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2021 £ 3 B, A RHHEBAZMNEZSHE . DGR, B2 A LUKPR
300 FEHUMZRZE S BUS-1.91% -3.14%. -5.40%, FIELEER. PIEEEIUR
IR RA B S ZER 55079 0.68%. 0.89%. 0.65%.
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2021 F£ 3 B, ARHIZEBERENESZTSE . LIEEE. A1E2 A LIKIFR 300 185k
WEDB/-1.91%. -3.14%. -5.40%, FIELER. PUEERUR FIERIER B IKEER D 5
79 0.68%. 0.89%. 0.65%,

*® 1. EEETIFEEER

E3NERK SHELSKRK T 1 Fikik
RIS XIS ]
HiFsRig 344191 -1.91% -0.90% -0.90% 25.15%

KRt  EBREKERE

JAIR 300 5048.36 -5.40% -3.13% -3.13% 36.95%

TRIERTE 13778.67 -5.02% -4.78% -4.78% 38.31%

EINZ8E 2758.50 -5.34% -7.00% -7.00% 47.36%

ARIEE R 195.79 0.89% 0.85% 0.85% -0.25%

A RIEE 1743.57 -4.68% 5.99% 5.99% 36.40%
BESRIR: Wind. RXIESHTET, 20E#1ER8E 2021-03-31

2. hREEESWEHTR

HEeWHENERTEARE | FLLREDERBALHA RFENAEES 2021 F
3 B, iEERMEESHNFHEKEERN-257. EFNREE N =RE~mEBAF IR
BE, FIOWEFIAE 10.67%, BRERE TNOFH=REFRFHKERR, FHREER
-10.72%,
%+ 2: 2021 £ 3 BRRERKES D
—RBRRES NARRRKS TR BkEEs)  BiEhi BEEET BEEEEKR ERES
&S % 1 & # =1 =1 e
PR R BEZL 8254 -45.41% -2.88% -2.97% 183.33% 22.62%

R BEZFE 91 -13.17% -1.16% -1.47% 15.920 27.47%

ETRHALE SRR 706 -38.55 -0.68% -1.20% 40.06% 40.08%

REES REES 299 -25.25% 0.44% 0.99% 39.89% 73.91%

| @aEe  @aES a7 28876 129% 238 9ISk 2L77
EFIRRS EFIZRRE 176 -25.27% 0.11% -0.29% 15.68% 53.41%

. ERSEE #=R 1 1067 10676 1067% 1067 100005
IR TR 169 -28.79% -2.90% -3.51% 30.79% 16.57%

O EEEE  EEEE 13 15T 319 4208 424 1538
=it =it 10828 -45.41% -2.29% -2.57% 183.33% 26.48%

BRRIR: BAPHKEE. RS A, #iEELERTIE 2021-03-31

B, BREEFRBOETHHF=ARBURGSESXBNNESEEZIN, KSH

| ERNRAEARSEEASRRKRENEONES TR T ESSELTHEESRSHELLREFENES AR TBFREESTHFESURESEEBARRT
BEFBIES,
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RANFANEE S REEEVENIE B W ESISE, IREZ:L 8254 Ri=an 2021 & 3 Bl as
-2.97%, BIEEREXEIAZE] 183.33%, BWSRER/IMEIAF-4541%, FELH TR
BEEWRmER o HAIELE..

1. HRME=m 2021 £F 3 Bl S mERE
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W oezss W esssre M esss 0rsr Beess Bess Pesee Pecze: Bz B raes B e

BRIRIR. BARKEE. RXIESHRET, #dEE1EARTE 2021-03-31
TERRIT T AEMBSZREESHRE ML, E— NFEM=IRETRERIRE,
WEFRIX 8.71%, HRAREZ=HEEE; T3 FHERERKE NROM=RE~RE
MEREF, WEEIX 17.35%, HRABEPEMAMNEKE. FUESH=R. REST. B
BHGHEFNRBERIR AL,

