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P BORCALAT 30 04F; rjn AR AP AFE R,

BEFI| AR ZOIRAIMCE . STRIAE A, BHFE W LT BATAH TR
INARFEEER; RZ, WHAARLEELE, BFHEAXIT:

n=t-T+1 Yj€9:30-10:00 7 (LEZ R ijn

1
Db 2 =_§
FHEmELEER -

n=t 2/ €9:30-10:00 ﬁkﬁ‘kzﬁi,ﬁn

F&EmEE R BIEF A Rank IC 4 2.86%, L ICIR 4 251. BFAHS
THHE A 0.76%, AEAEEN 75%. A% KIKEH 0.46%, A ¥=kiki 4-0.30%.
ATABE SR EFTEHFO R Rank IC 5 %2 S48 3% 55 A %,

B 24 4ot 2.3 5 ILEF Rank IC 5 &+ Rank IC B 25 st £ 2 LLE T 2 Tt 55

0.12 25 1.90
0.10
. 1.80
0.08 2.0
0.06 1.70
0.04 1.5 1.60
o.02 fI Il LI Il Ll | '
o0 Ml | i bl 1l 1) 'I"III i ., 1.50
0.02 ” I 1.40
0.04 0.5
006 1.30
0.08 0.0 1.20
O D A0 dd O 40 ®AdDODNd 0O O A O
OO A OO OAONDTNDNNDNDHDON O 1.10
NS ON S ONTONT ONT ONT DN T
OO0 d00 400 400 400 400 O 1.00
M T I T OHOWOLWWMO©O© O N~NMNMNMNMNOWOWOWOWMOOOO O O N
===l =i = == = i = A =l = I = = = A = I = = HTANODOOUNNDOOAUOU ST NOTOAMNODL T O~
OCO0OO0OO000000O0O0O0O0O0O0O0O0 O O O NMONAdANATO0OO00O0ONNNNATAO 4O O NANNN
NANAANNNNNNAAANNNNNQQ NTFTOONMOOINNOROANIDO AN D AASTNO S
00O dOO0OOd00O0Hd000 10004000 A0 D
NMIIITOOODOOOOORKRRERNDDDORDD DD O O
s rak C rank ICR it (%5 4) S55558555885555:5585888888888§8
"‘ NNNNNNNNNNNAAANNNNNNAAQQ QNN
PR ; SEE ST Fm Bl b oo ; S aE ST 2 I
AR R Wind, #BE 5B PT AR Wind, B 5B 5P

2.6 A F TICK £ 5RERIIIEN
FHREEAER S

& A A

S B -F

FRBIRPERZENABERNRHER, MEFRIZEZNRECHATHRHITH.
TOARE LB FTHEIZNEAZTR. THE0HAEAZTR L
ME, HEHEHFEANTRMAEZE, AFHEAKXT:

4

ca'e o

EN

—t-T+1 Y €0:30-10.00 EANTER
e FAE b = lzn 2 €9:30-10:00 7’“ = in
T Ly 2/ €9:30-10:00 ﬁ‘kxgﬁi,j’n

= & T E R
ijn '?iﬁ:ﬁ&.)g%}\i'j'n

(e

ald

fEHE BB ERRAEESZFE
.-f—:-'.EEiﬁ)\?‘} http://www.hibor.com.cn
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F#HEFEANER ERE T A Rank IC 4 4.34%, 4L ICIR # 343, BT+ A% %
T AE A 1.57%, AFMEH 85%. A% kiIKAEH 0.89%, A=k H-0.68%.
ATHEB S>3 ETTHTE 7 Rank IC 5 % &ARsF3%55 A& 3,

