83 58.52% 0.65 0.20% 18.65 3.77% 4.69% 0.80 80.41%
mfd_inflowrate_open_m 4.38 67.96% 0.96 0.88% 21.69 5.50% 7.09% 0.78 80.96%
mfd_inflowproportion_open_m 2.71 53.65% 0.73 0.55% 20.12 4.62% 5.49% 0.84 82.16%
mfd_buyvol_open_m 2.53 52.48% 0.51 0.14% 13.66 2.80% 4.35% 0.64 76.80%
mfd_ volinflowrate_open_m 4.38 67.87% 0.96 0.88% 21.71 551% 7.09% 0.78 81.05%
mfd_volinflowproportion_open_m 2.71 53.85% 0.73 0.55% 20.11 4.62% 5.49% 0.84 82.16%

FAR R : Wind, 3 5 iE K5 %P7

B%36: FHREIHNBAANBTFLEMNRE (HLE)
TOP 444 TOP 44 TOP 44 TOP 44 TOPM4 2544 354b 35EEd 325484

B¥ B E AR E FEE BXEAHR RBLE SRS E FRESHE FTEE RXEH
mfd_inflow_open_m 10.11% 34.76% 0.29 -59.58% -1.64 19.14% 5.53% 3.46 -5.58%
mfd_inflowrate_open_m 15.93% 34.82% 0.46 -56.38% -0.13 14.36% 4.76% 3.02 -3.65%
mfd_inflowproportion_open_m 12.45% 35.62% 0.35 -58.17% -0.91 17.41% 5.70% 3.06 -3.64%
mfd_buyvol_open_m 11.40% 34.82% 0.33 -59.78% -1.32 16.25% 5.44% 299  -7.08%
mfd_volinflowrate_open_m 16.06% 34.81% 0.46 -56.47% -0.21 14.71% 4.72% 312 -3.79%
mfd_volinflowproportion_open_m 12.53% 35.62% 0.35 -58.15% -0.88 17.46% 5.69% 3.07 -3.70%

T RF: Wind, £ RIERT T

B %37: mfd_volinflowrate_open_m B4 &4 44 #4547 (20140103~20180320)

HFA0AB R A H Aast KA A H
®fas FlolksE FREHE B#bE &K @H# hEE  FREDE 15 8 bR ArE &K=
mA 1 16.06% 34.81% 0.46 -56.47% -0.72% 3.42% -0.21 48.88% -8.13%
mA 2 9.19% 35.12% 0.26 -62.32% -6.46% 2.40% -2.69 46.93% 24.77%
w43 7.04% 35.37% 0.20 -61.91% -8.23% 2.61% -3.15 44.79% -29.67%
mh 4 4.84% 35.47% 0.14 -66.01% -10.08% 2.52% -4.00 40.12% -35.75%
WA S5 0.84% 35.40% 0.02 -69.06% -13.53% 2.81% -4.81 37.49% -45.74%
o 16.69% 35.13% 0.48 -56.37%

%l 14.71% 4.72% 3.12 -3.79%

TAH R R Wind, R KA AT

HiES RN E R 5 PR AR R FAAT L3 SRR
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HUATAI SECURITIES

M#%38: mfd_volinflowrate_open_m B4 &H 4 EM 444 B#%39: mfd_volinflowrate_open_m % ZE 4% AR AL BEHEE
5 - 4, N - - S B4y . 43
i 4 — &l ranm S — 1 %2
#34 4 3 sa
Al — #5m LA i A
300 ¥ 1£500 15 | — %54
3 L
1 el —
2 "/ﬂ W "
*’J ‘VJ’W i
1 VJ vl 0.5
s s s 5t s s s e N e
S 5 S o5 & 9 & 3 5 8 5 8 5 8 5 % 5 3
< 3 & B & & & £ & T 3 & & & & K £ &
s 5 2 & B8 3 5 32 3B s 5 © © © © 9 5 =3
N N N N N N N N N I3 « I3 « « I3 13 « I3
FHF kR Wind, % &EEFF R AT FAH KRR Wind, & RE R

A%40: mfd_volinflowrate_open_m %484 1483t £ A ARFMSEHA  B4&41: mfd_volinflowrate_open_m $ a4 RARKkH £

400 ] 'j)ﬁ\—’ff( 300% 7 —éé‘éﬂé\}]ﬂiﬁi—’%— r 90%
2.50% - Sam A Ria% [ 80%
300 -
2.00% - - 70%
- 60%
200 | 1.50% - 60%
- 50%
1.00% |
| - 40%
100 0.50% |
I - 30%
0.00% 0%
0 T T T T
o o o o o o o o o o o o o -0.50% - — —
2 2 2 3 3 3 3 2 3 33 3 3 = 3 3 St 10%
S O ©®© © ¥ 4 © N ¥ © ® O o 0 > ™~ ]
8 § 9 ¢ ¢ g 6 8 6 S S = o -1-00%$ 3 S 3 S 0%
N N N N
-1.50% - -10%
TR R Wind, £ RIERT AT FA R : Wind, £ 5RERFTHT

EIFH RN E & F PRI RIERIL FAAT LI RAT
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HUATAI SECURITIES

B %42: ZFREF{EEE mfd_volinflowrate_open_m 9~ BA AR Arxt b B (91 &)

