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BEEL:

ZO\FT AR EREAY, 9NETEARAZEZALRRE S, FAMERSTENY
R, BF a9 IREE A TR —F i8R, F R SMRA T AL A TR
B, AXMET AR FRACMAT R, ZFRALLSBL T F R SAEFoh4e
JE) BRik AR AE H SATIK B30 3%, M 2 R B 3 A0 F BB A B AN E G FT
RE, d— RN E,

o B TEAREMNLMKES, LR AHALE, B-FGEREREHHE. £H
2014 SFARB SMBEIFIMERE R b, RS, TAKsh . F
HEBRNEAZTRBERT, FEXJRFIRARE TG0, £RFETFHE
HAEEYT, ALMEMDG, BF6E 2R KaMT.

o TEMELRALTREMSHMEFHATRAMEZR, RAM L ERTH TETRALE
PEINE A 53 E F 2N Alpha 425! kRIS 3 F F 6942 B L IR be /), 122
BB T IINGLE SRR, TAESECKN A SHMEFHTRECHA, A
T AR 3G IR G F) B R I AR SR A R F R,

o FATACHMRBAA —RPRABRRIES . DNLEREY, HIETRACHK
PR AA — R RIGIRAES) . EXRNBETHARDAT T, &0 F693H%
HRAE—REEFR.

o A4 EHMETFRLMAFBEIE mAste, M TEETFRACKMRS, 265
SR FIASRALF BB RIS Ehndate, BA BikegARAME S, 2T
T4k 500 $54038 32205, RACHRACK R F A 1%~2%4) FIK A IE5%. TP
R 300 843832204, POKACEK LT F A 0.5% 4 4 09 S5 38 5% .,

o ICAREAHME FRARAHR B, ¥ BI T 49 F L4075
AKEEIRR G T L AR A 4 £ 5, BITHERA IC Aikssr Xit
TEAE TS

o IAFZAETFHALHABRZ LS ACNAZREBBLSMBTF ENYm. L465
B F AR B AR B IR T TR A I AR AL ), R
BB THENASZ I — R OHh, il o5 200 2 %0 ke lk
AR A, AL O F R, LB EILE A, BeMmA R
N 2 72 18] A

8\/ ol

o MdRF. WA %M. 7 RshH R A R B E 3R 23t Rk &I~
LR TSN
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24 BIFBETFHIEEAT T 10 B oo ena s 9
25 Z[IAFHEDET T 20 H oo 10
2.8 RN ettt 10

3. AABIRBE T IAEAAL oot 11
3.1 PHE 500 FEHIGIRLLAE B HER oo 11
3.2 PR 300 FEHIG IR FABR oo 12
B3 R et 13

A FBBTUBME oottt ettt aaeas 13
4.1 FABIE TFIART K oot 13
4.2 BT e 14
B3 FEEBIEAFET oo 15
B4 ARFEUNEE oo 17

B B e ettt 18
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ON Ak fa 8-

\4) HAITONG ERRIAZR ARk T EARE 4

F& R

&1 ARBFHADATOARARBRLCAETHHZAAEA T HFAS ZKE

(12016.01.02~2020.05.29 ) .oueeeeeeee oottt ettt ettt e ettt et et eae s 6
* 2 o3 500 45438 5% AL ak 40 A 54 £ & FL (2016.01.02~2020.05.29 ) ............. 8

&3 HFATHACKRALES (BFHA=mAEF2: 2 B) (FiE 500 44 )
(2016.01.02~2020.05.29 ) ....oovevericeeieresieseeee e ettt s st 9
x4 R2RAFALHKALEE (BTFHAE=mAFo: 5 8) (FiE 500 A4 )
(2016.01.02~2020.05.29 ) ....ooveeeieeeiereeeeeees et eeee ettt an e, 9
(5 $RFRALKALESE (BFHAE@AF2: 10 ) ( F4E 500 2484 )
(2016.01.02~2020.05.29 ) ..o.vovereeeeceeeeeeeeeeeeee ettt 10
k6 HFATHLKRALESE (AFHE=A%F2: 20 8 ) ( ¥4k 500 444 )
(2016.01.02~2020.05.29 ) ..ocvoverervieeeeeeeeeeeeeeee s sttt 10
k7 A4S EFAKALF S (F4E 500 214 ) (2016.01.02~2020.05.29) ....11
A8 AAL4HHBAFREEALAANALSARYIKE E (FIE 500 44 )
(2016.01.02~2020.05.29 ) ..o.vovereeeeeieeeeeeeeeeeee e eeee ettt 11
9 Ao s BEFTALCMKMLRER SFE AN (FIE 500 445 )
(2016.01.02~2020.05.29 ) ....oovoeeveeeeeeeeeeeeeeeee et 12
A/ 10 A4 SMAFACMARS (PR 300 44 ) (2016.01.02~2020.05.29) ..12
A1 Ao BTREERAEAANLSARYKAZEE (PR 300 44)
(2016.01.02~2020.05.29 ) ....oovoeeeeeeeeeeeeeeeeeee et 13
12 A4 3P BAFTRACKNLRE S FEELIA (FIKR 30 44)
(2016.01.02~2020.05.29 ) ..e.oovecveeeeeeeeeeeeeeeeee ettt 13
A 13 ICmREAFHMEFACHARS (F4E 500 414 ) (2016.01.02~2020.05.29 )
14
A 14 ICREAGME FACHAFES (PR 300 414 ) (2016.01.02~2020.05.29 )
14
(15 IC mBR AL GHMATFHACHMARS (FiE 500 44 ) (KB HHMAEL)
(2016.01.02~2020.05.29 ) ..e.ooveceeeeceeeeeeeeeeeeee e eeee et 15
A 16 IC mAAAZME TACKES (P 300 24 ) (KB HHAL)
(2016.01.02~2020.05.29 ) ....oovecveeeceeeeeeeeeeeeee et 15
& 17 IC BB A SIME TR AR B A T AL (F4E 500 2846 ) (4l F %)
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ON Ak fa 8-

HAITONG

ERRIAZAR, ek TAZFAIRE 6

RIAT AR EREN, SRR TFEARAREN LR, TELEERSMEY
FHt, BA-Febfise HaeiF st —He3gik, R S5 E-FAEEA T FE R 6,
AXMET HIE FRALCHIALTE., ZRBALEHR T F)H SIRE T 6942 8 Bk L4k
HHATICA IR, N AR AEET R EROMFGITRT, H—FHRMAINEA.