%= 3: BRI REMEREEREN

—RITBRRIED . . . .
* NI S BRI 2 IE—FYEE=R I F IR FUNESWER SE—FUEER
RS rEZL -0.58% 7.62% -0.58% 31.57%
PR EERA REmHP M 0.40% 1.81% 0.40% 8.14%
RS BREZ= 1.69% 6.68% 1.69% 28.78%
PR EERA =R 8.71% 17.35% 8.71% 48.04%
B SR 1.54% 9.65% 1.54% 20.64%

EZ ! ZRRE -0.38% 3.96% -0.38% 15.29%
REES REES 1.25% 2.53% 1.25% 6.59%
HEES HEEE 0.40% 5.25% 0.40% 17.46%
EFIREE EF %R 1.41% 3.46% 1.41% 10.80%
EFRAS =R -3.95% -10.27% -3.95% -11.59%
TN TR ERRE 0.06% 8.97% 0.06% 30.26%
MK EmER -6.85% 8.18% -6.85% 20.40%

2t =it -0.09% 6.80% -0.09% 27.10%

BRIRIR. BAMHKEE. RXIESMRET, #dRELLATIE 2021-03-31

HTFASES HEHIEIFRFIMEINLR AT, AXHETELEREARH—IRHE
NEE, LENitEESRE—FHERRALR. KR, FMINRUREEER. BT
B RIBLERFW N LER, SRINT.

SERmNICERERERE TR =L RFRIURT, RESEXTESFUES
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Rep(U#] 1.66, FURTIBHLERPME 324, FHEIBHLERPME 414, EIRASEEAR
REHE, FROLETESENBEERPNEL 1.39. EHNRTIBLLZ=RDAE 265, EHEE
bR i1 %] 3.23,

= 4: BRERKEERERT

—RIRBR NERERE R - FUTHER FHEEXR FHETE FHFBE
YA VAL BhEE BAER & (Sharpe) tlﬁ% & (Calmar)
(Sortino)

PREREE BREZL 23.92% 14.26% 14.51% 1.25 2.08 2.40
PR EERAE REMHF M 6.79% 4.76% 447% 0.87 1.43 1.96
PREREE BEZE 18.94% 9.75% 10.73% 1.38 2.44 291
R EERAE FT=1R 23.95% 15.02% 12.52% 1.66 3.24 414
BRI BEHAR 14.50% 7.69% 7.59% 1.39 2.65 3.23
ZRIE E4 16.13% 9.63% 9.46% 0.99 1.62 1.95
REES fREES 5.83% 3.58% 3.47% 0.89 1.40 2.50
HEES HEES 11.49% 6.18% 6.77% 1.44 238 3.07
EFIREE BT 6.10% 3.70% 3.44% 1.28 242 3.10
EFIREE =1 28.45% 29.23% 22.43% -0.40 -0.51 -0.29
TN TR 18.43% 10.26% 11.35% 141 232 2.90
MK EEIEA 37.04% 24.53% 22.61% 0.70 1.05 118
=it 2t 22.16% 12.59% 13.16% 1.24 2.08 2.44

BRIRIR. BARKEE. RXIESMRET, #iE81EATIE 2021-03-31

LAIRRERT 2016 FLIRFAMXEFASES {RIIEHFRINBR, SR RIRIEEE
AR, EORARNRIEIEE

2; BIEESREREEN

2 hHEemH
— EFIKE
REES
— HIRHEAR
—REZS
— BEmH M
—— R
—HEES
0.6 — KB

Q &N X A& QO & X Q —
ACAP AL A o7 S —¥=4R

O\ ) OO N O o
S N N S RN NN P >
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BRISKIR: FAPRKEE, RRXUESHTAT
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3. BRI RIBIT ™ m

faxb 1 FUREDERBEAHR R EENASESS, BB 2021 F1 BE3 B
B RN ERNEFNESOT.

