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B2

B3

A 4

B 5

B 6

B 7

A8

A9

A 10

A 11

A 13

ERKERRER EEFouls (2T, 042474 %, 2014.01~2020.05)
7
ERKERREREWE TS 24E (2T, 04247E %, 2014.01~2020.05)
7
IE KSR A b LB T 44l (P 4E 500, 0 42477 £, 2014.01~2020.05)
7
ERRERZEHE AT % 2448 F4E 500, 0 45474 £, 2014.01~2020.05)
7
ERKE MR A B R F 440k (PR 300, 0 42474 £, 2014.01~2020.05)
7
ERKERZAEH & AT % 2448 300, 04347 £, 2014.01~2020.05)
7
My KERREREWEFHKE (2T, 04474 £, 2014.01~2020.05)
8
WMy KERIER EWE T % =4E (4T3, 043474 £, 2014.01~2020.05)
8
My RERZAERE A T 4240k 5 (F4E 500, 0 434724 £, 2014.01~2020.05)
9
Mmooy KR XA & WWE T % =444 ( F4E 500, 0 #2474 £, 2014.01~2020.05)
9
05 KR KA b e B T4k (PR 300, 0 434704 £, 2014.01~2020.05 )
9
My KERZEH & BT % =48 (P IF 300, 0 454724 £ , 2014.01~2020.05 )
9
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2 1 XFE. KERZAHRE LA T+ BSOS DLELS (2014.01~2020.05) ....... 5

% 2 KERXKERREREUARAKTATIZHE AL & A (2014.01~2020.05)

A 3 RERREH EWWEF PG ARmEIEE S (042474 %, 2014.01~2020.05)

A 4 mHyRERXERESLEA T RSB DARE N (0 24FE £,
2014.01~2020.05) ..oovvoverereereeseiese ettt 8
A 5 REEFRB@MAE (2T, 04244£%, 2014.01~2020.05) .ccovvrrrencee 9
K 6 AR BRERXMAZFH TIARXEAERSH (2T, 0 44 £,

2014.01~2020.05) eoveeeeeeeeeeeeeeee et e e e et e et et e et ettt et et ettt e et e et et e e et eeeenes 10
A 7 KEBFHERALSEARTFIC (042474£ 2, 2014.01~2020.05) ..oovcvvevevvnnee, 10

k 8 K¥ERHFHiE 500 ¥ERKXMMKALLS ) FERLHT (0 2474 £,
2014.01~2020.05) ..oovvrveereereereereesesee et es st 11
A 9 KEHETPIK 300 ¥ERAAMKALESDFHARLT (0 AT R £,
2014.01~2020.05) ..ocovrvereieereerese ettt 12
& 10 MK AR TREBERAES (2T, 045474 %, 2014.01~2020.05) .......... 14
AN mypXERXERERA FYHRALSOBRBLERES (0 BiFEE,
2014.01~2020.05) ..oovvrvereieereeeeseiee ettt 14
% 12 4 K LB T 500 35320464468 F IC (045474 £, 2014.01~2020.05) .....15

* 13 # KL B F 50038 3% & K AL 5 40604 E AR H( 015474 £, 2014.01~2020.05)

A 14 EXKERATE KLBATEIN (FiE500, 042474 %, 2014.01~2020.05) 16

* I5K&ARF. KERFHLSELEF IC (F4E 500, 012474 £, 2014.01~2020.05)
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O A S-
\4) HAITONG

Ak LA, & ak TAZ HARE 5

AEZAHZMAF A7 RE GEREF AL (A1) ——FREHEFTH
Alpha) ¥, ZMENATFERLORKERRIER & ILEARIF 69 EGERIKEE S, 455
EEFRANAR FERZEEBDMERKESIARE. %%5@%&%@&,kiﬁi
AR b ST R B B8 R ﬁ@m*ﬁ am AL APt KRE, KRR GE
Ro#r, RE|ARTIHF, BRMH2AFEEHORRE LA RSO RRKAR L.

1. KERXALH & IEF RIS
115X 3RFERENRAEE X ERARAWE AT

ZRARRTBEAIN, KEARXEREIWEFTEARLE XK ERZLLHA L WE T AR, ik
SARR R, EHATATL P AR, SFHRAG T, FRBETE. A #F. KF.
RAE. FRshiE. BA BAEE INREEA T (A TFTHAKIRT) EXE, KERR
BB & AR AR BT BB S TR AR, MARR AR EHE LRI EFTREE, A
RMIME 045, 145, 245H 34EATR £ A SHMER T, LKA T A

1 KE. KERXEH L ILE T+ BASHARBLEELE S (2014.01~2020.05)

BT XA BT 44 IC ¥4 ICIR IC HiErE FEKS EZ YT
REBRXEHE 042 0.057 5.012 92% 2.04% 0.76%
RERXEHR LW 042 0.005 0.474 55% 0.07% 0.05%
RERXER L 1 4% 0.055 4.784 91% 2.02% 0.50%
RERXEH LWL 142 0.018 1.795 75% 0.64% 0.22%
il RERXER &L 2 4% 0.046 3.971 83% 1.64% 0.30%
RERREH & 245 0.018 1.637 71% 0.66% 0.17%
RERXER &L 34F 0.035 1.784 75% 0.93% 0.08%
RERREH & 345 0.016 0.860 58% 0.60% 0.15%
RKERREHE WL 045 0.047 3.312 82% 1.48% 0.39%
RERXEH & 04+ 0.000 0.035 49% 0.07% -0.07%
RERZEHEW® 1 0.050 3.543 82% 1.52% 0.22%
i 500 RERXEH & 142 0.017 1.372 65% 0.49% 0.13%
RERZEHEW 24 0.045 3.215 81% 1.44% 0.16%
RERREH & 245 0.019 1.501 70% 0.61% 0.14%
REBRXERE b 34F 0.037 2.720 78% 1.10% 0.04%
RERXEHE W 34F 0.018 1.419 64% 0.56% 0.09%
REBRXERE G 04F 0.044 2.465 77% 1.02% 0.30%
RERXEHE WL 04F 0.003 0.182 45% 0.07% -0.02%
REBRXERE G 1 4% 0.044 2.281 77% 1.04% 0.26%
P 300 RERXEHEWL 142 0.016 0.989 64% 0.46% 0.13%
RERXERE W 2% 0.040 2.080 75% 0.93% 0.16%
RERXERE WL 24% 0.015 0.966 58% 0.43% 0.13%
RKERXEHE W 345 0.036 1.935 70% 0.90% 0.20%
RERXEHE L 34% 0.014 0.888 60% 0.38% 0.14%