AL ENANFE, F—Fi10 T HE F42 B8 B ILAE A AR AR F 69 LA
F R BF_FUARNSAEF A, BFT ERFECHACR B AL TIE 500 154038 5% 40
A begia R, FZFRTT AL SME T RACHAFE A FIE 500 45538 3R 05 VA
BOPIE 300 FEHIE RN A L 630 IRAR ., B EITE T RE B E SRS R R4
Boh., FAFRET &L, FAFRTT AR,

1. BEAHSAE TS E5LHLS ALK
1.1 REABEFHEDAT T 5ACRETHIAEFLAN

FIVRTHIRAEAL R T AR R A ) SMBRMET SR SGMAT. GNERENA, &
AR TEARAZEGAELRGE S, I, MAERCTENRA, BTRRENTH
Bt —Pegigik.

TAZ ) 2014 SF k) GBI BB RAERR b, BEEREE. TATKS) &
. FRAEARNEAZTRZERT, FEXJRFIKME FHFm. TRETTER
S PATFERRREFIHEDAT AR ELCMETH S TH0IKE.(BFEKITE
Ik AH R AT E AR )

21 RABFHEOFETFIALBACHAETHHRAETH4L2Z Tiii (2016.01.02~2020.05.29)

EHBRIE P& &
BA& BA& BA& I2F EA I2F ) I2F ) wA& 2F ) =k
28 5H 10 8 158 208 24 50 10 8 15 8 208
2B#€  265% 33.2% 31.0% 35.1% 33.7% 2 B#AL  53.7% 62.6% 51.8% 43.4% 40.1%
5 Bi#€  22.4% 26.8% 27.7% 30.7% 29.3% 5 ¥4 35.7% 39.0% 34.6% 31.7% 29.0%
10 B#4  18.2% 20.2% 23.4% 25.1% 249% | 10 Bi#&  23.6% 26.5% 26.3% 24.9% 20.8%
15 B4 13.7% 17.9% 20.2% 22.0% 21.0% | 15 8#4  16.9% 21.7% 24.9% 21.4% 17.1%
20 H#E  10.6% 15.9% 19.8% 20.1% 18.4% | 20 B#A  12.7% 16.5% 16.4% 16.3% 14.7%
FATEEh & FEEENERERE
wA& wA& wA& EA& A 2F ) 2F ) A& 2F-) =k
28 5H 10 B 15 8 208 248 50 10 8 15 8 208
2R#€  29.8% 32.0% 23.9% 17.2% 13.2% 2 B#AL  26.5% 25.7% 32.3% 35.6% 36.5%
5 B#€  20.1% 19.2% 16.0% 12.5% 7.5% 5 ¥4 15.4% 20.2% 27.3% 28.9% 31.3%
10 BH#E  14.4% 15.2% 11.5% 10.7% 6.3% 10 B#E  12.3% 16.7% 23.0% 21.7% 26.1%
15 B4  8.0% 12.2% 10.3% 10.2% 4.8% 15 B4 11.3% 13.2% 14.5% 18.5% 20.9%
20 B#4E  8.8% 8.7% 7.5% 8.0% 4.2% 20 itk 8.9% 13.5% 16.2% 18.0% 20.4%

KA RR: Wind, EBIESFFRT AT

MR LR TFELIN, EERATHARETR T, MAERACHMENRA, RF61%%
FRKBCEFEI G, T, FIETFTEARARE LR IRKES. AT
—ULE, R H e BTl R A AR E S S A T AN Alpha BEA R RIR 5
SR F 6442 B B IR EE 7 .

R LRk EFFREIEY LA E—RNER., —7 8, PR TEEEAR
S0RFE, BFNIIASPRSRABLHRT. S TFRXHRARSOETH R, S
BAFINFR—Z B m kT ANRA. F—F 8, FoETEMEALE L ZEM
ETFHA, RAAELEBAEA QRO E AL — T RARA [EF, FEF) Lk FA,
BN TG — A EEH PR, HRAERAEESBOIMEF LR R RALEHT

5o 1k I L2 6945 B FE Fa ik 42 B 7
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HAITONG

ERR AR, eak TAZFARE T

AT, R XAUR B9 A F 4942 B BA M AL )
1.2 HAR FRSHARE

AR X ERER, TAEAGALCH ZA HMETFHATACMAL, XTERAIK
HOR N AT AL PCREABRIETF, A ACK, T1ASME T4 TF2A
B ERE AN EZRATRELIE TN, L AEERAFREFRNES
PANBIETHREZ, T EEFERILE T HSREZHACKE, BIFRLAI R
RMARFCRTRELSROIE,

ERAE T, HE TR RCHAF LR AAL 40 T FF 7
1) ARIBEFTAER 69 SR B F 5 A3 T RN ZAZAA B R ZHATHER

2) A THRARGKRE, RESARTEGZHEKIET, 25 S0 MRS
EERE, (BRETALRERARKAEAAX, LB, BFEMAS, REAK
M R ILARST . )

3) st FRAAKRE, RIESAE FAGKS SHF, &5 EE0568 MK
ZE RN

4) ARIBPEE GBS RNE L L HATHEERC.
5) ERX5H TN, F£HEEAEAEFH B EAEEANLSE.

MR BB AART 4o, BACHALKBH AR AI, M (EERACHH ) fo N (IE
AR ), MiZAE LR, MAe N 62 A7 om R B3GR R, st FaE RIS M,
M ALK, 3548 A 53 AN A0 60 IR A F £ FbshAi D, HIETATE =4
H I A IE R L AR, B M T AR, A TR B AL Fms3t 20 A AR 35 49

AP

T F3E SRR ] N, 134864 38 )5 40 18] 7T 46 IR B AL R ek e ik 3, Mtk
84 38 J5 B A B TE) ) ST 4 A2 48 B B S A T a9 A ZOK A TN F 0, M kA R 6g
K.

Z 3| LR &, ALKAEE GRS TRETRE LG AR R LGB0
8] T # Foms ol A R L.

2. 2 EFHEE R

AEUAFT AT RSB BEERT Eb. R4, THERS EL. FEBEEAN
FRIREAB], T T P 500 $5H3L IR A A EAE ) EA SR FHATROMRALE R
FZEESHMA T 5 FAETZ R AL, AFHEM G SME FACHTT EL
2, BIRTAT L., T4, #F. RAAZORSESFIKMAE Fe9%m., (B F LRt Es
ETAZ A EMRE. ) M THRRAFAEATENETRLBAFHADET 2, AFHE55)
28,50, 10 AR 20 AR THEDAER O T o FR%EIN.