26 F#&EEANER EILEF Rank IC 5 &3 Rank IC

B27 FREEANER EILH T 2 TARXRES

0.20 4.0 3.50
0.15 gg
. 3.00
0.10 ” | 2.5
ool “ll I ||Ih||2° 790
oo kLt LLL TNLk, ahll Ll LK L s
- [rp | LR |
| | 10 2.00
0.05 05
-0.10 0.0 1.50
O 0O 4 O 4 4 0O 4O 0 4O~ 0 O O +H O
M MO AN MO MO MO O NOMOOHOANONNONOMOMmOmM
N S 0O N < 00 N < 00 N s O N s 0O &N & 00 N <
HSS3383038388SSR888554¢8 100
QHHHHHHHHHHHHHHHHHHN THTANOOONODOVO AU TNOTOAMNODL T O~
O O OO O OO0 0000000 OO0 OO OO o o MONTAANd 00 OO ANNNNAAO A0 O NNNN—A-A
AN AN AN AN AN AN NN ANNNNNNNNNN NN NTFTOOITNNMOIOINMNMOOANO AN AATNSN O AT
—HO OO 100010001000 -1000+1HO0O0O0O0-HOO
MOSETTTOONONDOOOONMNNMNNMNMNOOOQWMOOOOOO
kIC rank ICZ 14 (A 4h) 0000000000000 0000000000000
— ran o ANANNANANNNNNANNNNNANANNNNNANNNNNNN
R KR Wind, EBIESFTR T FHRR: Wind, ABIERT T
e FABEBEANBRRE
F&E 30 AT R EATRIBEMS, HAENEATRARME. BFHEAX
do

FHEE

ST EIN

ANBR

SSRGS

(

Zn =t-T+1Mean; e9;30-10:00 (;“)\‘»E” n)
T

Py
std; 9:30-10:00 (*)\/‘3’: %

‘]n)

BERTHAY Rank IC % 5.07%, “FLICIR 4 3.93. BFA#%
T A A 1.82%, A EAEFEIA 84%. FA ¥ % KIKAE A 0.68%, A EKIKiHEH-1.14%.
ATRBBETT BT EH+ Rank IC 5 % =48 5% 55 A 4,

A28 FHEEANERBERT Rank IC 5 £+ Rank IC

B2 FR/EEANEREBERT 2 TARERE

0.25 4.5 450
0.20 4.0
a5 4.00
0.15
3.0
3.50
0.10 25
ool I AT A e >
||| " | il |.||||| M- 15
0.00 % [ - Sy 70 2.50
-0.05 )
05 2.00
-0.10 0.0
100 40 ddOd0 ®0doON~N-dmO O oA O 1.50
MO MO AN MO MO MO O ANMOMONHODANOANNOMONMMmOMmM
N S 0O N s @O0 N & 00 N 5 00 N s 0O N & © N
| O O 1 0O 0O 400 400 +d 00 d 0 0O -+ O 1.00
MO T I T OO WO O© OM~NMNMNMNMOWOWOWMOOO O O N
SSoccScSogococoggsggsgaasasasay PORNIZRSSBELEIREISI3IIRIAISS
gggggggggggggggggggg NTSTOONNOOINMNMOO—TANLOANOAATN O A
O OO 1000100010000 00-HOOOH0OO
MNMIEITTITTOOODONDOOOONMNNMNNNOOWOWOOOOOOOO
= rank IC rank ICR 8 (A4h) Co0000000000000000000000000
ran al ~ - ANANNNNNANANNNNNNANANANANANNNNNNANNNN
ForRR: Wind, EBIERAFTR AT o kR Wind, EBERAFFR AT

2.7 TICK 52 ZHIE T ATR HETEE W & A B

)

T 4%t T & TICK 5R2E 54 F F £ FIE 500 5469 A Bk kae . £, K
ERR . FEEEANTRBEATEE ST F%E LA ARG LKA

M BIHREARRKEESZFE
.-f—:‘lEEiEA?‘} http://www.hibor.com.cn
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(11 TICK 52 £ 53 BT £ F4E 500 $55 M 69 A Bk KL/ (2014.01-2020.06)

B4 4 E2-0 8 %kl e E - SEME riC 44 riICIR ric pg %k F
F&EHRFERE L 0.97% 0.46% -0.51% 62.03% 2.53% 1.57 64.56% 84%
FhEELFE L 0.73% 0.40% -0.33% 56.96% 2.67% 1.50 63.29% 83%
Fr#e % £ E5RJE 1.00% 0.54% -0.46% 59.49% 3.16% 1.82 63.29% 84%
RFE M & 1.11% 0.27% -0.85% 63.29% 4.13% 1.88 72.15% 62%
F&Eslis e Er 0.57% 0.08% -0.48% 63.29% 2.32% 1.43 67.09% 85%
FEFEANTR L 0.83% 0.34% -0.49% 65.82% 2.88% 1.66 64.56% 84%
e EANTRBE 1.02% 0.47% -0.55% 65.82% 3.38% 2.07 67.09% 86%