PR Wind, EBIERFFR AT

P BN AB AT B F A E LA

HARBABIRERT 1 BEREEZELRY T,

HEI, 3 FEAINEF R E R S EAF,
sSFRERRXEWETFME, O

EAEETEA ICHEEOYERLERIEH, MAETEAKEHN, LEGERR DI

#t LA, HEMARERE F R,

TAR%KITT AR

TEARHT, &9 A BLS

TIE 5 A & A 0%

ZEEPTRYG 9 m e b AR AR
A AL, P, P, BARAT B R E BRI E ARSI
BREAAR E e P las 5 HME, B<=10%, <=20%0| & =it

4ol ik E XS 0915

BT AR 7



@ /Ahie s

\4) HAITONG Rk LARMR eak LR L ARE 6
%) 10%, 10%3%)] 20%= I8 69 IR & 2T 3 P A IR 69t s

2 KERERXEFSARALAKTLATHERIER EsA (2014.01~2020.05)

Plas A <=10% <=20% <=30% <=40% <=50% <=60% <=70% <=80% <=90% <=100%

AERZEHR E

W, 045 75% 75% 0% 0% 0% 0% 0% 0% 17% 64% 18% 1%
k;féi;iﬁ e 45% 45% 0% 0% 2% 23% 49% 22% 3% 0% 0% 0%
k%f;?f:ﬁ & 31% 32% 0% 5% 38% 43% 12% 2% 0% 0% 0% 0%
k%féiim 5 23% 24% 2% 29% 50% 16% 2% 0% 0% 0% 0% 0%
kifé%igﬁ & 79% 78% 0% 0% 0% 0% 0% 0% 5% 54% 40% 1%
kiﬁ?ﬁiﬁ & 50% 49% 0% 0% 1% 9% 43% 39% 7% 0% 0% 0%
kiféi;igﬁ & 36% 36% 0% 2% 20% 50% 24% 3% 0% 0% 0% 0%
kiféi;f;ﬁ & 27% 28% 1% 14% 50% 29% 5% 1% 0% 0% 0% 0%

FoAtRiR: Wind, #BIEARBTIAT

W AT, HRALIESM, FERH S ILHEL THE 20044, 47K 24
R EZG, BRIHIORE RFYIET 60%. LV 6913 L ERE RFR LR L
ARG A TR TR ETERE.

HRE TR ERZ AT EWE T AT BB REMEQARIES, KEATEL
R¥EBmkat 2NMBHEMAAR, TEORHELZARTRAZE. KERR
B & IR G, R REARENABRRGBERFO KT LG FEATR, MAERR
EHEN —ZREREALLEZTR, I RKFLELTRIRGRZENTTZAE T+
FomaymE, KR4 R TR E RN GLERA BT £ 7,

AT —F BT RKERRIEH & LA FRIREE A KRB, RN 042474 £ ALk
A¥, BRMEXRERREA AT, WEEREREARLENTARIER EL KR
RIF]. FlB, RAEFERERZEH & LA T, k%ﬁxéﬁ&%l%ﬁ%%kﬁ
REAT A FHATER, FRABRXELF LI hE, RELTEZER, ATHK
64 A%, @ 2 IR A

A3 XKERXERAE AT T RMAEHRELKRESH (04447£2£, 2014.01~2020.05)

BFA&R B ¥ 24 IC 3#4& ICIR IC A EkE BEkS % ki H
EXRERXEHE L 0.061 5.058 95% 2.17% 0.84%
k] XEBREER & 0.018 1.445 66% 0.66% 0.37%
EXRKERXEHE -0.002 -0.168 48% 0.17% 0.17%
EXRERXERE G 0.051 3.391 84% 1.64% 0.40%
#4E 500 XERXEH &b 0.008 0.008 61% 0.51% 0.18%
ERXKERXEH E -0.001 -0.113 51% 0.21% 0.07%
EXRERXEH &I 0.051 2.646 75% 1.14% 0.44%
I 300 KERRER & 0.003 0.175 51% 0.11% 0.00%
EXRERXEHE 0.004 0.282 51% 0.10% -0.03%

P RR: Wind, EBIESFFR AT

MBEEREEN AERE, BRE. KERXEFA A TERERLEH L LA
FHAAER, HERRXEALEX—FEHH, ixﬁ%@%&@@&&%ﬁ%ixmﬁ
REWE, MAERXEFR LA T EXEEBRZRSH—T NG, LRFEA5KE
BB RBOMAHELT 0. MBTFERIAEERA, ﬁ%&%kﬁA%A,k*AA
B AT A *F T IRAN R R A S A R e FUm ROR .

iE G ol ik B LB 6945 B A kA2 B 0
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’} VhihTe g

3G HAITONG bRk TAZBER, Ak TAZEARE 7
THARTATHELAANZART PRGNS TIE L SaKAEFL:

Al EXXERXEMEWATHEKE (2T, 044E B2 EXRERXEHMSERA TS 2HE (&7, 0BFE
#, 2014.01~2020.05) #, 2014.01~2020.05)

1.00% 5.75
0.50%

0.00%

= P P b L e e LT
e e L e L e A
hennnninnan

-0.50%

07—
SEEAEERT &ML
1.00% S EBSTEBBnoBB8S SRS RRREEERE
PSS EREREE8 e ESEE28288858
1.50% —— EXARAZEWEW RR333333383333333333%383%&%
— X ARET W B AFEEZ WL
— X AERT W EL
FoFHRIR: Wind, HEEAE AR5 AT FortioR: Wind, #HBIERFRI AT