m— 7 HE {2 AT 136 B A AL AR B S E TALHEAZ 1/3~2/364 9 A SF AR T 5 &
TALHMZ B U309 55 B A FURFKZE e e FTHETLINSEAGELEILE
TALHEAZ AT L3069 9 E 512 B rb & TALHEAL1/3~2/30 5 BB A B b %
TALHEAE 1/3~2/389 9 B 4845 Btk & TALHEAZ G 1309 5 B4 B b &
TALHEAL G 1369 9 B 4045 Btk &
¥i5. 42
5% -| - 0.5
N
= & = =}
-15% - D
-25% -
-35% -
-45% - L .45
FAR R : Wind, 3 &L K5 %P7
B %43: ZRR4 % mfd_volinflowrate_open_m BA-F4EEAGX MW (S EE)
wa 154 whl ab 1 /b 1Reiks w41 At A BAF
474k AR B R EEE 138 E & K @4 AAABE N B RHF
iEfE 10.04% 0.80 0.80 -12.02% 49.27% 1 2 3 45
B Ho 4.91% 0.78 0.63 -7.42% 50.73% 1 2 3 45
E& ¥ 3.99% 0.63 0.26 -23.64% 48.39% 1 2 3 45
223 3.84% 0.48 0.27 -19.67% 47.52% 1 4 2 35
EAE 3.41% 0.67 0.30 -21.93% 49.37% 1 4 3 25
iz 3.37% 0.63 0.29 -18.00% 47.61% 12 435
A 2.53% 0.27 0.21 -20.90% 48.69% 12 3 45
BRERE 2.16% 0.69 0.20 -21.83% 47.32% 12 435
SR E 1.77% 0.42 0.20 -11.32% 48.10% 1 25 3 4
A Sk At 1.45% 0.49 0.15 -19.73% 49.46% 1 3 25 4
AL 1.03% 0.46 0.10 -16.84% 47.71% 1 2 35 4
RAAL 0.14% 0.42 0.02 -12.43% 46.93% 12 4 35
it A -0.21% 0.42 -0.02 -33.62% 47.42% 1 4 2 35
etk -0.24% 0.38 -0.02 -19.72% 44.99% 12 35 4
E#H -0.25% 0.54 -0.04 -13.09% 49.27% 1 2 3 45
7 ik % -0.37% 0.36 -0.04 -15.03% 47.13% 1 32 45
el T -0.46% 0.48 -0.05 -20.85% 47.91% 1 4 2 35
il 3B Hy -0.71% 0.30 -0.10 -13.22% 48.98% 1 2 35 4
wF LB -2.04% 0.52 -0.21 -25.58% 47.03% 1 5 3 2 4
AT 2.17% 0.41 -0.27 -15.25% 47.13% 1 2 45 3
L3t IFC -3.30% 0.12 -0.28 -30.98% 49.27% 1 3 4 25
B A -3.43% 0.36 -0.29 -22.58% 46.06% 2 135 4
AT £ RR -4.19% 0.20 -0.32 -35.31% 44.89% 2 1 4 35
HiE T -4.47% 0.13 -0.37 -32.53% 45.47% 1 5 4 2 3
B A RANRE L -7.10% 0.08 -0.91 -28.27% 44.21% 2 1 4 35
EHR -8.80% 0.24 -0.75 -39.84% 45.76% 5 4 2 1 3
b Ak -9.24% 0.06 -0.69 -32.04% 46.06% 3251 4
A% -9.33% 0.27 -1.11 -36.41% 46.25% 324165
£ -11.07% 0.22 -0.93 -43.50% 44.69% 34215

FARIR: Wind, &5 GE R AT

HiES RN E R 5 PR AR R FAAT L3 SRR

N
»
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e IR 55

HUATAI SECURITIES

ZERFTWRLAELTRS B4 IHEAMRGIAR, QIS IHFENT. FEZHFEAN
FEAINENR (L), BFIHFEANE (25, FIFHFEANF L, B IHFEANE (&
BY BIANFEANE (), AEIAHEANT L, 2ELIHNEALATAHRAGET (G0

TFAAA R B -FAERA-D.

Bk44: #EIHEANBFEEE, ICHESH

BFksd AFkss IC &7 IC &3
B¥ [t1394E  |t|>2 Bre  t A ARREE HE B tER H4E FAEE  IREE IC>0 &b
mfd_netbuyamt 2.38 48.39% -0.23 -0.07% -5.92 -1.13% 4.51% 0.25 38.85%
mfd_netbuyvol 2.12 41.97% -0.20 -0.05% -4.97 -0.77% 4.16% 0.19 40.41%
mfd_netbuyamt_a 2.28 47.03% -0.04 0.00% -0.10 0.41% 4.65% 0.09 52.58%
mfd_netbuyvol_a 2.09 43.91% -0.07 -0.01% -0.84 0.31% 4.21% 0.07 50.83%
mf_amt 2.57 50.63% 0.03 0.01% 1.04 0.46% 4.79% 0.10 53.46%
mf_amt_ratio 4.09 68.35% 0.67 0.62% 18.29 5.03% 7.83% 0.64 75.07%
mfd_inflowproportion_a 2.73 53.36% 0.07 0.05% 1.65 0.97% 6.22% 0.16 54.72%
mf_vol 2.39 48.88% -0.04 -0.01% -0.60 0.16% 4.32% 0.04 50.15%
mfd_volinflowrate_a 4.09 68.45% 0.67 0.62% 18.26 5.02% 7.83% 0.64 75.17%
mf_vol_ratio 2.74 53.75% 0.07 0.04% 1.51 0.93% 6.17% 0.15 53.94%

FAR R Wind, & 5IEHKAF AT

MRRINAZHRNER T ICAEL t{EHEAK, RBAL A FARK SR LR £, N

i
FRFHABRABYGBER)ARE, BRIZERDTREAMNEXALKRT, BE&Y

FEFEHEIANET

Rk it

ZEARFHEX NSRS FESEITHEAMMANIAR, QETEEIHFEANT., T
HEIHENE (£5), FEFIHEIANFT S, FESAIHEANS, FEEFIFHEAN
(), FEAIHEAST G, TEFELIHEANLATFAHARGRF (@0 HF/E

AR B FAER A1),

B&45: FHAFEIHEANBTEITE, ICMHAIH

Bfik#sg BFKksEE ICHI ICHEF]
B [t1394E |t|>2 &b tH{EMARBEE HE B tAER Ml A#RAEE IRKE IC>0 S
mf_amt_open 2.29 47.13% -0.24 -0.07% -7.21 -1.28% 4.31% 0.30 37.04%
mfd_inflowrate_open_a 2.84 51.41% 0.41 0.33% 12.28 2.05% 6.14% 0.33 60.62%
mfd_inflowproportion_open_a 2.19 45.47% -0.23 -0.16% -7.10 -1.49% 5.35% 0.28 36.35%
mfd_inflowvolume_open_a 2.18 44.79% -0.24 -0.06% -6.52 -1.13% 4.02% 0.28 36.16%
mfd_volinflowrate_open_a 2.83 51.41% 0.41 0.33% 12.24 2.04% 6.14% 0.33 60.43%
mfd_volinflowproportion_open_a 2.24 46.64% -0.23 -0.16% -7.09 -150% 5.18% 0.29 35.28%

TAH R R Wind, R KAF AT

MRRIATTEA THRANELA T ICAL tEHEAK, RBAERFIREEMESR LR E,
AR TR BERASLE, BLZEARTRAMNEL LKA T, BET K%

iio

REFTHENET

ZERATFHRXNELAMRHHELE S IHEAMANIGAT, QEEEFIHNEANT., £
BHEITHFEANE (25, RESAIHEINFEL, BAAIHEIANE, BEEEFIHEAN
R (), REAIHENE L, EERLEAITHFEANLDTFHRERT (DN EFE

AR BFAARA-LD.