FHRIR: Wind, EiEIERAFI AT

T 443t TA TICK 522 53 F F /27K 300 485 M 69 | B fibe . 2P, F
BEAEFREHE, RERAX AT EEEAZTR & LA AT IRG LR S .

k12 TICK 5Z L&A -F£PE 300 $85 M ey A Ek kLS (2014.01-2020.06)

BT 4R kB %k ThlkE 3EmR riC #4& rICIR rC g % kBF
FHEAREHEL 1.78% 0.81% -0.97% 68.35% 4.85% 2.00 68.35% 82%
F&EHEF b 0.99% 0.51% -0.49% 59.49% 2.90% 1.14 64.56% 81%
TG4 LR 0.64% 0.39% -0.25% 63.29% 3.29% 1.33 63.29% 82%
RF R E 1.64% 0.63% -1.01% 63.29% 5.01% 1.68 69.62% 54%
T4t £ 38 bk 0.15% 0.19% 0.04% 50.63% 1.92% 0.80 60.76% 82%
FEEEANER &L 1.37% 0.88% -0.49% 73.42% 4.35% 1.77 74.68% 82%
F#EENTRIBE 1.30% 0.86% -0.44% 67.09% 4.02% 1.71 68.35% 84%

FoH kIR Wind, #HBIERHFR T
2.8 TICK 52 £ 5 EFETRIBETCE A 6 B BL KT

TA%itTETICK 5 2L 5B F A4 ANGREERGEH. L£F, FREEFEA
BERBE. FEEHFIEREFRE R & AR AR IR LGS .

%13 TICK 5ZREG5HAATF AL A A& A ELEREESH (2014.01-2020.06)

BT £k 2k % ks FhkH BEBR riC ¥4& rICIR riC g % k4T
FHEHRFEHEL 0.42% 0.22% -0.20% 73.50% 3.19% 5.93 81.70% 43%
FHEHIE b 0.42% 0.21% -0.21% 73.50% 2.84% 411 74.76% 43%
TG4 1 FiBAE 0.61% 0.21% -0.40% 77.92% 3.69% 5.16 80.44% 44%
RFEMRR & 0.59% 0.25% -0.35% 71.92% 3.11% 3.11 69.72% 29%
FhEEANZTRE B 0.52% 0.28% -0.24% 78.23% 3.54% 5.19 80.13% 44%
FoEEANFTRZBE 0.71% 0.29% -0.42% 79.18% 4.24% 5.96 82.65% 45%

FAHRR: Wind, #@EFHFR T

T A%t T & TICK 522 541 H F /&£ 74k 500 #5501 69 Bl ik R de h1. £, FF
BEFENERBEA AT G5 T LR LA MR R LIS .

% 14 TICK 5B £ 5B F £ 42 500 #4525 M 69 A E LKA (2014.01-2020.06)

BF 44k SRk % klk# PN E - SRR riC ¥4 rICIR riC g %k F
&R FEREL 0.39% 0.18% -0.21% 60.88% 2.80% 3.18 68.45% 46%
FEEHEFE L 0.38% 0.14% -0.23% 63.41% 2.72% 2.81 65.93% 44%
TG4 EFRE 0.54% 0.18% -0.36% 67.51% 3.30% 3.37 67.82% 45%
KEBRRK & 0.48% 0.16% -0.32% 62.15% 2.72% 2.49 64.04% 29%
Fr#e EAER b 0.41% 0.16% -0.24% 63.72% 3.11% 3.28 69.40% 46%
FEEENETRRE 0.57% 0.27% -0.30% 68.77% 3.58% 3.67 71.92% 47%

FeA kIR Wind, #HEBIEAHER T

6 II_I!\iFg;I_J%Eiﬂ” gﬂkﬁg;ﬁﬁm%k#ﬁﬁ%‘ 7 é 1%‘%\‘)‘4‘17{]1;\'_&5}\2)3 %45:@;?&@7?"/2@?; HH
,If—:".fﬁiﬁ)\?? http://www.hibor.com.cn
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) HAITONG AR IAZF R ARk TA2H AR 20

T &%t T & TICK 5RZEZME F PR 300 454N 09 B LR . P, K
FRRE b AT )5 A R 3G b b LA AR AT AR5 6 IR A

G

%15 TICK 52L& A -F£PE 300 385 M o9 B Bk K8 5 (2014.01-2020.06)
B F 4 4R EX-{& EZY & e & BEpR rIC 3944 rICIR rIC g % kT