THEETFIEB00 R4 T EARFIHAZEN S THRELSH5EKEFR

A3 EXKERRAHA &LE TS (45500, 0484 B4 EXKERRALHM EETFE 24 (F4E 500, 0447
K £, 2014.01~2020.05) E#£, 2014.01~2020.05)

1.00% 3.75
3.25
2.75
225
1.75
1.25

—— EXAEAT Wb 0.75

0.50%

0.00%

\

-0.50%

\

100% - OO T OO T OO O OO 0O Oo ™
=i s MO0 OONANNNONANNNNOOOOM
AERZSWE, dgggdggzdggadggadscadggady
MEISXICPPONOCOOREELRRIRISI DD
-1.50% —— EXAEAT ST BB ELEE L E LR R
—— EXARETSTEL KB 4W K
—  EXAEHELWEL
PR Wind, EBIERAFFR AT ForbkoR: Wind, #BERFTR BT

THEETFIE 300 R4 FEARFIHMAZEN S TIAS KA EL:

A5 EXRXKERIEHEWEFLLILE (P 300, 0447 B6 EXXERIELHEWE TS F4ME (PIF 300, 044
K £, 2014.01~2020.05) B £, 2014.01~2020.05)

0.60%
0.40%
0.20%
0.00%

\l

0.20%

0.40% — EXAEREE Wb
0.60% AERZ WL

§

Dk ks P P P P
=i = Labn = o e Lo bn=
RChLhCRCn L Chibn Ch Cnen

- OO T OO T OO O OO 0O Oo ™
MO0 OONANNNONANNNNOOOOM
NOOONMNMODONMNMODOANMNMODOANMNMODSNMNMONM
- o000 T O T OO T T OO T o ™o
MEISXICPPONOCOOREELRRIRISI DD
-0.80% —— EXAEAT ST BB ELEE L E LR R
—— EXARETSTEL KB 4W K
—  EXAEHELWEL
PR Wind, EBIESFFR AT ForbkoR: Wind, HBERFFR BT

B 2014 Fik, SXERXEAEEFTERGE, KERXER & LEFIRAR
3}5"%’%&65 J_‘{’L».ﬁﬁ-/%&i}u» ﬁfﬁ‘ﬁ’]ﬁlﬂ i‘&;bb#}kﬂf]—u— ‘5—25‘17’, ki)&"/\zjﬁr&—rﬁb?;
AEILFAH 0, BF 5K BILTFERRSE.

12 #—F W BHARERERAXEHEE T

Sl Wik I X 2B 094 B R Ak A2 B R
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ARk AR R, ARk TAZE AR 8

BRAREFT A G R RERTAHRLRATHE—F 095, WEATH

HRKRENRERREFAE: TEHXERAERELHERERAGHR LA L

MR EORERLEH b TEHREAEMLLHERELASORIEAE

KE. KERIEH &L

\O ) HAITONG
EMEERE R
T:
ER R
L RS,
.

T @ AT T A

FEELEHAREALSHORIER E LB RAH L

R4 MYy RXKERRERAEWE TP AL BRBLBRES (0FFEE,

2014.01~2020.05)

BFXA BF 44 IC 44 ICIR IC 4 EhFE 3k EZ &
BBRAZHRERRERA LI 0.003 0.252 55% 0.21% 0.16%
£V RE. RERXELHA &1 0.045 3.879 87% 1.57% 0.55%
BBRAEHRERIEHA LI -0.062 -5.280 3% 2.20% 0.80%
BBRAZHRERRIERA LI 0.003 0.223 47% 0.27% 0.03%
% 4E 500 XE. KERXELH E R 0.038 2.648 78% 1.46% 0.41%
BBRAEHRERRIERA L 1L -0.052 -3.587 13% 1.80% 0.49%
BBRAEZHRERRIERA LI -0.003 -0.168 47% 0.04% -0.07%
P 300 XE. KERXEH E R 0.037 2.113 75% 0.90% 0.25%
BBRAEHRERIEHA LI -0.052 -2.783 22% 1.17% 0.45%

R KR Wind, EBIESFTRT T

IR E LR KA, SR B RELL K E IR R bR S0, ARE
#9 BB R RBOR, T B K323 5 BT AL R R AR b PLAR & B A AT 49 ) IR RUR

KERE PR b LS

i, SRR R,

TEAREFATHEEA AR T FPRAZEN S ZIRE S 5 uk A E L

A7 @2 KERXERELETFLEKE (£W8, 0&4FE

£, 2014.01~2020.05)

B8 MAaKERAXEHELETERHE (£WY, 04474

£, 2014.01~2020.05)

1.00%
0.50%
0.00% — Te— =

1
-0.50%

-1.00%

-1.50%

-2.00%

BB A R 69k Kal T 24 Bt
AE. KERZET L
Sl AR A TR T W B

!

31231
40331
40630
40930
41231
50331
50630
50930
51231
60331
60630
60930
61230
70331
70630
70929
71229
80330
80629
80928
81228
90329
90628
90930
91231
20200331

e e T T T T T T e T T T T T T T T e T T e e e

20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20

BB A R 69k Kal T 24 Bt AE. KERZET L
S A R 69k T T 2 bbb

PR Wind, EBIERFFR AT

FH R Wind, AHBIEAAFR T

T BT FIE 500 Ao F ZA B F B8 3 2 AL Sk E T

5o 1k I L2 6945 B FE Aa ik 42 B 7
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N

VhlAfe g

HAITONG

Ak LA, Gk TAZ HARE O

A9 M KERXET & WEFH4kE (F4E 500, 04547
A%, 2014.01~2020.05)

B10 Ay XK ERXEBH E R F % F44E (F4E 500, 0424%
A £, 2014.01~2020.05)