HiES RN E R 5 PR AR R FAAT L3 SRR
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HUATAI SECURITIES

B%46: AHFIHENBTDR. ICHEPH

BFlk#EE HATKSEE ICAHF ICHF

B [t13945  |t]>2 &b tHfENARRE HE A tEE M AARZ IRIRE IC>0 it
mf_amt_close 259  51.90% 0.28 0.08% 7.40 2.18% 4.26%  0.51 69.66%
mfd_inflowrate_close_a 254  50.83% 0.67 0.34% 18.47 3.49% 4.64%  0.75 79.51%
mfd_inflowproportion_close_a 2.38  49.66% 0.41 0.26% 12.04 3.06% 5.06%  0.61 73.56%
mfd_inflowvolume_close_a 231  48.39% 0.20 0.05% 473 157% 3.83% 041 65.46%
mfd_volinflowrate_close_a 254  50.73% 0.67 0.34% 18.43 3.48% 4.64%  0.75 79.51%
mfd_volinflowproportion_close_a  2.41  50.54% 0.40 0.25% 11.43 2.93% 4.88%  0.60 73.27%

FARR: Wind, & FIERFF I
MREARES THFINELRA T ICAL t{EHEIK, AR EIREEMESREEE,
AN E R F ARG FERAREE, BRIZERFREMNE LA LKA T, B4 & RE
iio
BEZHHRANBT
ZERAFORAALLGAX S BDREENFANXGEAR, QEEAINFARANG. £
:&:iﬁ /%’/JIL.}\—;%}‘ (é‘_\gﬁ) /ﬂ%ﬁ—_ij] /%'/nb}\%ﬁ \E bb %ﬁ:ij] /%'/nb)\%\ }«%ﬁ—_ij] /%/nxb}\
£ (F), BEINBANE bk,

B£47: BEIHHAANBFDE, ICHEIH

BHflk#HEE RTKk#EE ICHF ICHF

B¥ [t|394E  |t>2 B t HEAFREE A R tRB ¥E HAEZ IRIE IC>0 &0
mfd_inflow_close_m 2.52 48.20% -0.05 -0.01% -0.85 -0.57% 4.28% 0.13 46.24%
mfd_inflowrate_close_m 212 39.34% 0.02 0.08% 3.75 -0.80% 4.69% 0.17 40.59%
mfd_inflowproportion_close_m 2.11 40.21% -0.08 -0.02% -0.93 -1.06% 4.97% 0.21 43.51%
mfd_buyvol_close_m 2.22 44.11% -0.02 0.00% -0.30 -0.45% 3.74% 0.12 46.34%
mfd_volinflowrate_close_m 2.12 39.24% 0.02 0.08% 3.79 -0.78% 4.70% 0.17 40.49%
mfd_volinflowproportion_close_m 2.11 40.02% -0.08 -0.02% -0.96 -1.06% 4.97% 0.21 43.41%

T RK: Wind, £ RIERT T

MREINREE N BANER T ICAL tAHEIL, RBRBERERIEMESLERZ,
AR TR BERARLE, RiZERTRKMNEXLN LA T, BT K%

J‘io

BTl i F A (C 1A b 547

b=, SNAFREFTANTLAGED T EARMNGLR, KAFAMNKEEFRE
ABAF P RERT O E T M S FAe lc@imt’\#fr

AFEFWNR, BALA T H BT ICAH AR T R4/ FE LA T HILH X R,
A “d T AT LR BT RELATIMEGMX AR (B E 7R LS
ZF CRRFMRAAL” G9F = F BT ICAATHET), FIART IC AT H 4 R A
B MK RA AR ZE B (DEER T T LT ERACETAMXBEL
).

B A48 P 4—BFTTANKALAGRFHIRMNEEE, B2 49#FBE0EFT 44
m‘(,\/ﬁ@.%% ,\}K(_ﬁﬁ.-?\ﬂ]@io

R HAT L W & A1 R o
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HUATAI SECURITIES

B &48: AAREREA BT =2 RKE R RT

By [t#4E |t]>2 s tH{indREE BPKRSPAE BTRSEFF AR
mfd_buyord 401 70.11% 0.32 0.18% 10.71
mfd_sellord 452  74.49% 0.41 0.24% 12.52
mfd_volinflowrate_m 442  66.99% 0.72 0.75% 17.8
mfd_volinflowrate_open_m  4.38 67.87% 0.96 0.88% 21.71