FEESELE S 0.31% 0.15% -0.15% 60.57% 2.12% 1.75 55.84% 44%

KEMRR & 0.58% 0.29% -0.29% 59.94% 3.14% 2.24 63.41% 26%

FEEEANTRIBE 0.51% 0.26% -0.24% 62.46% 3.16% 2.54 64.04% 46%
FA R Wind, HBIESFR BT

2.9 SR A F48KHHH

SIREFA R R IEE oA FTRB TR, AP T, MEiE sty B 248 %
MEF. Blhe, HIUREATATES & IE F/4. Rank IC #9480 % 4 3034 4-0.89. sksh,
120 B IR RSB MR 0 B T 40 A AR F . Blde, A BRERBMENTFRESFEFE
St 54 2 LR ER T4, Rank IC 4948% 4 3451 4 0.90 #= 0.93,

A R SR E ML 69 B FZ R AR R e BUK. Hlde, AT o446 XK EiE5)
g 5K T TICK #3B 69 FF &5 4K FIH A F14. Rank IC 4948 % £ 41X #4-0.06 =
-o 03. T, AFTo4F. TICK. BEFRRMFHRBEMEZMA T, TAAZ|

b 2OR

B30 &R A -F1EA48 % 2 a8 55344 (2014.01-2020.06)

Il EEIEIE R O eI

oo ECCIETIEDRS RO RN

N |- o - [ S

o N MR ) R
1 - om

REI-E

08

=3
=)
=)

ﬂ

AR ER LR bk

RE AR

5

&
>

fip =R &Lt 005

FEEFLIE LR

& | &
2| =

TG EERE

-4

e i o e N -

O . s 9
%? ‘ﬁﬁ @? ﬁﬁ ¥ gjzﬁ# ﬁg& *ﬁ- {¢=W§P %}ﬁ ;ﬁi J&
Sl N S . N A
*f;: S LA & & ¥
FoARRIR: Wind, #HEBIERHITAT
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A31 HHA-F Rank IC #9% &4 (2014.01-2020.06)

AT A S - 0.08 0.27 08

Efirdn A0k

P 4%
B R SR ATES RFR 0.14
KA AT
FrA S
FEGHEFE B
TG EERA
KIE R
ﬁ-?’i%%m‘ﬁ}:ﬁ;mt
TG ENER bt

TG ENERER

FHRIF: Wind, ABIERFT T

3. EARATAZATHASTHEA

AT HismmE BT, BA ke IC ANA2E ks, Tad 375 X
A% BTAGRBIOEL, e, ENBKETNAER AERANGRE T, A8 SHA
BT 5 = KA.

3.1 A8 4 Alpha B F 3l Ak SRR AR

—FP R R A AR ZRE F o5 XEP A, AN E TR F A ZME F.

o RIAKBFNARR AN

Yo T RATT, EOASRMAE. MARKET. ARG E T LKA TR F, 3]
ANTATEF Eb. BERR & At s 3ASHMA F, -THBRAIKE FRAER 69
&I, HF, IC. RankIC. % =iz o9 f a4 R EA. RIAT, AR BER R B ag 42 A
A PTIRF. AR, 136 iFR 2 E L,

TA T4 % Kl H 2 ISR S 09 100 RIEZ A A05E T AT B FARms

Wl £ IO R e 5 F ISR T HUICE RAKE) 100 RALEF AR 69 1
B2 BEKARSKKALERKELS,

%16 SIAEFETTEZRA KSR 69 £ (2013.01-2020.06 )

NGB T MmANHAEF &
R ARE (EPN 4 A#a A RE 12 &
IC 11.43% 88.89% 3.44 12.59% 91.11% 3.98
RankIC 14.08% 90.00% 411 15.06% 92.22% 4.62
EX & 2.29% 77.78% 2.35 2.57% 82.22% 2.71
O & 2.95% 86.67% 2.59 3.51% 91.11% 3.23
3 ENE 5.24% 88.89% 2.89 6.08% 90.00% 3.45

KRR Wind, ABIERFT T

Sl Wik I X 2B 094 B R Ak A2 B R
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o RAFBEHBERBGRBKE