1.00%

0.50%

0.00%

-0.50%

-1.00%

-1.50%

425
3.75
3.25
2.75
225
1.75
1.25
0.75

i

BB A R 69k Kal T 24 Bt

AE. KERZET L
Sl AR A TR T WL

31231
40331
40630
40930
41231
50331
50630
50930
51231
60331
60630
60930
61230
70331
70630
70929
71229
80330
80629
80928
81228
90329
90628
90930
91231
20200331

e e T T T T T T e T T T T T T T T e T T e e e

20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20

BB A R 69k Kal T 24 Bt
Bl AZ A KL T 2 LKk

A%, AfEEew b

P RR: Wind, EBESFFR T

AR R Wind, #BIESAAFR T

TERETFR 300 R ZAE TP HAZ G % DK AE S K AR

1l my KRERXAH ELE Foais (7K 300, 0447
£ %, 2014.01~2020.05)

B12 my KERXAMEWE T 3 244 (iR 300, 0447
£ %, 2014.01~2020.05)

0.60% 2.55
0400 235

215
0.20% 199

0.00% /
2

0.20%
0.40%
-0.60%
0.80%

1.75
1.55
1.35
1.15
0.95
0.75

3 4

B AR A KR T 2 Bt
AX. KERZET L
Sl AR A TR T W L

31231
40331
40630
40930
41231
50331
50630
50930
51231
60331
60630
60930
61230
70331
70630
70929
71229
80330
80629
80928
81228
90329
90628
90930
91231
20200331

e e T T T T T T e T T T T T T T T e T T e e e

20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20

BB A R 69k Kal T 24 Bt
S A R 69k T T 2 bbb

A%, AfEEew b

AR Wind, EBIESFFT T

KA R R Wind, BBIESFFE AT

M ZRBE AR AEAATARE, JRXKALELAGHRERRE, K
FRE & T RN EE, RPRRAELEASHRERRE, KERX &WETH
REFWNREEEHR., ZHALBETFFTREAKRTE, ARTEFT EANNRKREZER
k—NANSAAT T FTHYEQRTNGE., 3T RTLEEHGRE, A L4xFF5
TRRFAN, EREERR—NAN T LS RBEAA T T8 7 GRFIEA.

(5 KEBTFHRQHREMAR (2T, 045474£, 2014.01~2020.05)

XEKEARX FIRRXEHRE XKEAX EXXRER  HBRRAEHXE RERR  EXKER KE BRI
o REER & A8 & REH Lk AREREHR & 2H & REH &b 2H &
KE.KERRE
HEw -0.73 0.74 0.54 -0.56 0.87 0.71 0.66
B X E MR E
EAN -0.73 -0.10 0.05 -0.04 -0.91 -0.99 -0.27
ki&iﬁﬁ & 0.74 -0.10 - 0.84 -0.86 0.38 0.08 0.71
EXRRRIAE 0.54 0.05 0.84 -0.99 0.06 -0.05 0.25
-7 4
[P P
A -0.56 -0.04 -0.86 -0.99 - -0.08 0.05 -0.28
TEF
k*ﬁ“:;ﬁm & 0.87 -0.91 0.38 0.06 -0.08 0.89 0.63
ERXRKERRE
B 0.71 -0.99 0.08 -0.05 0.05 0.89 - 0.23
k%&i"*ﬂﬁ & 0.66 -0.27 0.71 0.25 -0.28 0.63 0.23
FeA IR Wind, #BIEAFF5 AT
WF 4o iR E XX B 0915 G FE AR E Y
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9/ “HaTong sk TAZARR, ARk LA EAURE 10

ERAPAH KERFHZ 06 R @ADL, RATT AP LI T 4FAE:

1. RERXEHEWETFERE., RERRXELHAEWETFARR, 2EHTRE
BREREFRELAF., 2ANE5EXRERAFERE, WMABEZFEMEE, X—Ff2
BB KB EL S KR L ERRR RS, MAkiRmz, KHMEd

stF 5 A NFOTEGMEL T F.

A6 FRARLERRFREHTIRISHEIH (£F, 042442, 2014.01~2020.05)

P HME <=10%  <=20% <=30% <=40% <=50%  <=60%
RERXEH &

" 93% 93% 0% 0% 0% 0% 0% 0%
%fz;ﬁ;ﬁ;—:f 14% 14% 16% 74% 9% 0% 0% 0%
= g‘iﬁ“iﬁ 61% 61% 0% 0% 0% 0% 1% 41%
£ik%§;§;ﬁﬂﬁ£}:f 18% 18% 5% 64% 30% 1% 0% 0%

<=70%

0%

0%

55%

0%

<=80%

0%

0%

3%

0%

<=90%

12%

0%

0%

0%

<=100%

88%

0%

0%

0%

FoAtRIR: Wind, #EIERHTIAT

B EERR A FMEGRERI B AL T, BRIAEH LSRR IALF I
SR TAEE, AEHRREORERZIET LI, JIRRXEHRERIE
HERGREAZE RS, HAMNG —/ M@ L5,

2. BB KFEHRERREFA LA FEHERKERRET b LA RIRE F 48X
M, SHRKEHRERIET & ILE T4 XK, TR TR RKFE
KERRET & EFAH A RBTHES ERKFERRE & AR .

1.3 KEH F#4HBBERAE S XEAR

B LA, RMNFIKERZEFREE T, HIRKEHRERLESH EILE
T KX REAREHAEWEFTARAEIKE RIS & ILE F-RAMZIG A 45%
HBAEA AT, BMNZ XX LR FANF AT ABE. B RFFAANRSER

F 4 A2 iE 500 5 P E 30038 i A Faas, ER

®

=
L8 &

B IC ol T A

%7 XEBRFHERELSELSERF IC (0444 £, 2014.01~2020.05)

BFRA B ¥4 i41C 4 ICIR £&6%%1C £46%%ICR
9B T 0.067 5.793 0.012 4.630
RE. RERXER & 0.074 6.621 0.011 4.698
#4E 500 BRKFHRERREHR & 0.080 6.902 0.015 5.237
RERXEHR &L 0.077 6.859 0.013 5.091
EXRERIER & 0.080 6.826 0.014 5.104
9RAT 0.051 4.221 0.013 2.681
RE. RERXER & 0.057 4.782 0.012 2.452
I 300 BBRAEHRERRIERA LI 0.058 4.824 0.015 2.961
REBRZEH ER 0.059 4.958 0.013 2.749
ERXRKERZER & 0.063 5.278 0.016 3.238