FHRR: Wind, £ RIERF P

B£49: FTLAAEFRERUBERT— (FFE) BA50: FLAARFERKSEERT= (FBE)
300% 1000%
— 900%
o0% 1 800% |
200% 700% -
600% -
150% - 500%
100% 400% ¥
°or L e mfd_volinflowrate_m
e mfd_buyord 300% - -
50% - 200% - mfd_volinflowrate_open_m
mfd_sellord 100% |
0% ¢ ,‘\ ; ,‘\ “_' "\ ; ,‘\ ;. 0% = ‘ ‘ ‘ ‘ ‘ ‘ ‘
§33333333_100%$53535353
-50% 4 49 049 4 49 4 049 - S S 8 ¥ 2 8 5 5 2
& & & & & & & & & IS5 IS5 I I I IS5 I I I
e Wind, 48 RAEF AT TR R: Wind, &R AT
BEABLYA—BRTTANTEAGEAFHICAKRLER, BAB2ABEALGIETT 44
waREE T EARICAE K.
B %51: 4AAREREET ICHN LI
B¥ IC A3 ¥%1E IC B3linE £ IR l& IC>0 &b
mfd_buyord 3.35% 5.76% 0.58 72.64%
mfd_sellord 4.67% 6.74% 0.69 75.66%
mfd_volinflowrate_m 3.93% 7.91% 0.5 69.72%
mfd_volinflowrate_open_m 5.51% 7.09% 0.78 81.05%
T RR: Wind, £ RIERT T
B%52: WLRAABET ICHARRHERET— B453: FLAGBETICHERRGERAT=
5000% r 6000% - mfd_volinflowrate_m
0f -
4500% - 5500% .
5000% - e mfd_volinflowrate_open_m
0, L
4000% 4500% |
3500% - 4000% -
3000% r 3500%
2500% 3000% -
2000% - 2500%
1500% 2000%
1000% | e Mfd_buyord 1500% -
500% - fd_sellord 1000% 7
’ o/o mfd_sellor 500% |
0 \é ~ - ~ - ~ - ~ - 0% &4 ~ - ~ 4 ~ o ~ o
0T I 2 2 & 2 & 2 2 s0%E & 5 S5 5 S5 &5 5 5
— — - — - - — — - < < [Te) [Te) © © ~ ~ [ee]
{R_& &8 8 ] & & & R§ s 8 © ©8 98 © 8 38 =38
N N N N N N N N N
TR Wind, 458K 5 H FARRR: Wind, S &I A A LT

HiES RN E R 5 PR AR R FAAT L3 SRR
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HUATAI SECURITIES

MEBGBETAE S, AANELEBEF mid buyord (£ AANEHK) 5AHELH T
mfd_sellord ( £ 77 7 & £ #0) £ 2017 S 77 & I, 2017 2 6 @ #itd X, mfd_sellord
# & L&k mfd_buyord #4F; £ /4R NEE-F mfd_volinflowrate m (F 4 %R ANE)
5/ & E H %R NEETF mid_volinflowrate_open_m (FF & £/ 4R NE) & ILL & F45,
2015 4477 A 1] B F ok & FFe IC A8 K VR IR T HIR TR F 57 E 2 F F T 0.
AR ZAR IS H 3w 69 t{E A B & 48 kB —7, FrAFIEH WA T &R & R T4 L
I BRER

HiF S H RN E & F AR RIEF I FAAT LI AT R
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TenmB T 5440 BTt

RN TH X H LHIE, TLAMRTERTE, h2 R, AHELRFRATIRGAE
—ZW KR, RMALBLT RN XA IC AN XM LEANER FRFLRAOE T, #
Tk, ATHERFKAAROBFHANOEERLL, EN2HMZLENEFHD ), K E
AT )G LMK,

B Y2 ) iX Ae |C 453X

B k& 55 A & 56 2 AT T Wi m B A=A E AN E T 20K L R4 IC A
MRER (FERAMA 10AH A)e BF AT :

B&54: HAENETHLA

£  BEHEF B #&
B % std_Nd AE R N B 89 I FIRR £
¥ R4+ return_Nd Argim N B EE

% R4 wgt_return_Nd AEZEN B AEFR#FERAFDMEFRIRFHM
¥ R4 exp_wgt_return_Nd AL %L N B A4 B #FF AR exp (X iIN/A) BRAE A KEFERERTF
B, x_i HiZ B EHRE H S B e

#FF turn_Nd AR E N B R B HFFE (BIkIei, Hized 5 a)
#F % bias_turn_Nd AR N B AR HB-FERARY 120 B QB P ®-FF (PIrkizie, keEiza9
XHA) ARkl

FH AR Wind, # 49E 55 55

B%55: FLAARTEAANER TS MRLFHWET

BH¥ [tHE |t>2 sb tHlintrkE BTREREAHE BTRERAFF AR
std_5d 6.48  76.24% -0.02 -0.13% -2.10
std_10d 711 78.19% -0.02 -0.13% -1.99
std_20d 7.47  80.33% -0.05 -0.21% -2.97
std_60d 6.99 80.23% -0.15 -0.36% -5.45
return_5d 5.03 70.40% 0.09 0.11% 2.41
return_10d 514  71.08% -0.03 -0.03% -0.66
return_20d 543  73.42% -0.28 -0.37% -8.10
return_60d 5.44 74.78% -0.35 -0.40% -11.04
wgt_return_5d 3.62 61.83% -0.32 -0.34% -7.92
wgt_return_10d 4.00 66.11% -0.36 -0.44% -9.50
wgt_return_20d 4.32 68.74% -0.52 -0.62% -13.47
wgt_return_60d 3.86 66.50% -0.51 -0.53% -14.56
exp_wgt_return_5d 3.62 61.73% -0.32 -0.33% -7.84
exp_wgt_return_10d 4.00 65.53% -0.36 -0.43% -9.40
exp_wgt_return_20d 4.30 68.84% -0.51 -0.61% -13.27
exp_wgt_return_60d 3.86 66.41% -0.51 -0.53% -14.27
turn_5d 559  78.19% -0.43 -0.63% -12.69
turn_10d 5,59  77.80% -0.42 -0.64% -12.75
turn_20d 5.69  77.99% -0.40 -0.63% -12.37
turn_60d 571  78.38% -0.32 -0.53% -9.97
bias_turn_5d 4.03 66.60% -0.37 -0.27% -10.50
bias_turn_10d 407 67.77% -0.33 -0.25% -9.64
bias_turn_20d 3.88  64.56% -0.34 -0.26% -10.23
bias_turn_60d 3.02 54.33% -0.25 -0.13% -6.40
mfd_buyord 4.01 70.11% 0.32 0.18% 10.71
mfd_sellord 4.52 74.49% 0.41 0.24% 12.52
mfd_volinflowrate_m 4.42 66.99% 0.72 0.75% 17.8
mfd_volinflowrate_open_m  4.38 67.87% 0.96 0.88% 21.71

AR Wind, &5 E KL PT

T L L T rr——
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HUATAI SECURITIES