RN A TRMAER P SN GIRE F, T RAAGHIE R R B RRF MG . £ LA NI
EIABARE T, EAEEFORATNER P, FIAIFSSMATF, A4 FRAEIEHK
HATE MR, 1FF] 05 H3Y 1R F R AR LS R ILT T T &,

fb, PR 300 #54Fe b E 800 F8 IR AR I AM HIE F HRERK ELL;
P E 500 F5H3E R KB P I B F A TATES) &b, B R b b A st R A%,

17 FERBFAER FIAGZHAE T, THRBRALIIEB RGPS (2013.01-2020.06)

Fag e MRS TerY woE e B X W2 R Ams |
- R Rk 10.56% 4.33% 2.28 5.40% 1.95 75.56%
77 300 FINGTE T 12.32% 4.55% 2,51 4.13% 2.98 77.78%
) R F ok 20.11% 6.13% 2.90 6.72% 2.99 76.67%
3% 500 FINGTE T 22.48% 6.01% 3.27 5.38% 4.18 83.33%
) Rk 16.68% 5.19% 2.91 5.32% 3.13 73.33%
i 800 HPNE 5 17.91% 5.20% 3.10 5.60% 3.20 78.89%

FoH kIR Wind, #HBIERHFR T
E: FRBUE R AN, ¥iehEia oz R,

B LRI, FIANGIE F T VA AR D3 A R Fe 6 Jhmh b, 3R 538 5% R k49
RPN EEI, LEZF G AR ORI T2 80 2325, VAP IE 300 FE#38 7% F ok
A, BEKBTRNER FIARERR EWE T, NFBFKRATE 10.56%3% In
£ 12.32%, HkHIEF0EE L 1.75%, 12 8thd 2.28 £ £ 2.51, dkEEHbd 1.95
¥ % 2.98.

32 MBEZKRENEERT

.

Mo @A FEIHRS LY 09 % K2 L35, AAEMEA Alpha B F Ao ol 3 Fum 4

i
B, THRAMAE § X HD LRI GRS, BRI, i

T, TUERMEZTLENEZR T, AAHHAE Fag =k, B, FESME
F EF 0 RAKA IR E (40 5%) 9 E-FIEEA 1, AR ZHEFIEEA 0, MEE
WEZTEF, RBEMAANPIATNAAR

4o F &=, 3T FiE 800 454038 1% K nk, F A BV EFHXFIAKLIEZKIEE
F, FARFKE T RS, B 17.91%%(KE 16.54%. (25 AT K EDE ERH-F4F
KIIAL, MF AT E S 17.91%485F £ 18.61%. R B, 12 & Al 35 v #3543 5)
B R K&,

%18 FIANSHR K EME S E T2 PiE 800 $HE R A KA TS 9T
(2013.01-2020.06)

e wHHE &K RREH kB EHGL AR

o Rk 17.91% 5.20% 3.10 5.60% 3.20 78.89%

+X I BhakE EF 16.54% 5.18% 2.90 5.11% 3.23 72.22%
+ R kg = Sk 0 0 ) )

BT 18.61% 5.29% 3.17 5.08% 3.67 78.89%

KRR Wind, ABIERAT T

3.3 AR HIME FHIIRZRANK

SIME F 2R ROL R LA 75 EARE, BT AEAUR FHE TR G| R kA
B, VAG R RGHOG IR A B RGIE . BB T2 A FAHRAFEH R,

FATHIR AL, BHLPEKE T SHAE F 2 LIS (o, X T RA
PR FREDIC B A AR T L6 AR ), RIGmHREM (4o, FETRANABREHO0) 8
F X, BERRERBINAZLYKAEESZ T, S HRNTIE, HRBEEAIFE)

“LEEHN BN ERRASIESZFA 5l ik E X 2B 4915 SRR Ak A B
ST_.EIE)\?’ http://www.hibor.com.cn
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RALeJE, BIRET BT HME T = kMK,

T A AR B IE T 09 2 KA AT HATIRE, TRXLAT, WAL
R IR Z AR R, B ARAART 2 AN — 2 R AR L 8GN, SRR R 09
ZRAIG T F R R RAASGE R, BA AN,