2.1 J4E 500 $5 438 7% Fomk4a 4K N

A4 TR R 64t E 500 #5038 1% A ahsn A ch A A AA, &F UK E F LR &
BF MR, EXHPECHIEBARA—GHEFENRIIFTE BT ZHIIRA. TAET
T4/ 2016 5 1 A £ 2020 4 5 A ) th 4. ( RIRHH 64 ek 40 54 h 545, 3%
THTARYE O FF KM@ hams. )
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@ /Ahte s
\9) “Haitone

ER AR, ek T2 FARE 8

& 2 #4E 500 45438 3R K kil S0 F B RN (2016.01.02~2020.05.29)

2016
2017
2018
2019
#AE 2020450298
£RMH

QUL -
17.1%
6.5%
19.6%
20.5%
2.5%
69.6%

E VA &1 RXE# IR E RERE 1EEE
17.0% 2.5% 5.8% 83% 2.91
6.5% 3.9% 5.1% 67% 1.27
19.6% 2.2% 6.1% 100% 3.21
20.3% 4.5% 6.4% 58% 3.20
6.6% 3.6% 8.0% 60% 0.83
15.4% 4.5% 6.1% 74% 2.53

FAHRIR: Wind, #&iBiEFHFR AT

A LR BT E P 0 SRR UIK S A 15.4%, A EBEH 74%, RIFEEH 6.1%,
TELE A 253, FTEETT AAHT T FiE 500 484069482 7% 55 4 4,

B1 4E 500 $83348 3% K ak4n 448 £ % (2016.01.02~2020.05.29)

1.9 2.6
— R ()
ook 4B AES00 (45 4 )

2.4
1.7

2.2

15
2.0

1.3 1.8

1.6
1.1
1.4

0.9
1.2

0.7 1.0

2015-12  2016-06 2016-12  2017-06 2017-12  2018-06 2018-12  2019-06 2019-12

FHRF: Wind, ABIERFT T

22HBRATHAEREF: 28

TAEFTEFHARAT 9 A 2 B £ E - FASHALR S TR FHIE
R, B TRACKALF R FIZ B E BT 10 A R A S A 69 Bt , BT
FIBIE IR, EARTT ARG ALME (1 H,. 28, 58, 7 8. 10 8) mA
RE S A (5%. 10%. 15%. 20%. 25%) T 448 A4k Fonk 2t F 2oah 3wk 40
S B GRHA. Blhe, BERR GWWEFALEEZRACIMEA 1B, EEECHHE A
5%0T 84 %ok £ I A 0.35%, N & T EAiZ 0 F RS T 9B RALF o8 )G, B A-0h
FAM R I T 0.35%.

MR TR T4, FEH AT SRE THAET RO ANRI. ERFIHEADAT
042 BMELT, BERR b, REREARTHE EANTRIBE LA — M HIE
AL, AP RARK EWETERLE XD EH 5%. 10%1A B 15%89% 2 T AR4L 4
FA A AR AIGIR, AT AR L S BB ] T A9 RS R I T 4m, 143 4938 5 A AT
18] A FR A B A8 Ik B I IR AR
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@ /Ahte s

\O ) HAITONG AR IAZAR Aok TAZEAIRE O

A3 2RFHACKAESE (BFHEA"mAEF: 2 8) (F4E 500 44 ) (2016.01.02~2020.05.29)

EHRTE W P& &
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.35% 0.50% 0.36% 0.02% -0.09% 18 0.10% 0.12% 0.32% 0.19% 0.25%
28 0.59% 0.81% 0.57% 0.26% 0.26% 28 -0.11% -0.04% 0.10% -0.08% -0.11%
58 0.43% 1.08% 0.61% 0.64% 0.80% 58 0.81% 1.47% 1.32% 1.46% 0.85%
78 1.16% 2.17% 1.89% 1.75% 1.71% 78 1.00% 1.69% 1.78% 2.23% 1.28%
108 1.16% 2.61% 2.13% 1.96% 1.98% 10 A 0.81% 1.62% 1.86% 2.40% 1.30%
FATHSh &k FHEFAERRE
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.01% -0.13% -0.21% -0.33% -0.34% 18 0.14% 0.32% 0.12% 0.21% 0.25%
28 0.08% -0.10% -0.07% -0.32% -0.49% 28 -0.34% -0.24% -0.59% -0.46% -0.37%
58 -0.28% -0.29% 0.22% 0.00% -0.19% 5H 0.04% 0.24% 0.24% 0.45% 0.44%
78 -0.02% -0.19% 0.77% 0.79% 0.51% 78 0.48% 0.47% 0.42% 0.94% 0.65%
108 -0.78% -1.08% -0.03% 0.24% 0.47% 10 B 0.67% 0.88% 0.76% 1.18% 0.68%

Pt RR: Wind, ABiESAFTR AT

23HFAFHARNEF2: 58

TAREFTHETHADAE T A S B 8 EH TR RSE T AmE e Fl s

R,
A4 $RFALHAESE (BFHE=DEFD: 58 ) (FiE 500 £24-) (2016.01.02~2020.05.29 )
R & b e 2
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.08% 0.09% -0.15% -0.39% -0.25% 18 0.01% -0.08% -0.22% -0.13% -0.19%
2H -0.19% -0.16% -0.42% -0.59% -0.45% 2 H 0.21% 0.03% -0.36% -0.29% -0.29%
5H 0.22% 0.31% -0.10% -0.51% -0.21% 5H 0.49% 0.55% -0.21% -0.38% -0.27%
78 0.74% 0.98% 0.71% 0.53% 1.01% 7H 1.12% 1.35% 0.95% 0.80% 1.15%
10 H 0.84% 1.31% 0.96% 1.21% 1.71% 10 € 0.98% 1.28% 1.08% 1.30% 1.64%
FAT#S b1 F&EFIANERBE
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.01% -0.16% -0.44% -0.50% -0.80% 18 0.18% 0.35% 0.10% -0.24% -0.55%
28 -0.10% -0.15% -0.43% -0.66% -1.22% 28 -0.07% 0.01% -0.56% -0.87% -1.19%
5H -0.47% -0.46% -0.56% -0.60% -1.01% 5H 0.12% 0.16% -0.54% -1.14% -1.45%
78 -0.10% 0.18% -0.27% -0.29% -0.84% 78 0.13% 0.02% -0.43% -0.67% -0.76%
10 H -0.71% -0.83% -1.30% -0.86% -1.39% 10 € 0.51% 0.08% -0.13% -0.31% -0.46%

FAPRR: Wind, #HBESEFR T
ERFHADAET A5 BEHELT, BARILSIWEFHERERFRKRT K
ARG ARIGR, FEEFEATRBENGBXRME. A—FTUREER LA
FgeERToe, FRARZRFCIRRK. 1S X bR 50 LA 24569 &I,
AR FHERAEF2: 10 H

TAATTEATHADAG A 10 2B TRCHMAR SRS TR0 F 1k
# 1 RIt.
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Rk TR Rk LA FARE 10

%5 $AFALKAEE (BFHEaA%F 2: 10 ) ( #4E 500 484 ) (2016.01.02~2020.05.29 )