& 5: 2021 £ 1 BE 3 BRARIBREFNRES LR

FUEE SFUHET

N HEW Sk =|KE ST
EEEHR ESEEA DAVASE ] sem N— - SR = %tls;
(Sharpe) (Sortino)

TIN—= RN TR R 2016-09-23  230.40%  154.65% 6.56% 21.35% 4.04 29.27

BARE 1S5S RYBEAREBISE  2016-02-26  92.45%  198.65%  34.54%  87.17% 225 5.14

EBAiaeE 1 8f FYIBTEERBAEFS  2015-05-05  78.10%  236.13%  56.84%  100.37% 1.98 4.65

BEXEtS FYISEXRIZE  2019-05-09  71.25% 78.34% 16.54%  36.24% 3.35 724

FaipE—= PRI EIR R 2018-11-21  67.22% 81.23% 21.83%  51.13% 3.15 5.01

BRSRIR: #APAKEE. RXIESFRAT
iE: RBATEREAREIETE, MEARERIFNKE
7 6: 2021 FF 1 BE 3 BEARNBFNRELSDIE~R

FHWL FHEE FHURT
. HAEL e BAE FHUTF
EHEEHM HEEEA JoAvA=] T o TR i SR = %l:ls%
= (Sharpe)  (Sortino)
%%Eﬂ;ﬁiﬁﬂ@l& ®RGES 2017-02-24  37.90%  1533%  0.00% 0.19% 9.07 728.05

siERt—S LiBEEgE 2019-06-10  15.00%  48.90%  11.04%  27.18% 1.40 252

EEMERS LiBSEIRE 2017-10-09  12.87%  16.34% 3.35% 7.93% 3.10 6.40

StHITE CTA2 5 mMNSHEE~ 2020-03-16  10.76%  18.68% 4.09% 10.08% 2.29 4.25

R -SRI

—_ RYIESERIIRE  2017-08-09  8.38%  1652%  5.33% 7.50% 2.00 4.40
5=

BRSRIR: #APAKEE. RXESTRAT
iE: RBATRERAETE, MEPRERIFNKE
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SETE | STRMRS i\‘ RIQUEss

R 7: 2021 FF 1 BE 3 BGERABRFNRES S0

N Tl FUEE FUHERET
g | BAE  FWTF =
HEHR ESEEA J5avA=): I . =N L = \EbER
RER 1 TR )
= (Sharpe)  (Sortino)
SRSTERS S BRA 2018-05-18  29.31%  69.92%  17.60%  44.30% 1.89 2.98
FA T5 X RN RE~ 2015-04-10 16.17%  34.18% 7.76% 19.01% 197 3.55
BRI BE&F= 2014-10-24  11.73%  39.51%  14.77%  28.18% 133 1.86
SES
HEEERE—S FA=RE 2016-06-23  8.92% 4.59% 0.02% 0.18% 7.42 191.56
= (/\ ‘%;E
%UJ%.{)A'@%LW EESRULRR 2018-12-11  843%  70.00%  22.35%  40.32% 077 133
=

ERISRE, SRAKEE. RRIESHIHT
i REATERERRAIETE, RMERERIENKIE
% 8: 2021 fF 1 BE 3 BEAFRNBRTFNHM=IR=R

. Flok  _ FUEE FUERT
RS HSEEA HEE TR e mam R
TR " TS i
= (Sharpe)  (Sortino)
ZHE 18 = R 2015-12-16  9.29% 30.17% 5.950 15.10% 131 2.62