331  EWEH%
do TR, vAS%A R KBEME, RAFIHRFEDRGIARE T (K (A

165 KA BETREIC ), TTIRITFEHIL IR F R 49 AR HIK 5 R I, 45522 F F4E 500 45
H3E Bk, F TR AT R AL AR B B 22.5%32 1 £ 23.8%, 32 1@ A 1.3%,

A19 EWMHR SR T ERAK, TRAIGHE R LB FLBHLS (2013.01-2020.06)

ARG HaE WER% & DS e -8 RXBH# PEEAE -3 AR
5% 300 ES T8 12.32% 4.55% 2.51 4.13% 2.98 77.78%
S0P 12.81% 4.48% 2.65 4.11% 3.12 77.78%

i EST T8 22.48% 6.01% 3.27 5.38% 418 83.33%
500 EWHBR 23.76% 6.14% 3.37 6.13% 3.87 85.56%
i ES T8 18.61% 5.29% 3.17 5.08% 3.67 78.89%
800 EWHBR 19.47% 5.29% 3.30 5.08% 3.84 80.00%

FHRF: Wind, ABIERAT T

I Sk BB R A, T 4%-8%40 58 B N, F AT B IR T R AT F5 438 12 Rk 09
AR

B 32 RE BMET , TA7 4] 6 9P 3R 300 4844038 3% R bR H B33 RE BMA T, Fa0H Fdd FiE 500 54038 5% Rk F L2 ]

j 2 (2013.01-2020.06)

H# (2013.01-2020.06)

13.0% 12.8%

12.8% 12.6%

12.6%

a0, _12_3% i
12.2%

12.0%

11.8%

11.6%

11.4%

11.2%

11.0%

2% 4% 5%

24.0% 23.8%
23.8% 2a6% 23.7%

12.6%

124% 1945 2% 23.4% 23.3%
23.0%
16% 225% ~ -
22.0%
215%
6% 2% 4% 10%

8% 10%

ﬁ‘ﬂ’%ﬁ Wwind, f@;@ﬁg,};\;ﬁﬁﬁﬁ

FHRR: Wind, ABIERFT T

B34 RE) BMA T, FEH| FRad ik 800 353 5% Kb F L2 ]
J 3 (2013.01-2020.06)

19.6% 195% 195% 19.5% 19.5% 19.4%

19.4% 19.3%
19.2%
19.0%
18.8%
18.6%
186% = == - - - -
18.4%
18.2%
18.0%
2% 4% 5% 6% 7% 8%  10%

ForbkoR: Wind, #EBERFFR BT

’rglﬂ” ?Lﬂ?ﬁﬁﬁﬁkﬁﬁﬁ“ T 40l Wik E L Z 5 6915 B B ik 42 7 Bl

.-f—:‘lEEiEA?‘} http://www.hibor.com.cn
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332 EEiR

TR, VA B%AEKREME, RAFEHNRT EHRGHAETHERNK, R
BT AR S FE 3 5% F R 69 B HUK A R I, 2T F F4E 500 F= P 4E 800 15438 5% Fnk, F
& BIRFRT R R BB ARI L AT 5l k.

%20 EEHRETATFE AL, TR BREGSORTKH (2013.01-2020.06)

LELELE HEER% e EHF &1 RREH# L€ AE 32 A REE
5% 300 KR 12.32% 4.55% 2.51 4.13% 2.98 77.78%
FEHB 13.13% 4.64% 2.61 4.13% 3.18 80.00%
3 500 B LS 22.48% 6.01% 3.27 5.38% 4.18 83.33%
FEHH 23.76% 6.07% 3.41 5.17% 4.60 87.78%
3 800 B LS 18.61% 5.29% 3.17 5.08% 3.67 78.89%
FEHH 19.92% 5.27% 3.38 5.30% 3.76 81.11%

FAHRIR: Wind, #&iBiEFFFR AT

W KRB SR A e A%-10%89 5 B A, 55 BIER )T 99 4R A 4 40 58

WA 04 A AR B
B35 REBHMAT, FE BR8P IE 300 543852 R AL RHM  B36 RRBMAT, /5546 i 500 48438 32 R s FILA2H
¥ (2013.01-2020.06) ¥4 3# (2013.01-2020.06)
13.6% 13.5% 13.4% 25.0%
13.3% ° 245% 2449
Egi 13.1% 24.5% 241%
13.0% 12.8% 12.9% 24.0% 28% 20 8%
12 8% 23 59, 23.3%
126%  125% 0% 229%
124% - - - - 225% — _ - - _
12.2% 22.0%
12.0% )
11.8% 21.5%
11.6% 21.0%
2% 4% 5% 6% 7% 8% 10% 2% 4% 5% 6% 7% 8% 10%
R KR Wind, EBIESFFRT T FHRR: Wind, ABIERFT T