EHRTE W P& &
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.23% 0.04% -0.05% -0.30% -0.62% 18 -0.14% 0.04% -0.12% 0.02% 0.12%
28 0.04% -0.20% -0.41% -0.79% -1.39% 28 -0.07% -0.08% -0.17% -0.24% -0.13%
58 0.35% 0.17% 0.10% -0.62% -0.77% 58 0.67% 1.02% 0.32% 0.17% 0.46%
78 0.72% 0.78% 0.93% 0.15% 0.20% 78 0.87% 1.25% 0.49% 0.55% 0.79%
108 0.87% 1.19% 1.07% 0.31% 0.73% 10 A 0.66% 0.96% 0.68% 0.38% 0.58%
FATHSh &k FHEFAERRE
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.13% -0.09% -0.53% -0.53% -0.64% 18 -0.05% -0.20% -0.28% -0.31% -0.27%
28 -0.41% -0.09% -0.40% -0.39% -0.36% 28 -0.06% -0.39% -0.67% -0.88% -0.94%
58 -0.58% -0.43% -0.65% 0.12% -0.27% 58 0.35% 0.20% 0.30% 0.25% -0.07%
78 -0.28% -0.11% -0.50% 0.20% -0.36% 78 0.67% 0.28% 0.20% 0.27% 0.23%
108 -1.05% -1.59% -2.36% -1.97% -2.54% 10 B 0.92% 0.74% 0.94% 0.53% 1.25%

Pt RR: Wind, ABiESAFTR AT

ERTFHEDAFTFT A 10 B9EAT, BEAR EIE TR KRR TR
BB T —RAPLBEIEIREE S, EEE R D BKT 15%695 2T, ZR FRETERA
PRI EIIR, b, FRAEEAZTRBEANRSAICGET TRMASAT —2IKE
Wik, mTFATES) &G RORIEES .

2.5 %ﬁﬁ]%i‘l’ﬁ-@;ﬁ'ﬁ’n: 20 H
TEAEFTTHEFHARATE A 20 RotEE-FECHRA T BT T sl 2045101k

%6 AR THCHMARS (AFHE=DFEEF2: 20 8) (F4iE 500 484~) (2016.01.02~2020.05.29)

BRI & P&l &
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.05% -0.05% -0.30% -0.31% -0.61% 18 -0.02% 0.14% 0.19% 0.12% -0.05%
28 -0.21% -0.28% -0.65% -0.95% -1.10% 2 H -0.14% 0.13% 0.12% 0.19% -0.22%
58 0.72% 0.61% 0.50% -0.26% -0.28% 58 0.81% 1.16% 0.91% 0.75% 0.13%
78 1.07% 0.80% 0.79% 0.47% 0.11% 78 1.26% 2.05% 1.67% 1.42% 0.98%
10 B 0.72% 0.73% 0.96% 0.61% 0.24% 10 B 1.10% 1.97% 1.68% 1.23% 0.85%
FATEEh & FEEENERERE
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.06% 0.08% -0.15% -0.44% -0.32% 18 -0.08% -0.18% -0.36% -0.38% -0.36%
28 0.11% 0.06% -0.19% -0.81% -0.61% 28 -0.03% -0.16% -0.37% -0.61% -0.71%
58 0.08% 0.13% -0.04% -0.59% -0.53% 58 0.39% 0.57% 0.22% -0.53% -1.35%
78 0.32% 0.45% 0.04% -0.47% -0.17% 78 0.54% 0.99% 0.64% -0.03% -1.03%
10 B -0.09% 0.00% -1.20% -1.72% -1.48% 10 B 0.47% 1.36% 1.18% 0.23% -0.41%

A RIR: Wind, EBIESFFRT AT

ERTHADEETT EAZ 20 BE, Z2RATHEZNE T —w e AR E . 48
W, ;iﬁ)i;%%y/\g\ﬂ»ﬁ/";;&)\%/ﬁﬁ}i@%%%ﬂiTﬁﬁéﬁ’&ﬁnﬁgﬁﬂb

2.6 RE L

ﬁﬁ@%&%?i@%ﬁA%m”%ﬁ¢ﬁam%ﬁ%ﬁﬁéi%ﬁﬂg@m%%
28, SRR FRACMRITR LA — T aIRBIEEE S, 21 SME FHfe—
K%%%& COEE Exm%l%ﬁ @ﬁaDT,ﬂﬁ%%ﬁ&ﬁ%ﬁ&»iﬁﬁ
. Bk, A TREEBTGACHIMKR, KRNTHEIES A F AT A A

S+

T 50 B3k IE L5 6945 S B Ak B Bl



N

ON Ak fa 8-

\g) HAITONG e
FR Lo BB TR AATS.

3. B4 5AATFALCHML

AR LE R R, B TR AR B — A SR ISR ) w%kl%%
WK AIEIRGE ) EA TE . AT BT imﬁ@%ﬁA%mx% EANTH 2 AFHRE
FRF#HATEA, AL ZHMA FHAT A, $¥@W%T7&nm%.%ﬂ
BARACF AR T HE 500 F5 4038 5% 414 VAP IR 300 45438 5% 404 e R I, AR R 5
A7 KA GMET.

3.1 PiE 500 F5 #3240 B R

TAETT A4S0 E TACHAF T T A FIK S 09 R T,

(7 4 5FA T ALHMAF % (F4E 500 284 ) (2016.01.02~2020.05.29)

2EEFIHEEUAEE 5 AAFHAGREF 2
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.20% 0.21% 0.12% 0.19% 0.04% 18 -0.10% 0.18% 0.07% 0.04% -0.19%
2H 0.29% 0.49% 0.11% 0.04% -0.12% 2H 0.00% 0.10% -0.11% -0.59% -0.82%
5H 1.36% 1.89% 1.64% 1.43% 0.84% 5 H 0.38% 0.31% -0.39%  -0.49%  -0.72%
78 1.44% 2.05% 1.99% 2.20% 1.73% 78 0.87% 1.08% 0.92% 1.04% 0.72%
108 1.16% 1.61% 1.80% 2.21% 1.93% 108 0.71% 1.20% 1.24% 1.54% 1.82%
10 HEFHEEAEE 0 20 8BFHAEEETR
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.17% 0.14% 0.00% -0.23%  -0.21% 18 0.10% 0.18% 0.07% -0.30%  -0.26%
28 0.29% 0.14% -0.05%  -051%  -0.58% 28 0.23% 0.43% 0.14% -0.51%  -0.73%
58 1.02% 0.94% 0.56% 0.24% -0.17% 58 1.11% 1.19% 1.02% 0.51% -0.19%
78 1.27% 1.03% 1.13% 1.09% 0.60% 78 2.04% 2.03% 2.07% 1.78% 1.07%
108 1.55% 1.32% 1.26% 1.41% 1.35% 108 2.32% 2.00% 1.97% 1.21% 0.54%

R KR Wind, EBIESFFRT T

BARKRE, A6 5B T/ FIE 500 #5438 52204 L ZILH T BUARAE I A 38 7%
HE., EEBRTHADAEFT T, L6500 FTEKIS ALK THEINE TIAIEEAE
H. B—ZERELCHE T, EACHEIE 10%~20%0 6K B8 EA R EHF, AT 48
% F Ao LA RAL T R M, THhIT AR AR TS A HES 5L AN
AR IIE £