KA RR: Wind, EBIESFFRT AT

MELABTFICAERE, EXRKERXEFT LG RRAEZHRERIEA LA
AR ICER S K IC HA EmF o9 &I, MAEFIES Ao F, EmFhRXE KR
RREAFERRT S KEIN B, £FE 300 BT, EXKERZELR ELEF &

HREIE %,

ik & FaEF, FHIKERK 50 MEEFMEFAGRRATAKEAS,

% F 45 5060 04 B AR T B e F

HA8

iE G ol ik B LB 6945 B A kA2 B 0
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%8 XEETFFIE 500 WRFEAFHIKBEEHEERB (04474 %, 2014.01~2020.05)

KE. KERR  HRAXENHRE KERREHE EXREARSE

o 3% 500 44 oSBT P BEAE b Whw
R A& 43.12% 88.97% 95.54% 80.56% 93.17% 82.55%

2015 ARBEHE - 2.63% 2.97% 2.27% 2.84% 2.30%
;%S - 91.67% 83.33% 83.33% 83.33% 83.33%

QLR E -] -17.78% -2.89% -3.35% -2.42% -3.12% -2.82%

2016 AR - 1.94% 1.87% 1.85% 1.78% 1.82%
A - 84.62% 84.62% 84.62% 84.62% 84.62%

R A& -0.20% 7.18% 2.28% 9.72% 6.55% 9.54%

2017 iR E L 0.61% 0.22% 0.78% 0.60% 0.77%
g %S 61.54% 53.85% 84.62% 76.92% 69.23%
QLR E -] -33.32% -26.91% -28.55% -24.94% -25.39% -25.47%

2018 AR ¥HE - 0.93% 0.65% 1.07% 0.98% 1.01%
A - 46.15% 61.54% 76.92% 92.31% 76.92%

PR - 26.38% 32.78% 35.75% 34.14% 32.03% 34.36%

2019 A REHE - 0.60% 0.77% 0.71% 0.60% 0.71%
Pl %S - 76.92% 61.54% 61.54% 53.85% 61.54%

PRLIEE -4 2.63% 15.23% 16.47% 25.60% 17.49% 19.93%

’&;:52%20 A RFHE - 1.90% 1.90% 3.42% 1.91% 2.53%
A g - 66.67% 66.67% 83.33% 66.67% 83.33%

E XS 0.29% 15.67% 15.51% 17.95% 16.69% 16.94%

AR A RB A - 1.26% 1.26% 1.44% 1.34% 1.35%
% - 70.77% 67.69% 78.46% 76.92% 75.38%

FAtRIR: Wind, #liE A B 5 AT
55 4RFICHAAAR, T 50038 kMEems, EARREHRERIER
BTN AAEABS, RHELFKAE, LEANAT, AHRE S
B, B 2016 FIF4E 3 T AR RAERE R, BT LART 4952 T R46e) 9 B T4,

st 300383 6MmE, B ERKFERTEH & LEFATHMEGLAERIR A %
oo 2t PR 300 KRS A A T A

iE G ol ik B LB 6945 B A kA2 B 0
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%9 XERFFIE 00 WBEAFTHIKSBELHEERB (04474 %, 2014.01~2020.05)

#6r

PR 300 Fa 5 9IBTF

KE. KERR  HRAXENHRE KERREHE EXREARSE

e P REXER & 7 ;&

EQIR & 5.58% 43.25% 34.05% 37.73% 35.06% 32.35%

2015 ARBEME 2.79% 2.19% 2.41% 2.23% 2.04%
A pR 66.67% 58.33% 66.67% 66.67% 66.67%

EQIR &1 -11.28% -10.89% -9.81% -9.05% -7.44% -8.45%

2016 AR IE 0.20% 0.23% 0.34% 0.39% 0.38%
ApR 53.85% 61.54% 61.54% 61.54% 53.85%

EQIR & 21.78% 14.47% 16.90% 18.10% 16.50% 19.92%

2017 Vil % ELi -0.31% -0.14% -0.10% -0.15% 0.14%
A pR 46.15% 46.15% 46.15% 53.85% 61.54%
EQIR &1 -25.31% -21.40% -22.61% -22.22% -22.04% -19.91%

2018 AR IE 0.34% 0.29% 0.29% 0.36% 0.57%
ApR 61.54% 46.15% 61.54% 69.23% 69.23%

L& 36.07% 22.25% 24.21% 25.26% 23.87% 28.10%

2019 A RBE -0.78% -0.62% -0.61% -0.64% -0.44%
ApR 46.15% 46.15% 46.15% 30.77% 38.46%

EQR & - -5.60% 14.56% 12.75% 13.79% 13.13% 11.27%

7&;: 52%20 A REHE 3.23% 2.81% 3.07% 2.98% 2.80%
AR 66.67% 66.67% 66.67% 66.67% 66.67%

ENIRLE 1.68% 9.17% 8.19% 9.56% 8.95% 9.79%

2 X E] ARBEE 0.69% 0.61% 0.71% 0.66% 0.73%
B R 56.92% 53.85% 58.46% 56.92% 58.46%

FoAtRIR: Wind, #EIEABTIAT

L3R 50038 3%, KERF4 PR 300 L P ey &I, LML TIKE, A HRTY
BEAMEEHE LA, HARKZENGE, LESH IR FHALAMRI;A ERHR,
AN % k3t F IR, KEEF2+FL84E4 300 4 F 4457 dkiZA 500 F 9%,

2. AFXERENBRERHIREM K KRBT
2.1 R FXEARHRESR LR

W EL Y REXEEF oML, RNTAA S, AR TER KA LA K%
BHAEHRR, BRARERA KALEFALGRIMTS T TR Lk,

AR A BN TF A 69 B A B 5847, 4P K X AR BT A B4 2 it — o4
L A RERIAE B — /%t 5AR. S5 RFREMZ I TR REX—I L,
EMZRALEENRERIE CEFTMEMT KL, RERAETMEH KLKAITHT
M, WRBHE KEFHERT, BFRIAZTLH TR

iE G ol ik B LB 6945 B A kA2 B 0
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FAATVES ARRIAEME ARIAEEHRRS 13