RMERRER=SE

AE%E 2016-03-18 -3.95% 53.73% 19.59% 42.00% -0.12 -0.16
WP ES S

BRISRIE, SRAKEE. RRIESTIAT
i REATEREURAIETE, RMERERIENKIE
#*9: 2021 fF 1 BE 3 BEAFRARTFHNESBHEE~R

. Felr  _ FUEE FHUEXT
HSER HeE@A BB TOR e S R
IR i TS ;
= (Sharpe)  (Sortino)
— 1 2=
FAREL LS RO mIgtRE 2019-08-29  54.03%  136.90% 27.93%  34.86% 1.88 7.39

tiay

R A SR

- HUMNIER A 2020-03-30 49.36%  87.70%  31.41%  44.52% 237 4.67

BitkE2 S YIRS EF 2019-07-10 47.64%  61.84%  10.66%  17.78% 2.98 10.36

el IR AT ES

BleHFRELE#3S =

2019-10-14  42.95% 54.99% 8.35% 19.14% 3.04 8.73

WMFER W 2020-03-09  36.59%  62.74%  11.87%  18.94% 2.39 791

BHWHIRIEX 2 fFHE B REF IR R EHA 7
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BERSRE, SRR . RRIESHIAT
i REATERETHREEITE, MMEARERITNKE
% 10;: 2021 £ 1 AZ 3 AEEFIRTFNEZHRE "R

N Few  _ FHEE FUET

B SRR HommA  muBS R P TR o e
mER 1 TR )

= (Sharpe)  (Sortino)

BIFREKNX, 1 5 REF)N’E  2019-09-24  62.72%  111.66%  21.70%  45.06% 2.36 5.85

E_fFE—s ETES 2019-11-04  33.14%  28.99% 3.24% 8.10% 4.35 1555

HTRNEN FERITET  2016-09-26  26.67%  61.41%  11.27%  30.28% 1.90 3.86

EmEXE3S BEEEIRE  2017-01-20  2447%  52.48% 4.11% 6.90% 197 15.00

BEEE1S BERE 2016-07-13  23.35%  48.72%  1833%  29.28% 2.04 3.40

ERISRIE, SRAKEE. RRIESHIHT
i REATERERRAIEITE, RMERERIENKIE
F 11: 2021 £ 1 BE 3 BEAFIRFNGRSEES™R

. Fw  _ FHEE SFWHET

B EHR HewmA  BuAS TR gmm o TR o
=R # 1TIRES .

= (Sharpe)  (Sortino)

BIIRBAKREAR"5S BI2EE 2018-06-19  46.79%  84.85%  2.45% 5.60% 227 34.31

SRFEE2S SEREF= 2019-03-21  3553%  39.68% 0.00% 0.11% 3.44 1262.02

KWEE-BENES

=

BERE 2017-01-05 21.27%  28.38% 0.03% 0.44% 298 19351

|

BiEfaE 3 STAEEE

. Jt=SMEEF  2019-01-28  1528%  1578%  1.42% 4.18% 3.79 14.34
m

BIJkRR B E= 1 8 Btk = 2019-05-20  13.21% 7.68% 0.42% 0.99% 6.65 5143

BRRIE: BAPRKEE. RIS
i IRIBATTEETREUEITE, ™MEARERITFNKE
* 12;: 2021 fF 1 AZE 3 AGEFIRFNEASES ™R

FH FUEE FHERT
. HAiEM . BXE FHTF
ESHR ELEEA pAvASE] 2o HKEN " SR x ﬁtl?i
== (Sharpe)  (Sortino)
BREE b 372
q:mj”%g\i,ﬁ I RNPREEVE 2020-01-20  74.80% 13057%  36.09%  49.83% 240 6.28
I =

BHWHIRIEX 2 fFHE B REF IR R EHA 8
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SHTE | STRERS 1 fuﬂgj

S|IER NI SR

- i JLEERG 5|88 R 2018-01-17  13.12%  13.91% 3.28% 6.38% 3.69 8.05

AFAFE—S FOF RYNAFIKREE = 2019-11-01  12.03% 9.85% 0.81% 2.84% 4.74 16.43
ZERSF 1S LTiB=RE&EF 2019-10-18  9.34% 13.74% 2.28% 4.27% 266 8.54
EEREECE FOF 1
o - - ENEERE 2016-09-29  8.94% 23.12% 6.97% 13.16% 158 277

BERISRE, SRR . RRIESHIAT
i IREATERETHREEITE, MMEARERITNKE
% 13; 2021 fF 1 AZE 3 AREFIRTFNENRIE &R

R Fol  _ FUEE FURT

B EHR HSEEA e IR A N T
s # 1TIRES .