B 37 AR BT, FE 5| FRad ik 800 3553 5% Kb F L2 ]
J3# (2013.01-2020.06)

20.5% 20.3%

19.9%
20.0% 19.9%
19.4% 19.6%
19.5% 19.3%
19.1%
19.0%
18.5% - - - -
18.0%
17.5%
2% 4%, 5% 6% 7% 8% 10%

FH R Wind, AHBIEAAFR T

B EAiE, RAFWNLLEE, HIhZHME T Z XA BRI TRIEHOG IR Rk
WHRPM A, MM T, ALK BEEKET, FEINRGHEREST. IThAT,
FEHR R H AR T Z KRB, T FRBIRR AT A T 5, T2ZRAARER
T A S R Z O Hh. FAHIRAETRANG R GRIK A, FMUIRATHIARE T
8RR, B HRACAER BRI 5 R 6 IR EVABAN G R AR K, B M 2OR IR AL,

CuEznn” A AIRRASIES EFE 5ol ik B L 6945 S AR An ik A B O
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3.4 4
AFIEFT 3MHESZAFALSTEASMEFMF ik, FIELEREW, X 35k
W A — AR E LRI IS HIE R F R 4 AU
T ABETTAARTIRTE 3 FRFIAGIE TG, 45538 1% F ko045 09 40
B, AP, 2FFiPIE 300 3648, F4E 500 3545 P 4E 800 354k, FIASIME F 49
12 8:.)5, ¥ T 383038 1% R ok 0 AL AR UK 2324 2.6%0A b, FF B, A E7) ik
AT, BLXIFNF, FINGIAAE T B o KRG AL T HE R,
H o, JPIE 300 F5 408 P HE 500 4544038 5% ok R R AL EEAE A Alpha B -5 A KA TR
MAER . BEHIIRBAF ik, Pk 800 454038 5% Fuk K A HAEAE A Alpha B F 3] A0k
HEMAER, METKEMTEERF. TEH %R 3 HF k.
(21 AR EHAE T B WL R LB ERFIKA (2013.01-2020.06)
PR 300 $e 403875 IE 500 $ 438 7% P IE 800 54038 %
IAEHE IABHE FIASHET | SIAGHE SIAFHE IASHET | IAZHE IAFHE IASHAT
T4 Fi H B RA F# F5 EE 2 F3 F5 Uk IR A
2013 9.9% 13.6% 3.7% 25.1% 26.6% 1.5% 18.5% 15.5% -2.9%
2014 1.5% 6.0% 4.5% 14.5% 20.1% 5.5% 15.0% 22.6% 7.6%
2015 20.0% 26.1% 6.1% 73.1% 66.8% -6.4% 35.6% 39.4% 3.8%
2016 6.8% 8.4% 1.6% 17.6% 20.1% 2.5% 19.3% 20.3% 1.1%
2017 12.0% 11.2% -0.8% 9.4% 12.3% 2.9% 9.7% 12.8% 3.0%
2018 5.8% 6.5% 0.7% 11.2% 14.7% 3.5% 11.7% 12.4% 0.8%
2019 9.6% 16.1% 6.6% 7.6% 20.0% 12.4% 6.4% 16.6% 10.2%
2020 12.0% 10.5% -1.6% 8.6% 10.0% 1.4% 7.3% 11.4% 4.1%
i 10.6% 13.1% 2.6% 20.1% 23.8% 3. 7% 16.7% 19.9% 3.2%

FHRF: Wind, ABIERFT T

B38 IIANGMBA T LB PR 300 FHHHER BN LA

B39 JIAZIME T2 &5 FiE 500 F533E 5% KubAast KA

Rty A BB S Rk e F EARBK S

4.0% 3.0% 1.30
3.0% 2.0% 1.25
ol L L g

0, 0, e nl Il_ ||_|II 1 I III_..|||_ W] IIII I_I 115

1.0% 0.0%

' PR RN U | ' 110
0.0% 1.0% 105
-1.0% -2.0% 1.00
2.0% -3.0% 0.95

N o AD aN aD AN D A D B B AN 4D N D N N
R R SR SR IR R R R R R SR SR R R R R R
NN ST ETNARTAN S NS R L SN ST ETNARTAN S NS R