B13K ZEHTER

z¢1 ) (O
% #¥1

10
I m]
s ' :] ' R FBHEKE,

TR ERIEFFRPT

AR Lk EH e EA, KA ESUF B F RILREST 0 0 240 £ 54 57
RERERKEITELL R, HIRKEHREZITELERR, KRITELERIAR
RERKEZITESLS R RO L EEX, REME WA EM G K KEATET KL
AT,

MNEFMRGEZFEL, ROTAT AR T4 KX SMA TaATEHM, &P

E?: 1 J‘]'I'I'I!,t[ 'I'r[ < _-'I
J ZiC, Trd Numy Trpen

b 4 o A E A%ﬁ . - _ _
FHFLRE SRS T Amt,| T, TrdNum,

b, AmbRAS i1 K EAZH, TrdVum RAS i1 K ZAZLELH, Al 0
REF K ERT T, 2B FA 2T 8 TR LY $ 5% EAant T4 KA A o
AR,

P WA

J'hr J'hr J'hr
= {Z Amit; I pierdses — Z Amit; Iy cpierarses )/ Z Amt;
= i=1 i=1

kﬁﬁ—:}ll—{iﬂb /?ﬁfl’a = p'l“l)dl:']. + L I[fEfdﬂEf‘_;:]

X2 EMBE—F LT KE K ROBA, I jepgpsen ® T % K XAT AL RITH
K& L F, PHHELRIARKGF 10%4H) K 4.

stFFHRERBE LT EE T, LB ERAT A BT L8305
NIRRT AY K K RBR R W 69 T 46, sFT K E04F K Kt #iAm s, BitiTH Edmst
F AR AT 69 3R BT AR I AL K LR
22 FM K KRB FHATDRBRBFR

FRAR BikF XN T EME ZABFREOLRZR, TR

A W 2 15 ST A A 5 9
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N2/ HAITONG 4ok TAZBI Adk TAZ A4 14
£10 THK KB TRBLERE S (£F8, 044742, 2014.01~2020.05)
Bf£R B4 # IC 38 ICIR IC HiE k& fZo0 & EP:E
Jds K 4, -0.020 -2.381 26% 0.88% 0.34%
XE. XKEiTERE -0.012 -1.642 32% 0.62% 0.24%
FHELERBEEHEL FIRRXEHREITERE -0.005 -0.549 48% 0.10% 0.14%
KEITHARL -0.009 -0.986 43% 0.42% 0.17%
XERKEITERY -0.022 -2.765 18% 1.01% 0.54%
Fode K & 0.023 3.080 83% 1.11% 0.51%
XE. KEiTERE 0.010 1.500 68% 0.48% 0.23%
KE T RNE FIRKEZHKREITELRE 0.004 0.488 56% 0.13% 0.18%
XEITHELE 0.013 1.076 68% 0.42% 0.06%
KERKEITERL 0.027 3.980 87% 1.15% 0.60%
Jds K 4, -0.030 -3.377 19% 1.14% 0.23%
XE. XKEiTERE -0.021 -2.931 18% 0.83% 0.10%
K ¥ fshkie P KR REITESRS -0.026 -2.220 21% 0.85% 0.13%
XLiT# AL 0.003 0.221 49% 0.22% -0.32%
XESKREITERS -0.035 -3.852 13% 1.44% 0.50%

FoAtRIR: Wind, #BIEARHTIAT

AL, ABER R R4k K PTG R T, RAEAAKRG T KRERKELITEAR
53X HiEEF R EM KEIHEN AR TFTAHARGKRRA, #TiLEFXMERTF

B MR ROR A BT S

ETRRMH S @ REEA, §h, HEETiTEFX, RETAERAZITE

AL W R XFrF X TARKBEEGRE LR L.

dok 6 P, %% XABHLER

XFE. KETEALXALEFTX, FHSEET 30%69 R TAE 8. Lk, HREKEIT
BRERFHCREGREZITELRASEHRT £ R LR, LikIRGEEFH
— XA IEE X R @R REOR, XA RRA TR AT 94 KRB THEEXA R,
Mttt Fi% B F R A0 2 IR — e T L.

H—FEFRRKERKRELITELAL TMH XA FIE 500 57K 300 P EER4T

%
A 11 My RERZER &LE T4 BB HBRELRRS (0434742, 2014.01~2020.05)

B¥AER BT 4 #k IC 344 ICIR IC ik % F 30 & % kKE
FHEEREEBMEL (B KLK) -0.018 -1.630 36% 0.88% 0.23%
FHELERELRE (EHKK) -0.021 -1.784 30% 0.92% 0.45%

3£ 500 KEFEFRNE (RIBKK) 0.021 1.853 66% 0.86% 0.26%

XEFEFANE (EMK LK) 0.024 2.296 71% 0.93% 0.41%

KB HHHE (R¥ KK) -0.029 -2.481 22% 1.29% 0.32%

X fohkiat (EMHKXK) -0.030 -2.643 22% 1.38% 0.51%
FHELERBEFE L (BB KR) -0.016 -1.119 38% 0.16% 0.14%
FHELERBEFE L (EMKR) -0.015 -0.983 40% 0.31% 0.18%

P 300 KEFLHRNE (BRIEKK) 0.014 1.004 58% 0.26% 0.10%
KEFEHFANE (EMKR) 0.016 1.121 61% 0.41% 0.17%

REHSHE (R KR) -0.017 -0.971 40% 0.37% 0.10%

X$EpBHRBI (EHKK) -0.020 -1.056 39% 0.57% 0.28%

A RIR: Wind, EBIESFFRT AT

m EETIH, K&EEMFHEAFIES ¥35 FEAHFRIZARBAKAPL, F
B RS FHE 500 i R AT HEE AN, FAxT TR TS Kk BRA i —F ik,

iE G ol ik B LB 6945 B A kA2 B 0
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BT R4s K LB F A PIE 300 R Pk R R ALY FRMEA, *F 5 Bt TR
B F iy R RALTREE,