H#%56: FLRAGETEALMNERT ICHEMNXLERTILREF

¥ IC /33444 IC B3linA 2 IR tb & IC>0 &b
std_5d -1.62% 16.03% 0.10 42.26%
std_10d -1.89% 17.71% 0.11 41.09%
std_20d -2.17% 18.40% 0.12 41.29%
std_60d -2.06% 17.02% 0.12 41.48%
return_5d -2.76% 11.47% 0.24 42.16%
return_10d -3.49% 12.22% 0.29 40.31%
return_20d -5.83% 12.50% 0.47 33.11%
return_60d -6.53% 12.42% 0.53 29.41%
wgt_return_5d -4.49% 8.47% 0.53 29.41%
wgt_return_10d -5.43% 9.22% 0.59 26.87%
wgt_return_20d -7.31% 9.16% 0.80 19.96%
wgt_return_60d -6.85% 8.15% 0.84 20.16%
exp_wgt_return_5d -4.47% 8.48% 0.53 29.21%
exp_wgt_return_10d -5.46% 9.24% 0.59 27.07%
exp_wgt_return_20d -7.35% 9.24% 0.79 20.06%
exp_wgt_return_60d -7.08% 8.33% 0.85 19.86%
turn_5d -7.67% 8.93% 0.86 19.08%
turn_10d -7.25% 8.94% 0.81 20.06%
turn_20d -6.65% 8.99% 0.74 22.88%
turn_60d -4.82% 8.86% 0.54 30.19%
bias_turn_5d -6.24% 8.01% 0.78 19.96%
bias_turn_10d -5.79% 7.90% 0.73 21.91%
bias_turn_20d -5.17% 7.53% 0.69 23.86%
bias_turn_60d -2.84% 6.13% 0.46 32.62%
mfd_buyord 3.35% 5.76% 0.58 72.64%
mfd_sellord 4.67% 6.74% 0.69 75.66%
mfd_volinflowrate_m 3.93% 7.91% 0.5 69.72%
mfd_volinflowrate_open_m 5.51% 7.09% 0.78 81.05%

TR R R Wind, #4&4

4 5 5P

TTOAREBEOHESRANAA (I0ANMRHH), BHFERTFIA53ERERT £ )20
EA IC MR LR AR T 2AME T, RFFATHEAALET2ANE T ML

BT &R E9ERX L = )39 47

BTk, ATHFEREAGRTHFERGEZREL, ANFETLAR TN =ZL£EMNE
FHME )2, BIREHITEENK. O FTHEFTEAPHRBEAT AR TABMET,
EABBERG =X ENEATFELLMA BREKE. 5% (FRERTFNRZIEFELHT)
Fo (ERERFMRZENELEATY ARALFEA S5, Bk 56 EToLR, &MLk
BT 5 H-F¥HikFE (turnover). 20 H 3= R4 (return). 20 BE#HE (std) EH=E
B F e K&

EES RN E R PRI RIERIL R A

17 b i AR A
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F3LEA -

mfd_buyord: £ 77ANEHE T,

i

mfd_buyord_turnover: £/ AANZEHRKRE T E5#FFERFE@EREEFET,
mfd_buyord_return: /7 AANEHKR-F 55 H-F )3 R% £ PTFHE T
mfd_buyord_std: A AANEHK BT 5K ER T HEREKEMFE T

e IR 55

HUATAI SECURITIES

Mo =M 2 R &, mfd_buyord B3+ F = £ H B -F 5% £ 49 & 23 £ T /& mfd_buyord
HF, b FE2ERLZGEMNERFRL, WAZRTOATESHFERNZL, Tbf
AANERATFHOTHELN—R NDEFRERE, AR EGODEERE5RATMERK,
3.8 mfd_buyord B 483t M BT 4 £ — 2 6938213 4.

B£57: AARTHEMNBFRED2E, ICHEHH
t ¥H48 Hfksdx BHFksEE ICAF ICHTF ICKXFO
H¥ [t|3418 [t|>2 &b N AREE HE  RItEE M ARkEE  IRKE &b
mfd_buyord 4.01 70.11% 0.32 0.18% 10.71 3.35% 5.76% 0.58 72.64%
mfd_buyord_turnover 3.94 69.91% 0.27 0.14% 8.54 2.64% 5.35% 0.49 70.40%
mfd_buyord_return 3.83 68.35% 0.28 0.15% 9.16 2.67% 5.61% 0.48 69.04%
mfd_buyord_std 3.92 69.13% 0.31 0.17% 9.99 3.23% 5.71% 0.57 72.54%
TR Wind, & RERSF LA
B£58: AARTHEMNATRLESEMRNE (HEE)
TOP 44 TOP#&4 TOP#£4& TOP4&4L  3%4s E 38 RE8 $rmbs $rmbs
BT FlksE FREHE EEE RAE#H FRUIZE FhExhE EEE R KB
mfd_buyord 24.18% 35.77% 0.68 -55.08% 27.56% 7.80% 3.53 -15.78%
mfd_buyord_turnover 15.16% 36.40% 0.42 -56.36% 18.92% 7.77% 2.43 -19.81%
mfd_buyord_return 17.56% 35.41% 0.50 -56.16% 19.83% 6.88% 2.88 -15.98%
mfd_buyord_std 19.62% 36.03% 0.54 -55.00% 23.33% 7.89% 2.96 -20.27%
FHRR: Wind, & &IiEF TR
B£59: RAABEFNEMNEFEE TOP 24 M 4L B&60: RAETHENETERLESTEALTASE
6 [ #i: fr —— mfd_buyord TOP42 & 3 #6: B ‘
mfd_buyord_turnover TOP 41 4 ——mfd_buyord % E 484
5 F mfd_buyord_return TOP 484 mfd_buyord_turnover % 5 4
S .
rjr)f%buyordfstd Top#ae mfd_buyord_return % = 484
4t — 7300 24 .
W 1£500 mfd_buyord_std % = 4.4
3+ \M
2 11
1
| | | | | | | | 0 T T T T T T T T T
0 ~ — ~ o ~ o ~ o
— N~ — ~ — N~ — N~ — o o o o o o o o
Q Q Q Q Q Q Q Q Q : < 1 1 © © ~ ~ @
< < Lo wn © © N~ N~ [ee] P — — — — — — —
- — - — i - - - - o o o o o o o o
o o o o o o o o o N N N N N N N N
N N N N N N N N N 1
88 £ G K BT 50 B FAF R Wind, R H T RIT
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HUATAI SECURITIES

Re BT

T390 -

mfd_sellord: £ 77 $ 24 H T,

mfd_sellord_turnover: £/ & E2H R T H5#%FERH TR EFRKEMFRET,
mfd_sellord_return: £ 4R B EHKRF550= BT 38K £ 7FHE T,
mfd_sellord_std: A AEEHKREA T H5ELAHERFEHERKXZMFET.