Qr{'l« QO g0 1 B o Q'@ QOO R P @ 0@ P Qr{'l« R Q'\”‘ Q& Q'@ 0\“’ N QR P @ O 2 g

L S S S S S S S SN S S S S S L S S S S S S S SN S S S S S

RS e—EE (R

RS e—EE (R

PR Wind, EBIESFFR AT

FH R Wind, AHBIEAAFR T
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B 40 5IANZHME T4 &5 69 FE 800 45538 2 Kb AR AR Kok A AT A

2.5%
2.0%
1.5%
1.0%
0.5%
0.0%
-0.5%
-1.0%
-1.5%

PR HN S e—naEE (B

FA KR Wind, #8EABF 5 BT
4, %5t

EXRE T, A HAHERERZHE T HFRPOKE, Tmp—F LR R%E,
B W TG b, — e h A 6 AL R R LR G S R AT SRR, PRI AR
HA Gk sr, AN R, AARM S Q3T H T 46 XA S 4, KB
T 8y RIBAIAE

TREES, SAEAER., SIFRGLME SIIIE, AL HLEWNET S
B A BT RAF O A B R SIIE —— 4P K. TICK BARER, ©A LM Fatt
EESSEEIES SRR

HA, AXEX=AERL, HET LT VASABETF. FEINRT LA FH%
)G, JE T XA FAEATY. FIE 300 A FIE 500 AR AL ST . TRY
B B A B I EE Ty

RE, (BT RTERG—5, AT AEEAKETNEF, L2 A% T &5 K,
X s A F Q40912 G AR EI S B FAER, 37T 0L A% R K 6915 e
IR RBAH B E 03I
5. X7

B F R, BEARERAE, 5 LRI R A,
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iy 3 ARk A2 AR5 E A
EE ARk TAZHFR B TA
Hes ARk TAZARR B A
TE ARk TAZHF R B TA
FRER 4k TAZAR G B A

AALFH P HIEA LRI T EEAR T ZIQRLTAE, ABBORLEE, Hi. ZUkELRRE. KIREHTRA G EEFEE
R G TIHATAZE, KAATRRIEZFAZ L EAMERTEM, AT EHEL TSGRV, FUDEMARRE T AEE RIS,
LT ZATH Z F 0 IRE R0, 4 FE i,

9

ARIREAAL B ISR TR 8] (AT RARARNE)") B PR . KNS A2 RBKARE| ARE AL AL P, EAEAHELT,
KA 6943 8 R AT R F I M BRSTAEFT A BT, BAETHE LT, Ao d) TR A B AL AR T 694547 1 2 P71 51 20
EAEATAR K R AEAT AL

AFREPTRA T B ILARAR AN 8] T A AIRE S B eGP, AIRE PT84 IE S RILTATE) 69 hAS . AR TOBNT
k. AR, KNG TS AREITRIA. SNAMEN T2 R,

TIHH R e, BATHEE., AREFRAE L. HHALRRRBERZE LAY, RMBRIETEW, LWEHZ BIANINEF Hikty
BRBIF. MERARE R, P EFXBARSE FPOEMERNRE L ETHFSLFZ RN, AFEFTHHELT, BEBIELARLRE
FBEAM T G2 HA IRE IR E| 690 5) T ZAT RS HATR 5, 7T 8 A X 2 8] 3L TARATIR S 3R H A IR 5

ARSI H TR ik, RBEFBIEFFRIT B DA, RKFRIRE G TR 53 TAFMEAT 77 XBIAFAEATH X9 N . s
45, RBERPSEBIEATEABA, ROAMEFTARACA L 8] BBAG) E b KAEH . FTA RS PR 8T 47 RESAFICEATITE A A
E AR RGAFITEATIT, doskE| A RSB ARAL AR, SRS EBIERME I HFIEET, FF 20 haHERELAMTHT, A
TS ARSI AT MR F 451 R Fa 2.

ARE S EE Y ALK G R B IEA SF T, BB IEA A TR E) 2T QI IE AR S L 4,
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B ¥ AT Ak
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