23 FHMH K EXEFHIE 500 #3584 % KA

EFELAEMEFOLAEFEIFEL, BNEEBFENEZE T hAARTFEF,
Hy3E d4E 500 3 AR LA A, EAIE L4 T A

£ 12 TM K LBEF 500 ¥BESEA4EF IC (04244 £, 2014.01~2020.05)

B ¥ 44 £41C £41CR 2&%%1C 24%%ICR
FHELABEEFEL (RIEKK) 0.070 6.302 0.012 4.877
FHELABEEFELR (EHKK) 0.070 6.377 0.013 4.973

XEFLHBANE (B¥ KK) 0.071 6.384 0.012 4.641
XERLHBANE (EHMKK) 0.071 6.476 0.014 5.298
KEBHHE (BRI KR) 0.073 6.616 0.013 4.501
XK$pFhmie (EHMKK) 0.073 6.660 0.011 4.348

FoAtRIR: Wind, #BIEARFTIAT

STEM K EZBFEREKERFHIARAFICHER, EMKAER TFEKLS
BT IC A —ZA2ENRHA. MM KRk A, FHEELERAEEFERBFERETAE
FANETRERR, KEHESRWEE T % ksh 2084 155,

& 13 #) K &£ B F 500 &K XM B840 0FEAH (0 #4742, 2014.01~2020.05)

FHEER  FHRER KETEE XEFEE KERFHER KERIE

£ “";;;OO VEF AWMLk XAWMER AAR(ERE AAR(EH B (BEK 1 (ZHK
(RIEKL) (FMKLR) K %) K %) ) )

X ks 43.12%  88.97% 96.98% 88.48% 89.51% 94.00% 91.94% 100.49%

2015 A RBEBE 2.63% 2.95% 2.58% 2.60% 2.83% 2.75% 3.16%
AR 91.67% 83.33% 83.33% 91.67% 83.33% 91.67% 91.67%

Rk & -17.78%  -2.89% -2.86% -2.16% -1.99% -2.16% -5.09% -2.70%

2016 A RBHIE 1.94% 1.93% 1.97% 1.96% 1.92% 1.72% 1.97%
Apk 84.62% 84.62% 76.92% 76.92% 76.92% 69.23% 76.92%

Xk -0.20% 7.18% 4.13% 3.34% 1.72% 5.85% 6.66% 1.64%

2017 A RBH A 0.61% 0.33% 0.30% 0.18% 0.49% 0.52% 0.18%
ARk 61.54% 61.54% 61.54% 61.54% 61.54% 61.54% 53.85%
X ks -33.32%  -26.91% -29.60% -29.05% -27.29% -26.00% -29.06% -27.23%

2018 A RBHIE 0.93% 0.64% 0.62% 0.81% 0.91% 0.66% 0.78%
Apk 46.15% 53.85% 61.54% 46.15% 53.85% 69.23% 61.54%

Xk 26.38%  32.78% 32.04% 36.50% 29.82% 33.53% 30.70% 26.04%

2019 B AR A 0.60% 0.56% 0.85% 0.39% 0.66% 0.58% 0.31%
ARk 76.92% 76.92% 84.62% 69.23% 84.62% 69.23% 61.54%

Rk # 2.63% 15.23% 15.76% 17.09% 16.10% 15.87% 17.29% 13.61%

’&‘;: 522]20 B RS 1.90% 1.99% 2.29% 2.04% 2.11% 2.26% 1.78%
Ak 66.67% 66.67% 83.33% 66.67% 83.33% 66.67% 50.00%

e VA& 0.29% 15.67% 15.12% 15.29% 14.38% 16.63% 14.81% 14.33%

AR ViR X e 1.26% 1.23% 1.23% 1.16% 1.33% 1.21% 1.18%
ARk 70.77% 70.77% 72.31% 67.69% 70.77% 70.77% 66.15%

PR Wind, EBIESFFR AT

MG KM E KA, MEM KRG EMENFHLEARR ST ERETH LR
EHANBTFART R4 KABFTALEFRS, LEREAFRALANRE., o KEHE
Z) k@ B F 3R N R RAGR .

iE G ol ik B LB 6945 B A kA2 B 0
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24K KRBT EHREXEE TFo44

M ESFGE P, BAITRB PR R FEORERRER LA F5ERXKERIER
B B F R RINBIFAANRER F. s RAKRFERKEZITELRL 7 X5 F o4 K &t
IrEM, EME KK AN PHRLERB ST EL, KEFLFARAANEL KL H
v =/ANEF, EEFERIAART AR RAE K X F X A SME F £44.

tbfkﬁl%ﬁi%&éﬁék@ﬁhﬂui% X B RN KEEBF o35 AANSKERT
ER, FRAHNEKXEE TR0 0LRER, AATRE K%[ﬂ%‘vkﬁl%é’ﬁﬂ%
HoL, Bt a%ﬁﬂTf&.

%14 EXXERTEH KLARFAA (FiE500, 04454 %, 2014.01~2020.05)

KEEF K&EF IC #14 ICIR IC 4 EhFE %R0k EZ S FEESE -3
FHRPERKREFER (BRI KLK) -0.020 -1.817 34% 1.08% 0.38% -0.02
FHRPERKREFER (EMKLK) -0.020 -1.733 29% 0.92% 0.41% -0.11

fﬂ";if;ﬁ" KEREBANE (Rde K &) 0.019 1.745 65% 0.85% 0.29% 0.01
HEw KEFEERNE (EHKK) 0.015 1.493 61% 0.93% 0.46% 0.04
XEBHHE (RIEKK) -0.027 -2.356 26% 1.11% 0.18% 0.04

KERFHHRNE (EHKEK) -0.024 -2.162 23% 1.04% 0.30% 0.10
FHREREETE (R KLK) -0.020 -1.817 34% 1.07% 0.37% 0.02
FHREREETE (TMKLK) -0.020 -1.732 29% 0.90% 0.39% 0.11