Mo EE Mz R A&, mid_sellord B-F 3+ T =X # B F 5% £ 6% 0% £ TJ/2 mfd_sellord
BF, AP eRE2GENEFRK. NDBELEEE, ZL£XREZWBELRE5RE
FHELRK, 59 mfd_sellord BT 483 M EHF A& — 221 L&,

B4%61: AHBBAFHENRTFRLZD IR, ICHEIH

BF t3#4a BHflk#EE REFkIEE ICAEF  ICAHH ICK¥FO0

[tI3%4E  |t>2 Br6  ftARRE HE  FItERER #HiE HFAEE IREBE 8y
mfd_sellord 4.52 74.49% 0.41 0.24% 1252 4.67%  6.74% 0.69 75.66%
mfd_sellord_turnover 4.60 75.75% 0.34 0.20% 10.23  3.91%  6.19% 0.63 74.49%
mfd_sellord_return 4.43 73.90% 0.36 0.21% 1111  3.96%  6.59% 0.60 70.79%
mfd_sellord_std 4.57 74.78% 0.37 0.22% 1141  453%  6.61% 0.69 75.85%

B%62: AHRAFTHENBTFRLLSEMRE (SEE)
TOP 424 TOP%4 TOP44 TOP44s $734b $srwms Eads  FREdH

BH¥ Flks® FrEsE  ZHkEF RAOH FhKkER FhEsiR BL4kE RAEOH
mfd_sellord 32.02% 34.95% 0.92 -53.48% 42.12% 9.51% 4.43 -16.45%
mfd_sellord_turnover 27.27% 35.83% 0.76 -54.51% 36.42% 9.60% 3.79 -19.87%
mfd_sellord_return 26.52% 34.67% 0.76 -54.79% 34.98% 8.42% 4.15 -14.57%
mfd_sellord_std 29.75% 35.31% 0.84  -53.69% 39.55% 9.57% 4.13 -18.70%

FA KRR Wind, % &GERAF AT

B£63: AHETHENETXRE TOP AALBN A B£64: ABRTHENRTERLSTALTA4E

79 #ii: 42 FA5. A2

mfd_sellord TOP %8 4 mfd_sellord % 7 484
6 - mfd_sellord_turnover TOP 48 & 47 mfd:sellord_turnover %R A
mfd_sellord_return TOP 42 4 mfd_sellord_return % = 484
5 - mfd_sellord_std TOP#8 & mfd_sellord_std % = 424
—— P £300 .ﬁ\ 37
4 i {
+iE500 ’ ‘\ /‘
3 /) \N‘i V‘ 2 A
/_ I
2
1 -
1 A
’/A‘\\{/‘

O T T T T T T T T 0 7 T T T T T T T T
8 5 8 5 8 &5 8 &§ 38 s 3 5 3 &5 3 &S5 3
< < T} T} © © r~ N~ o) I < o o © %) ~~ ~ )
— — — — — — — — — — — - — — — - -
& & & & & & & R§ 1 S & & & & & & R§

AR Wind, 2RI LA FRARIR: Wind, % &2 KA R T
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HUATAI SECURITIES

EAHBANET

F UL

mfd_volinflowrate_m: £ 7 #AANER T,

mfd_volinflowrate_m_turnover: 7% #AANFEHF 5#F 2R T3 RK £ HEFH T,
mfd_volinflowrate_m_return: £/ #AANER T 5HZ R FTHEIKRZMFR T,
mfd_volinflowrate_m_std: £ 7% AANER T HEFHF R T =IaRIK £ TFET.

Ko &= M 25 % A&, mfd_volinflowrate_m H-F s R A E R FHKREE5RRET AL
HAERK, #HA mid_volinfowrate_ m BF 552 AR ANERFRELERKKXFR; F#H#F
FERFREGERIANZ 4B BT, FFRGER G5 EENE R —H,

B%65: EARRABTFHENBFEL@ I, ICHAIH

t¥HE BEFlkEE BAFidksEE ICHF ICHF ICKXFO
e A U2 s ARk E B AR tRR HE AEE RKE 5
mfd_volinflowrate_m 4.42 66.99% 0.72 0.75% 17.80 3.93% 7.91% 0.50 69.72%
mfd_volinflowrate_m_turnover 3.12 56.77% 0.40 0.32% 10.92 1.25% 6.08% 0.21 59.01%
mfd_volinflowrate_m_return 3.65 59.49% 0.57 0.51% 15.43 4.25% 7.69% 0.55 71.47%
mfd_volinflowrate_m_std 4.31 66.11% 0.70 0.71% 17.46 3.89% 7.89% 0.49 69.62%

B%66: EAZRAANBRTHENRTRESEMNAE (SZE)
TOP 484 TOP#44 TOP#44 TOP#A $2ub $REs  Swud EFRues

BT FllksEF FAEsHE THkE RAWH FhUEF FRESE Z4RE RAEH
mfd_volinflowrate_m 13.01% 34.81% 0.37 -57.59% 12.21% 6.08% 2.01 -4.47%
mfd_volinflowrate_m_turnover 9.28% 34.88% 0.27 -60.16% 7.64% 5.89% 1.3 -6.39%
mfd_volinflowrate_m_return 13.51% 34.77% 0.39 -57.13% 12.91% 5.90% 2.19 -4.44%
mfd_volinflowrate_m_std 12.87% 34.83% 0.37 -57.91% 11.96% 6.07% 1.97 -4.77%

FAtR IR Wind, 4 2RAEH P

BA67: EASRABTFHENETRE TOP L4 TR 4{E B468: EAHRANBDTHEMABEFTAESERLDNAME
61 #45: 12 A5, 4
— i AN DA El
mfd_volinflowrate_m TOP42. 0.95 1 mfd_volinflowrate_m % 7 8.4
mfd_volinflowrate_m_turnover TOP 41 4 . o b A
5 . ~N mfd_volinflowrate_m_turnover % = 1.4
mfd_volinflowrate_m_return TOP 42 & . P
mfd_volinflowrate_m._std TOP 424 0.75 | mfd_volinflowrate_m_return % = 214
41 —— %300 T mfd_volinflowrate_m_std % % %14
¥ 1£500 M
0.55 -
3 -
2 4 0.35 o
14 0.15 - '
0 At
. -0.05 ~ o9 o~ oo~ oo o
Q Q Q Q Q Q Q Q@ < i Q Q Q Q Q Q Q Q
= 5 F 8 8 % o5 B g % 2 &% 5 o5 E
FA R R Wind, £ &IERTF TP TR RR: Wind, % &IEHKFF 0P