%8 SABFATFEERAEANLSKIIKAE (F4E 500 £24) (2016.01.02~2020.05.29)

2EEFHEGAT 5 HRFHAEDRETH
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.38% 0.20% 0.08% 0.09% 0.02% 18 -0.09% 0.16% 0.05% 0.03% -0.05%
28 0.47% 0.40% 0.08% 0.03% -0.03% 28 0.08% 0.09% -0.05% -0.22% -0.25%
5H 2.00% 1.48% 0.87% 0.57% 0.28% 58 0.61% 0.25% -0.19%  -0.18%  -0.22%
78 2.01% 1.52% 0.99% 0.83% 0.53% 78 1.21% 0.79% 0.45% 0.39% 0.22%
108 1.89% 1.29% 0.98% 0.90% 0.64% 108 1.31% 1.04% 0.73% 0.68% 0.63%
10 B EFHEGEF U 20 BB FHERAT D
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.36% 0.14% 0.03% -0.07%  -0.05% 18 0.26% 0.21% 0.08% -0.09%  -0.07%
28 0.58% 0.17% 0.01% -0.18%  -0.16% 28 0.51% 0.43% 0.12% -0.18%  -0.21%
5H 1.67% 0.75% 0.31% 0.11% -0.04% 58 1.79% 0.97% 0.57% 0.21% -0.06%
78 1.89% 0.71% 0.55% 0.41% 0.18% 78 2.99% 1.51% 1.05% 0.68% 0.32%
108 2.61% 1.12% 0.73% 0.62% 0.49% 108 3.79% 1.67% 1.12% 0.53% 0.20%

PR Wind, EBIESAFTR AT

T 50 B3k IE L5 6945 S B Ak B Bl
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VAl fE g

HAITONG

Rk TAERR 2Rk LA FARE 12

MR LR TFAEL I, il 5 ANDSNKAR ARG, £R—EEHAE
BT, RO AIARMK, KRB E ZHNG. X—RAREEHFoANEM. &
JE R e B, el 5B RANG IR E I 6 £BEM K, KE R 5B EFHAK,

xR R H) I £ L B RAC R BT LA ARG I BRI BORT LI, & a9
JE R AR R BT e IR OR . R ARAALE AL BIEIKE, 5 EE 5
JERANLAA T E IR £ E K, 22 1K 3L 8 € b ) B AR 2 TR A1 A AL Rk xt T4
SRR B TR, Bk, AASIKE R LA, FIFEERACILHIMIK, AEIKER
FHvg AKX,

T B 2 BRFHEDEFT . e 7 BiAL. EEAEL 10%A 49 Ak EZ Nt —
P ARALF R4 o5 R IUE DL, 2T A ah 40 A vh BAR AR AL A 64 o4 R R I
T4, MR BALE LB AT T AR T A T M AR,

29 E4 WA FRALHRAKELIFEEAR (F4iE 500 £84-) (2016.01.02~2020.05.29)

#r

2016
2017
2018
2019

# % 20205 A 29 H

4 [X 8]

¥ iE 500
-17.8%
-0.2%
-33.3%
26.4%
2.6%
7.4%

P A ]

Aabins oA FTES BOALA RE RS
-0.7% 2.6% 17.1% 20.3% 3.3%
6.3% 7.1% 6.5% 7.3% 0.8%
-13.7% -13.0% 19.6% 20.3% 0.8%
46.8% 51.7% 20.5% 25.3% 4.9%
51% 5.3% 2.5% 2.7% 0.2%
8.0% 10.0% 15.4% 17.5% 2.0%

Pt RR: Wind, ABERAFFR AT

3.2 PIE 300 Fg 32 B R

TARETT A GMA TR TSR T IRALEEFAILE 09 R I,

% 10 EAHARTRALCMEMES (PR 300 284) (2016.01.02~2020.05.29)
2EBEFIHAIRETE 5 EBFHERFEET R
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.26%  -0.44%  -042%  -027%  -0.59% 18 0.08% 0.43% 0.39% 0.11% -0.18%
2H -0.41% -0.70% -1.06% -1.31% -1.52% 28 0.01% 0.19% -0.11% -0.42% -0.82%
58 0.08% -0.17%  -0.25%  -0.68%  -0.90% 58 0.49% 0.68% 0.11% -0.20%  -0.82%
78 -0.30% -0.52% -0.77% -1.15% -1.56% 78 0.08% 0.25% -0.04% -0.49% -1.43%
10 B -0.39%  -0.84%  -1.13%  -1.45%  -1.53% 10 B -0.10% 0.04% 0.12% -0.39%  -1.35%
10 BEFHEFAT 20 HAFHEERTH
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.07% 0.20% 0.07% -0.18%  -0.28% 18 -0.19%  -0.02% 0.04% -0.08%  -0.46%
28 0.09% 0.26% 0.12% 0.33%  -0.87% 28 0.15%  -0.12%  -0.29%  -0.47%  -0.96%
58 0.57% 1.19% 0.94% 0.21% -0.52% 58 -0.03% 0.15% 0.23% -0.11%  -0.39%
78 0.30% 0.65% 0.34% -0.50% -1.37% 78 -0.05% -0.41% -0.57% -0.98% -1.39%
10 B 0.05% 0.10% 0.02% -0.89%  -1.81% 10 A -0.76%  -1.23%  -1.35%  -1.68%  -1.93%

KA RR: Wind, EBIESFFT AT

Fm S, ASRACT A PR 300 454038 1R 204 L 69 2R 55 T F s F4E 500 45
FIGRMA LMK RE., AESAVA 10 BRFHERAEGTE T, A465WBEFERLT
B ChO R eI B IR AR, R AL S AA L) h 5%~10%8 LA — R el SR, A
20 BB FHARAFTT T, A6HMEFALNHRSLAKTEAKAIERIES. HT 4
% F ot e LR AL F R0 B, T it RO R B AT 89 R 3IK B L.