EXAEA KEFEHFAE (BRI KK) 0.020 1.775 65% 0.90% 0.31% -0.01
REHEW KERESRANE (EMKRK) 0.015 1.532 62% 0.90% 0.45% -0.04
XEBFHEHE (R KZK) -0.028 -2.383 26% 1.17% 0.21% -0.04

XL HEI (EH KZK) -0.025 -2.185 22% 1.04% 0.30% -0.10

R RR: Wind, EBIESFFT AT

W TR KRERFRARGMEAE, A—BF235XMAEFERE R E 7K
o RNERERINRE, Rt KEBR FROLREREMEAR., EHKEXBFERELER
THEZWMAME, EXERRXEYaFE, TEHRTFEAANMETTE, @i EH
K &8st R4b K 12 838 A % f F K451,

FEANA QR FEMARKERFT5 KLREFME 500 385%44, RAT A

%15 KEZAT. XEBATFHLSEAEF IC (F4E500, 04474 %, 2014.01~2020.05)

X% BHF K&RT 4 1C £41CIR 24%%1C HA3%KICIR 3k piks
9BEF 0.067 5.793 0.012 4.630 15.67%
A& K ZE-T 0.080 6.902 0.015 5.237 17.95%
FHEEREEHMEL (BHKLK) 0.084 7.173 0.016 5.753 18.67%
R AEH FHELERELRE (EHKK) 0.083 7.173 0.015 5.757 17.88%
XEARRE KEFEFRNE (RIBKZK) 0.085 7.251 0.016 5.467 17.25%
5 e XEFESRINE (EMKR) 0.084 7.233 0.015 5.536 16.74%
K¥EHHHRE (R* KK) 0.085 7.075 0.015 5.231 17.22%
X¥EHHEEIL (EMKK) 0.085 7.047 0.014 4.790 15.71%
R K XEF 0.080 6.826 0.014 5.104 16.94%
FHELEREEHEL (R KK) 0.083 7.019 0.016 5.882 19.87%
 PHRERBEWEL (MK LK) 0.083 7.021 0.016 5.944 19.22%
‘;;;;ifé KEFEEANE (RIBKK) 0.085 7.099 0.016 5.622 19.18%
KEFLHEFNE (EMKK) 0.084 7.089 0.016 5.746 18.79%
KEHHHRE (BRI KR) 0.085 6.943 0.015 5.380 17.81%
X#pshkigt (4 KK) 0.085 6.922 0.015 5.025 17.39%

iE G ol ik B LB 6945 B A kA2 B 0
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AEAEBTIC AERA, RbARKICHERERS K#HICHL, M KEEM
R HRABRAS K RIGH — ALK, A E L LR EM T kG KB FAaxt
Rt — T REHmT BT &m0k,

MANKEE F 55 &k KEBFHLERA, EXKERIEM & LETFEEMK
ZERFEENRIAEARE, NESBAFIC 2Lk, EXRERXEA L LA T E
IR R B A G WE TS, AR S AEA FERINE AL,

3. &4

EMEEFBAKRERRER LA FREXTEEAZTER, KRERIEM & A
EFARXFLEHER, KELELELAEZELYE, BNFLEATKE. KELH R L
FeAT, HM|ARFTELFEEATH, RSB DIKB TN, KNE-FAZELERE, IFH
5 09 A T VA — AR BRI 8 T 3 TRNAE 8.

OB ARE BN B SRR A SER B T B A7, (280140 RILEA A AL
BOFHRERF: BIRAFEORER AR LS EXREARAAELATF, &FFA
& RE] X 8] Ak B e TN ACR, e T A

%16 X2HFA ¥ REKFERKERURE(AFH, 0444%, 2014.01~2020.05)

HRARARZERZEHRE EXKXRRXEHEL

IC -0.033 0.031

$12343x%8 ICIR -2.885 2.653
IC A ELE 25% 73%

IC -0.025 0.024

42658 ICIR -2.304 2.254
IC A ELE 26% 73%

IC -0.023 0.023

F7E2F9x%8 ICIR -1.968 1.924
IC 4 EbE 26% 70%

IC -0.016 0.015

£10E% 12% %08 ICIR -1.744 1.692
IC HiEpE 30% 70%

IC -0.016 0.016

#1328 155N ICIR -1.379 1.357
IC AR 40% 60%

FHERIR: Wind, EBIEFHF T

B FAEAT T X A 4 3 69 T 48 A BT R34S dn T, sFF 10 AR5 B X B89 R 1A
ME, FNGEH FTREH, BTk Eiaainm A T4 B MR% S ¥, LA R0HE A
AR R, RARREZNHRFE.

5T @A AT AL, RE T MR IMIABEA @ IEATZEI Z AR HIAM T
B0 —APFeAR A k. X E A KRR A RATT EMZ K, AR —F %
KRR W ILEAHAT FHrEMIERETra. Ldt—F e, CRNRERENA T @t —
B AR AR LR T R ABAT 2K, AR B AR ST AR AR A E A 0 R ah A, AR
TR R ARSI A7 T oA A A E AR 0 7 XaRAT L ROR.

4. AR T

T RN BERLREE . A E T R,

5o 1k I L2 6945 B FE Aa ik 42 B 7
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12 B#E
AT 5 9

A

ANRA & BEHF 2T RS T EGPALFA, AR IRL A, . B B ARRE . AIREPTRA 8 38 12 &
AR O T HATAEE, AATRIEZFAZ GO AR T EM ., SATERE TR R, FUCRAR BT A G A TALE,
B RLAEATH Z 7 6B RH0, B9,

BHE T

FIRAAE RIS DA RS QAT RIARRNE") BB RA. ANs] RARBEAMNE KRS ML HE P . EEMELT,
KIS P 0942 8 R KL 49 T IUH M RSHEAT ARG TR AT LT, AN 8] RAEAT A B 4 A AR 494547 1 27 5] 5
EEFTIR K FAEAT AL,

ASRA PR TR, BLAEUR A 3] F A AIRA 55 B 6 FIBT, AR PEA 0018 A S AL TAR 0 6 A, AL T
Lk, ERFRH, R TR S S ARE BRI B ILASN RS 4R
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