HiES RN E R 5 PR AR R FAAT L3 SRR




& TAT IR A% | 2018 4 05 A 17 B

HUATAI SECURITIES

FEEAFRANET

F3LEA -

mfd_volinflowrate_open_m: F#& £/ #ANERH T,
mfd_volinflowrate_open_m_turnover: #& £ /7 4 AANE BT 5#%F £ B -F @ 2 1K £ PT

FHEF .

mfd_volinflowrate_open_m_return: 7 & £ /1 #ANFE R F 532 B F & )2 Uk £ PriF

To

mfd_volinflowrate_open_m_std: & £ /) #AANER T 530 £ R F @ )2 50k £ PriF

To

Mo % Bl ) 25 R &, mfd_volinflowrate_open_m B ¥t sh 2 Rk AR B FHEREE5R BT
kA EAR K, #9 mid_volinflowrate_open_m B-F 53R EAHER T RELER KA
Ay MBFERTREZGERANZ A RE T, ©J2%6LER 55 A @42 R0 — 8K

B%69: FHEANAARAANBTAENEFRED =R, ICHEIF

tHE BETHREER  BEFKHEE  ICEH ICHI ICXF0
-5 [t]394E |t|>2 & /tARAEE HE BRI ER B ARRE IREE & Hb
mfd_volinflowrate_open_m 4.41 67.48% 0.96 0.88% 21.67 552% 7.17% 0.77 80.76%
mfd_volinflowrate_open_m_turnover 2.57 49.07% 0.65 0.37% 15.01 2.60% 4.87% 0.53 71.58%
mfd_volinflowrate_open_m_return 3.66 58.23% 0.84 0.65% 20.43 571% 7.14% 0.80 81.93%
mfd_volinflowrate_open_m_std 4.36 67.09% 0.95 0.86% 21.60 5.48% 7.15% 0.77 80.57%
B%70: FHENBANBIHENBFRLLERARE (HEE)
TOP @4 TOP#44 TOP44 TOP 4L Tabh oL FEAL zabh
BHF¥ Flks®E FEHE THE ZREOH FhkEE FhEsR TLHRkE RAaOR
mfd_volinflowrate_open_m 16.06% 34.81% 0.46 -56.47% 14.71% 4.72% 3.12 -3.79%
mfd_volinflowrate_open_m_turnover 11.15% 34.97% 0.32 -58.99% 8.70% 4.39% 1.98 -4.68%
mfd_volinflowrate_open_m_return 16.48% 34.79% 0.47 -56.37% 15.66% 4.62% 3.39 -3.27%
mfd_volinflowrate_open_m_std 15.61% 34.88% 0.45  -56.68% 13.96% 4.71% 2.96 -3.85%
TR SRR Wind, & RIEF TR
BA7L: FREASARABFHENETRE TOP BA4TA4E B&72: AEIARRANBTHENETALES ETLLTAA4M
61 ¥45: 1% ) A 1.95 Bl5: 42
mfd_vol!nflowrate_opem_m TOP# & ' —— mfd_volinflowrate_open_m % = 484
mfd_volinflowrate_open_m_turnover TOP 41 & . o
5 . mfd_volinflowrate_open_m_turnover % = 4. &
mfd_volinflowrate_open_m_return TOP 41 & . o A
mfd_volinflowrate_open_m_std TOP 484 mfd_vol|anowrate_open_m_return37 S
4 300 - - mfd_volinflowrate_open_m_std % = 48 4
+ 4E500 0.75 -
3 4
2 4
1 0.25 ~ r
0 T T T T T T T T e ~ F‘| ,‘\ F‘| "\ F‘| T F‘|
= 5 8 5 &8 5 2 5 & § s 8 5 8 &5 3 & 38
< < T} O © © ~ ~ 0 < n [To] © © ~ N~ [oo)
H o = =1 et et H ) et N = = = = = = = =
& &8 &8 &8 &8 & &8 & & 5% &8 8§ 8§ R RE & ® K
FH R R Wind, £ &IERTF AT TR RR: Wind, £ &IEHKFF 0P
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HUATAI SECURITIES

té‘ %f“jﬁfé

1. ASGBE M F2RG R FHTHXBESHALESE T EL, HF Wind Z+4NFLR
MEFIAANELE, PHARANLE, RBE. ZHEEANL, FHIHAENL, BEHEH
FENE, ENFBRNE, FHINBRNEIAREEI NS RINEL, FRABRTFHXBEL
B, RMEFAXZREEK. AIXGALRFHITER TR, RALFTWEAT (A
ANEBRF, ARELEF. A% FAANELRT. FEEZHVFARANELEDTF) AR ELAE—F
895 Atk

2. AL P T REF P 1A IC AL, B F A E F8 560 B -F (£ 4R AN E 4 mfd_buyord.
/AR EEH mid_sellord. £ 7 % # A% mid_volinflowrate_m. F#& £ 77 %R AN F
mfd_volinflowrate_open_m) 1E ARE BT, T4 EMK. 2014 4 1 A £ 2018 4 3
A, EXHerEA 10 ARS8 &H LT, mfd_buyord (£47ANEHK) 4 mfd_sellord

(EARBFH)AE 2017 52 AT £ I A%, mfd_buyord 4 % = 40 & F ik 5 % % 27.56%,
B k&% 3.53; mfd_sellord 49 % =@ &5 EEH 42.12%, ZELFEH 4.43;
mfd_volinflowrate_ m(E 4 %R ANE)4) 5 T AFAIKE R H 12.25%, & £k &5 2.02;
mfd_volinflowrate_open_m (F#& £/ #AANE) 8952 HHFNKEERA 14.71%, B
T H 3.12.