LEFHAEREFTTAH S5 BAE 10 B, AFEA0SMA THEGFD LS E

5o 1k I L2 6945 B FE Fa ik 42 B 7
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VAl fE g

HAITONG

Rk AR Rk LA FAMRE 13

ﬂA5LFﬂAﬁA@& R4 Ei00 R, B —iE SR NE T, &5 A4 b aAK,
KRB ARG, X—INEE5 LA GME T /£ F4E 500 48438 5% 406 L4 Rah —
.,

(1 EASHBTREEAEAANASAMIKAE (PR 300484 ) (2016.01.02~2020.05.29)
2EBEFIHAEEREER 5 AAFHAGRF 2
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.23% -0.26% -0.16% -0.06% -0.15% 18 0.30% 0.39% 0.24% 0.07% -0.02%
28 -0.63% -0.55% -0.55% -0.52% -0.47% 2 H 0.02% 0.13% -0.07% -0.17% -0.26%
5H 0.17% -0.10% -0.10% -0.24% -0.25% 58 0.77% 0.50% 0.06% -0.06% -0.23%
78 -0.48% -0.40% -0.41% -0.45% -0.49% 78 0.05% 0.13% -0.04% -0.20% -0.45%
10 € -0.60% -0.63% -0.59% -0.57% -0.48% 10 € -0.15% 0.00% 0.06% -0.15% -0.42%
10 BEFHEGEF U 20 HEAFHERAET R
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.29% 0.25% 0.10% -0.02% -0.05% 18 -0.11% 0.08% 0.09% 0.02% -0.10%
2H 0.16% 0.21% 0.07% -0.12% -0.27% 28 -0.17% -0.06% -0.13% -0.17% -0.29%
58 0.89% 0.95% 0.50% 0.09% -0.15% 58 -0.01% 0.13% 0.15% -0.01% -0.09%
78 0.38% 0.49% 0.16% -0.21% -0.44% 78 -0.13% -0.35% -0.31% -0.38% -0.42%
10 € 0.04% 0.09% 0.00% -0.35% -0.57% 10 B -1.16% -0.94% -0.68% -0.64% -0.59%

R RR: Wind, EBIESFTRT AT

Rk 10 ERFHHARAT . 55 B4, EE5A4 10%0 ) Rk & it
— H IR AN R G S RIS, AT E R AR 28 A A B A A LA 0GB
I 4n, POHACTEAE 2020 554 T e AT ok, LA P St T 2
LAAIRAET IR,

%12

AHHABTRACHAREIFEAI (IR 300 484 ) (2016.01.02~2020.05.29)

£

2016
2017
2018
2019

% 20205 H 29 H

4 [X 8]

PR 300
-11.3%
21.8%
-25.3%
36.1%
-5.6%
0.8%

P& ‘ p% tlﬁu‘a‘ AR
Hoahin s Fe ks Horbsn s B A
0.7% 1.3% 12.0% 12.6% 0.7%
30.8% 32.0% 9.0% 10.2% 1.3%
-9.8% -9.8% 15.6% 15.5% 0.0%
46.1% 50.9% 10.0% 14.8% 4.8%
-3.5% -3.9% 2.1% 1.7% -0.3%
12.3% 13.5% 11.5% 12.7% 1.1%

P RR: Wind, ABiERFFR AT

3.3 KFE 4
AKEEMNETT A0S AF AT B A FIE 500 35 #38 7% 28400 BFIE 300

BROEIRMAS LR, ML TR TIRACKMRS, LE6HTAE TRCHAFRBGIK
# 3Gk A ) B AR, Bt RN ZRFRTHEA LEHIE TR %,

KB

# BRI H AT RCHRARB G ENBAT S 7w Ak, Lo SMA T
B R, AR RGN, Rl o FRE . KFHib T Fukat ki B a9 505 %

4.1 BEAEIAFmBF X
mfxamﬁl%%ﬁ%ﬁ& o 38 2 5 S N AR, A A EHE T

9 eAR Ty X B0 T R AL S . H B R P R (9 F R4 7 ik h A
% 3| TR FH IR E F 2R 49 £ 5, BT £ RAE A IC deidd 5 XitAT S HH F

i S sb 3k B LB 0945 B SEA kA2 B 0



N

ON Ak fa 8-

G ) HAITONG AR IEMR eI EEHARSE 14

A4, FTRETT IC B EA G E T HCHA TGS T A ah 2061 & 69 4- 5t

%13 IC iR EAEREFRALMLAER (F3E 500 £424) (2016.01.02~2020.05.29)

2AEFHASAT 5 8RFHAEREETR
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.11% 0.12% 0.14% 0.17% -0.08% 18 0.05% 0.22% 0.41% 0.34% 0.11%
28 0.40% 0.59% 0.47% 0.15% -0.14% 28 -0.02% 0.38% 0.67% 0.38% 0.11%
58 1.08% 0.77% 0.99% 0.86% 0.52% 58 0.49% 0.54% 0.54% 0.02% 0.02%
78 1.94% 2.70% 2.10% 2.44% 2.32% 78 1.49% 1.82% 2.22% 2.33% 1.55%
108 1.30% 1.66% 1.83% 2.30% 1.35% 108 1.20% 2.24% 2.46% 3.03% 2.96%
10 BRFHEDAEFH 20 EEFHERAETH
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.11%  -0.12% 0.05% -0.04%  -0.13% 18 0.20% 0.15% 0.03% -0.01%  -0.21%
28 0.12% 0.23% 0.02% 0.07% -0.21% 28 0.32% 0.22% 0.13% 0.11%  -0.06%
5H 0.42% 0.01% 0.21% 0.08% -0.03% 58 0.51% 0.60% 0.73% 0.34% -0.69%
78 0.74% 0.89% 0.62% 0.86% 1.17% 78 1.12% 1.23% 1.49% 1.39% 1.31%
108 1.24% 2.04% 1.92% 2.41% 2.35% 108 1.60% 2.22% 2.43% 2.05% 1.65%

P RR: Wind, ABiERFFR AT

EXRRHETHEDAETRT, ICHREASSHREFREZINE TR AP KE
¥azse ., ERAFHEFOH 28, 5 AHLE 10 HEGEE T, IC AL SMEFib
EBREAHMAFRILE T R ARITEE.

FEP R 300 454038 3R 00 L, IC bR B R ORI FTRAE, ERTIHEADAFT 0
A5 8. 10 BAZ 20 BE, ICHRISSGMETFTHEINE T —LECHALEE .

%14 IC R EAFHFE T RALCEAMAR % (FIE 300 284-) (2016.01.02~2020.05.29)

2HEFHAGAF SERFHADAEETR
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.30% -0.39% -0.79% -0.71% -0.67% 18 0.03% 0.01% -0.16% -0.09% -0.31%
28 -0.35% -0.67% -1.02% -1.08% -1.49% 2" 0.03% 0.05% -0.29% -0.52% -1.19%
58 0.43% 0.06% -0.47% -0.29% -0.48% 5H 0.38% 0.15% -0.40% -0.78% -1.27%
78 0.46% -0.61% -0.72% -1.00% -1.36% 78 0.45% 0.29% 0.03% -0.80% -1.97%
10 € 0.16% -0.40% -0.75% -0.48% -0.84% 10 A 0.09% 0.49% 0.55% 0.04% -0.61%
10 HEFHEEFT2 20 EEFHESEF
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.08% -0.04% -0.26% -0.34% -0.56% 18 -0.17% -0.06% -0.01% 0.04% -0.22%
28 0.13% -0.61% -0.85% -1.20% -1.41% 2" -0.40% -0.37% -0.47% -0.97% -1.09%
58 0.45% 0.15% -0.89% -1.33% -1.73% 5H -0.17% -0.11% -0.20% -0.47% -0.82%
78 0.58% 0.11% -0.90% -1.48% -1.89% 78 0.35% 0.15% 0.07% -0.68% -1.37%
10 € 0.22% -0.37% -0.85% -0.85% -1.74% 10 A 0.41% 0.29% -0.50% -1.65% -1.50%