3. ALMWAFLRARERFHTT @355 #4 IC 1547, 2014 F 1 A £ 2018 4
3 A, EFarEHR 104X H B&HFEALT, mid_buyord B -Fik & £ 3#%1E %4 0.18%, [t>2
Gl 70.11%, IR FE A 0.58, IC>0 &bk 72.64%; mfd_sellord B -k £ 34485
0.24%, [t|>2 &b A 74.49%, IR &% 0.69, IC>0 &tk 75.66%; mfd_volinflowrate_m
B F k& EHIEA 0.75%, [t>2 & 66.99%, IR tbEH 0.5, IC>0 &ibA 69.72%:
mfd_volinflowrate_open_m H-F i & £31E K 0.88%, |t|>2 LHtbA 67.87%, IR tbE A
0.78, IC>0 &tk 81.05%.

4, AXHWNTL2RREBDTAZLEANEEAT (T, ®FE LN F) T3,
AHFEHEA I0ARHEGHERLT, 2. AHFLERATAE tLRRARRTREF LR
AR T L2RAME T, BFERTHRALETLAQETHL. ALHEHFINT LR
REBFH=ZLAENEAFTHEAEZSH, EPRFEATFHONAREB TR AHEK, &
B F iR AAG S BT Roai ok, BAFERFUHEAAREE TR EHRT =
AEMATHE, TEAMETNAELAEAENETFRANEERE L,

5. &R R TB T RAKIBENE, ZHRABRAARKGIZENEL, ALR2 -
FRE, BEARFREATIE: (1) $HLARE T E#TE LMK (RRT
HL 104K H ). (2) WEAABIFOFE2ARGETF (4o mfd_sellord) &R IE
1% R Z4, BIIEF ) Aeih S RBARGF R, SRR MIBRATRAIZE, AKIKE
P Aofafkay Alpha B F .

HiF S H RN E & F AR RIEF I FAAT LI AT R
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HUATAI SECURITIES

R e

FPRTMXERRADLGERGEL, R THAERE, FERKZY TR, T&AGRET
Horrhgsg, AR TRAERTIZHTFERIHRA,

HiF S H RN E & F AR RIEF I FAAT LI AT R
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HUATAI SECURITIES

R F A

ARERBEEFIESRDA RN S QAT RAAR “ANE” ) ZPER. AnaREEMA
KEIARERALAE P,

AARE AT AN INAHTEG, CATFEIE 0B, 12K a0 i% 15600 R AT &
PR AEATARIE . AR LT 880 & L 946 AT AR AR K A 5 B 693 5 Ao ), &
RRMM, AN ThEKHEAREHEE L, FHATNF—HOTLRE. AN,
AR P A% 0 IE K F LT ARG 6O A . IME I TN TR Ao A 6 FARIE AR
B A5 BARKEE RATRES . A0 A3 R IRS P15 8 T R A th 84 8 1 T M o 44 2K
R GG G T A 0 AR

AN 8 ) RIBENEEN A E, AARBREFEGI S, i@ B UUE LS, TR
HIEF B KT BN RAEN . ZFW L, BBOUFRFEBNATH G BARRT B &, M5
RIUABAFZE K, BALTEAE TR E P RARTEN. BAHELLEASEEA S
RN, FFRELMFAE R ARENE, REAAREAMBE R TR RGRE—RE, 2
IR R AL R AAREPTIE R — B R, AN 8) BARH ) TRARARALAT SR AL o AEATHS X
B FIER LTI B RF D RIERZ T MK AP @R 2 KAKEHH LK,

A S| BARH A O F P s tE a9 B N, 5 ARG PTG IE R RAL ARG R AR LY
AEXR BHEEATOWHLT, Ao AL B KM T2 HH R FRB 82 5
P RATHIE SRSk TR AT R 5, LTRAZIRERH F RGBT W FH M R4 2
RR S EAKIR Gro AN S B E IR, A FIRNTAR AL Ak 53017 5T Atk 2
d 5 AR E P 0B RN — B TR A

AIRERAALA KNSV A o REAN S B &FT, HETHMRNATF AR, 4,
RE B R BB R RANFHEATR KBAC AN S R deffF A S| R & #AT5 A, Fl
KAy, TEAFGEEALR, FEAHLA “RRIERFTLH” , LREFTARELT
AT R E AR BID A2 AN SIMRG 8 LA K TGS o P A4S T 12 R
A TAR, IR FARICAARITIY A A S AR, IR F 4RI A AR,

AN EAFTHRIELAHEN “EARTEN” LETHK, 2T HFTIERTH:
91320000704041011J,
ARFANEFeEER (FB) ARNNEATBEE A AN “HIEAREEL” &
%A, 2THFTIER S H: AOK809

OMAFTH 2018 42 R4k F ALY A TR/ 5]

#4355

T RIPHAKF o 8 IR R

—RE KA BB 6 /A ekt tataxt B 21097 K 300 #5409k — RS A A BB A9 64N A N9 8] Tk sk k@ ARt B #7697 UK 300 45 4 a9k
e Ay A EXCEEE

— B E B IR BAT A — R E B IR BAT A

AT ML Z A HARAR
LTI Y I EE RS S NCE &
BT LR EZRHNEHB TR

FRIEFRR

SENREMAB AR A 20% 0 B
RN ABAR A 5%-20%
o AR X A O B 72 -5%~5% 2 1]
WAL 55 T 2 5%-20%
B A 55 T A 20% 0 B

Lok
BT R RT3 228 SR RIERS ) 1 SRS 210019

#.7%: 862583389999 /1# A 86 25 83387521
@ F 8 ht-rd@htsc.com

F3

FINTAGE KR d KiE 4011 555V R KR 24 EMIE AL : 518048
#.35: 86 755 82493932 /#£ A 86 755 82492062

@ F U ht-rd@htsc.com

%

AT EIRE KT RBTF AR 28 5K FFRS KB A Z 18 &
B EZRAL: 100032

w,i%: 86 10 63211166//% A: 86 10 63211275

wF 44 ht-rd@htsc.com

L&
LETERTR AR 18 S HRAN ) E 4k 23 AL 200120

¥ F R4 ht-rd@htsc.com

HiES RN E R 5 PR AR R FAAT L3 SRR

wi%: 862128972098 /#% f: 86 21 28972068