KA RIR: Wind, EBIESFFRT AT

4.2 AR H A

AFIMRY, BAVEADLSAKBFENEE, AT ZmWL KR, THRAKE
HMIAL. TRET T RB ARSI T IC A4 SME TA kM Rosx T4
FRLL AU A 4 4RIt

5o 1k I L2 6945 B FE Fa ik 42 B 7
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HAITONG

Rk LAEAR 2Rk LA FARE 15

% 15 IC AR EAZH WA -FRASHLALR (FiE 500 L84 ) (KB ¥{MAL) (2016.01.02~2020.05.29)
2AEETHASEF 5 RFHAREETR
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.23% 0.38% 0.55% 0.55% 0.44% 18 -0.05% -0.09% 0.01% 0.29% 0.31%
28 0.46% 0.72% 0.79% 0.58% 0.46% 28 -0.09% -0.03% 0.29% 0.26% 0.24%
58 0.76% 1.42% 1.65% 1.17% 1.09% 58 0.54% 0.55% 0.47% 0.25% 0.38%
78 0.29% 1.49% 2.40% 2.16% 1.81% 78 1.17% 1.56% 1.75% 2.01% 2.31%
10 g 0.17% 1.37% 2.14% 1.53% 1.52% 10 B 1.33% 2.14% 2.78% 3.19% 3.19%
10 B EFHEGEF 20 B FHERAT 0
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.14% 0.04% 0.21% 0.22% 0.29% 18 0.24% 0.29% 0.14% 0.06% 0.09%
28 0.08% 0.01% -0.17% 0.05% -0.45% 2H 0.10% 0.04% -0.11% -0.27% -0.52%
5H 0.34% 0.19% 0.32% 0.51% 0.46% 58 0.66% 0.50% 0.58% 0.50% -0.26%
78 0.91% 1.22% 0.96% 0.78% 1.24% 7H 1.09% 1.50% 1.73% 2.28% 1.87%
10 € 1.42% 2.10% 2.27% 2.34% 2.76% 10 € 1.72% 2.65% 2.56% 2.46% 2.21%
FTeArRIBR: Wind, #BIEAHF5R AT
F£ ¥ 4E 500 484038 iR 06 L, B MRALT ALk B HNAE 68 TIR B AESS ~ A
BAP R FL AR, AFEFNA, AR B HNACHHRT %G LI, 12
RRGERDHBETORINAN T F AN ZNE T —EREGRA. TARTTARY
MEAIRE T # IC AR A 53R TR HAL RS /2 P K 300 45538 %406 L) F10
K53 IR AOR
% 16 IC A B AFH AT HAMLALRE (7IF 300 44 ) (KA ¥4 ) (2016.01.02~2020.05.29)
2HETHAEREE 5RTHARETR
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.10% -0.22% -0.44% -0.62% -0.60% 18 -0.15% -0.18% -0.24% -0.40% -0.49%
2H 0.34% 0.31% -0.10% -0.18% -0.16% 28 0.27% -0.04% -0.12% -0.40% -0.83%
5H 0.51% 0.12% -0.06% -0.08% -0.32% 58 0.03% -0.10% -0.25% -0.75% -1.19%
78 0.42% -0.72% -0.49% -0.42% -1.15% 78 0.22% -0.41% -0.95% -1.20% -1.89%
10 H 0.15% -0.34% -0.42% -0.31% -0.66% 10 € -0.02% 0.17% -0.08% -0.75% -0.86%
W EHFHAGEFH 20 BBFHESEF
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.03% -0.25% -0.46% -0.79% -1.05% 18 -0.31% -0.39% -0.42% -0.64% -0.79%
28 0.32% -0.09% -0.48% -0.76% -1.11% 28 -0.16% -0.04% 0.10% -0.27% -0.49%
58 0.36% -0.03% -0.99% -1.49% -1.66% 58 -0.10% -0.12% -0.20% -0.54% -1.14%
78 0.28% -0.06% -0.93% -1.34% -1.99% 78 0.39% 0.08% -0.05% -0.66% -1.13%
10 B -0.13% -0.56% -0.89% -0.83% -1.64% 10 B 0.12% 0.00% -0.23% -1.41% -1.48%

AR Wind, EBIESFFT T

LR _EE AL I, Kk B MRS T A PR 300 #8438 5% 40 A F ol 5 38 a%
e A TR AA R F R, RBA I G A R B o LA I & 5% fe

4.3 A rhia o F

F I8R5 iR AV BIE G AN IR R TR0 H R, Bk sit
FHRRALEY B RACAGNER. ARFLEHECILAT, HAeHFHIK,
SRR A AR IRSE B AL, AL R 6 TR B ARK

T~ d JE AR 3 40 A0 35 ) 20 A4 F- 5T K 5 SR A RO R IR T 20 A B 8RR
A . AR EME T IE 500 48 4038 R4 A 4R A- A E TR H ) 30%. TRETT
IC #eAR B A& B TR F A Z LA iR IL.

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



@ /Ahte s

\4) HAITONG AR AR 4k LA L HRL 16

%17 IC AR E A5 B FASRA E Bk 38 T 40 (F3E 500 284 ) (& 4|#F %) (2016.01.02~2020.05.29)

2AEETHASEF 5 AFHARER
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 0.41%  -0.61%  -0.84%  -1.13%  -1.56% 18 -0.42%  -0.67%  -0.62% = -1.29%  -1.76%
28 -0.27%  -0.46%  -0.86%  -1.60%  -2.00% 28 -0.21%  -0.47%  -0.81%  -1.68%  -2.00%
5H -0.14%  -0.99%  -1.60%  -2.42%  -3.03% 58 -0.76%  -1.44%  -1.66% = -2.76%  -3.06%
78 0.35% 0.21% -0.75% -1.60% -2.59% 78 -0.09% -0.44% -0.79% -1.91% -2.59%
10 g 0.38% 0.16% -0.39% -1.28% -2.04% 10 g 0.38% 0.94% 0.34% -0.83% -2.03%
10 B EFHEGEF 20 B FHERAT 0
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.40% -0.80% -1.13% -1.19% -1.83% 18 -0.50% -0.73% -1.30% -1.38% -2.01%
28 -0.31% -0.70% -1.15% -1.69% -2.01% 28 -0.41% -1.05% -1.61% -1.78% -2.17%
5H -0.99% -1.35% -1.98% -2.52% -2.94% 58 -0.89% -1.46% -2.10% -3.05% -3.37%
78 -0.33% -0.67% -1.47% -1.76% -2.65% 78 -0.19% -0.82% -1.90% -2.41% -3.23%
10 € -0.27% -0.11% -0.47% -1.06% -1.83% 10 € 0.02% -0.78% -1.67% -1.59% -2.40%

Pt RR: Wind, ABERAFFR AT

MR LR TAELI, ERMBSHTFERKNGFILT, KB BECRIEAENT
BAPRA TR, ARBBRFEKAOFAT, TZRE—FERLEERACIE. AR
TREBRACIEE, RER% A —Z B ER, (2T ZIEERCB e RR4s], Ik
0 38 508 AL A AT IR

%18 IC Ae R EAFH R B FRALCMAES (F4E 500 484 ) (BAKE SR ) (2016.01.02~2020.05.29)

2HETFHERAEE 5AEFHERERT
1% 3% 5% 8% 1% 3% 5% 8%
1H -0.08% -0.22% -0.41% -0.64% 18 -0.12% -0.27% -0.42% -0.62%
2H 0.07% -0.02% -0.27% -0.32% 28 -0.03% -0.03% -0.21% -0.41%
5H 0.17% 0.24% -0.14% -0.83% 5H -0.04% -0.33% -0.76% -1.29%
78 0.34% 0.44% 0.35% 0.17% 78 0.09% 0.02% -0.09% -0.40%
10 B 0.14% 0.25% 0.38% 0.19% 10 8 0.13% 0.17% 0.38% 0.68%
10 BEFHEEAT 20 BEETHERAT D
1% 3% 5% 8% 1% 3% 5% 8%
18 -0.12% -0.28% -0.40% -0.55% 18 -0.12% -0.26% -0.50% -0.64%
28 -0.08% -0.24% -0.31% -0.64% 28 -0.07% -0.13% -0.41% -0.76%
5H -0.15% -0.65% -0.99% -1.33% 50 -0.21% -0.59% -0.89% -1.13%
78 0.01% -0.31% -0.33% -0.56% 78 0.00% -0.30% -0.19% -0.58%
10 B -0.06% -0.37% -0.27% 0.08% 10 8 0.02% -0.07% 0.02% -0.45%

AR Wind, EBIESFFT AT

JE PR 300 F5438 R4 A LRI AT LM B A R, X—SRG A ANEM,
EAHFRG T, RERASCEGRRTNSEIER, BESR T AR R

3 2],
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%19 IC AR EAEHE F AR EE (I 300 284 ) (FE41#F %) (2016.01.02~2020.05.29)

2AEETHASEF 5 AFHARER
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.10%  -0.10%  -0.38%  -0.17%  -0.49% 18 0.16% 0.01% -0.15%  -0.28%  -0.35%
28 -0.14%  -0.32%  -0.55%  -0.90% = -1.24% 28 0.10% -0.03%  -053%  -0.73%  -1.10%
5H 0.09% 0.04% -0.22%  -0.82%  -1.40% 58 0.08% -0.24%  -089%  -1.11%  -1.27%
78 -0.18% -0.60% -1.36% -1.90% -2.82% 78 -0.08% -0.36% -1.08% -1.85% -2.71%
10 g 0.04% 0.02% -0.86% -1.37% -2.99% 10 g 1.07% 0.98% -0.34% -1.05% -2.19%
10 B EFHEGEF 20 B FHERAT 0
5% 10% 15% 20% 25% 5% 10% 15% 20% 25%
18 -0.02% 0.10% -0.02% -0.35% -0.60% 18 -0.04% 0.18% -0.08% -0.11% -0.39%
28 0.02% -0.25% -0.28% -0.52% -1.19% 28 -0.01% -0.06% -0.42% -0.57% -0.75%
5H 0.11% -0.47% -0.75% -1.22% -1.59% 58 -0.16% 0.43% -0.10% -0.89% -1.47%
78 0.38% -0.21% -1.13% -2.09% -3.06% 78 -0.05% 0.12% -0.52% -1.73% -2.64%
10 B 0.46% 0.37% -0.33%  -1.58%  -2.48% 108 -0.15% 0.35% -0.16%  -1.01%  -2.18%

Pt RR: Wind, ABiESAFFR AT

FA BT —F KRR IE SR ), IR TARELIL, Rk TR
P TRIAZIE T —Z KA EREH. K, b TEERACIEK, ALK
AR IS TR A BB rha H A TR,

%20 IC A A ST A F AR SE (PIF 300484 ) (B BRI ) (2016.01.02~2020.05.29)

2EEFHEGAG 58RFHAGEETR
1% 3% 5% 8% 1% 3% 5% 8%
18 -0.04% -0.12% -0.14% -0.08% 18 -0.01% 0.13% 0.17% 0.23%
28 -0.02% -0.19% -0.32% -0.35% 28 0.06% 0.27% 0.16% 0.07%
5H 0.14% 0.14% 0.08% -0.13% 5H 0.17% 0.49% 0.31% 0.21%
78 0.08% -0.16% -0.24% -0.44% 78 0.23% 0.46% 0.08% -0.14%
10 B 0.06% -0.14% 0.00% 0.05% 10 8 0.21% 0.61% 0.40% 0.17%
10 BEFHEFEAT 20 BEETHERAT L
1% 3% 5% 8% 1% 3% 5% 8%
18 -0.03% 0.05% 0.07% 0.11% 18 -0.07% -0.01% 0.04% 0.18%
28 0.02% 0.06% 0.04% -0.02% 28 -0.02% -0.03% 0.01% 0.11%
5H 0.13% 0.17% 0.35% 0.29% 5H 0.02% -0.04% 0.10% 0.37%
78 0.08% 0.03% 0.14% -0.05% 78 0.06% -0.08% -0.09% 0.00%
10 B 0.08% -0.04% 0.13% -0.09% 10 8 0.01% -0.16% -0.17% -0.03%

PR Wind, ABiESAFFR AT

4.4 KFE )4

AENHHET LABTFhoor K. AERBEHATAEBAS T F T Lo
A TR B4 B0, =Rl R

L) AR FFRELEHAB T, IC RIS HARTRA LHHHE.

2) B4 5B FRACHAF AKX B M ACHE LT TR LA IKAZIG RS,
FRFHN AT ORAAZ I — TR,

3) A o#F RN R HAACHRAR G AIGIRGE A . Kahin o3 F 24
1K, HERCEALI T A, ACHIALFRACE T A, Tl —F Bkt s
PP PRIE R R R 3L 3R 48 /), A2 R 1K 69 1L 5 TR o8] A PR okt T4 A0 ik
IR,

T 50 B3k IE L5 6945 S B Ak B Bl
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