== (Sharpe)  (Sortino)

EEFZM1S LisESRE 2018-02-01  30.58%  54.82% 0.16% 0.50% 2.29 250.06

PISER S VA= k&= 2018-09-04  18.73%  50.08%  12.60%  19.61% 1.65 421

4
o
Mo}
R

TIERIREF 2019-07-15  17.17%  68.35%  22.67%  26.47% 1.25 3.22

Lﬂﬂé‘ﬁi
X
E\E
=]
A

PISER S ER=S k&= 2018-12-12  1554%  4576%  11.73%  21.77% 150 3.16

MRS =5 IRERKE 2018-03-14  11.97%  19.51% 3.38% 9.81% 245 4.86

i
hay
i
S|

BRISRIE, BBRAKEE. RRIESHIAT
i REATEREURAIETE, RMERERIENKIE
% 14; 2021 £fF 1 AZE 3 AEEFIRTFNEFRIETR

R Fow  _ FHEE FURT
HSHER ESEEA e B DA T
R & RS ]
== (Sharpe)  (Sortino)
SSTE Y
B’Agﬁiﬁiﬁi{igﬁiz LigsAE R 2015-12-07  63.36%  19.55% 0.00% 0.00% 11.02 inf
=

BRSHXTHEA BRI E 2018-07-10  16.09%  22.84% 2.24% 5.26% 281 12.18

BEEOE 1S BEERr 2018-03-28  14.68% 4.44% 0.00% 0.00% 12.74 inf

BEERERsS EMERH (K2 ) 88 2018-09-21  1136%  17.52%  4.81%  11.77% 257 3.83

BIBRIE—S A IRIBERT 2019-06-25  9.83% 11.10% 2.19% 2.61% 344 14.59

BREIR: BPAKEE. RXIESHTRART

BHWHIRIEX 2 fFHE B REF IR R EHA 9
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i IRBATFREFTREIETE, TMEARBRITNKIE
% 15: 2021 £ 1 B 3 AGEFRIRFNEAEL™ R

N Ful  _ FUEE FHET
B SR HSEBA BuRsm OO e Bl TR e
TEER 5 TXE .
= (Sharpe)  (Sortino)
K=5—Hp TNKREDRE 2015-06-25  10.95%  18.37% 5.33% 6.66% 2.37 6.54

KEEE REAaXEER 2020-03-27  2.03% 11.09% 3.50% 7.34% 0.55 0.82

KEER AEAaXEER 2020-02-20  -4.22%  18.94% 7.39% 15.72% -1.07 -1.28

feph- B STFIERES

s Bt S 2015-12-11  -685%  37.71%  1665%  2423%  -0.73 -1.14
W&

XTEE 1S TINZTTIRE 2016-01-05  -9.01%  39.05%  20.75%  29.42% -0.95 -1.26

BRRIR: BAPAKEE. RIXVESHTFRT
E: RIBATEREAUREIETE, TENRERIFNKE

4. R R NRIER

4.1. FFEEE

ITE—Ed, 2020/12. 2021/1 LA 2020/9 BB EESHENRE, PIAZIES
2482 R, 2438 RIAK 2283 R, 2021 &£ 3 BIABEE LI AEEILE) 2055 R7,

%= 16: SEBMATREE
—RIRRERR MFIREERE 2020 2020 2020 2020 2020 2020 2020 2020 2020 2021 2021 2021

b2 ES PaES /4 /5 /6 /7 /8 /9 /10 /11 /12 /1 /2 /3
IR ZERAE REZL 677 853 1181 1919 1982 1959 1248 1717 2169 2157 1597 1836
REmE O RESSEE 2% 19 30 8 46 4 B 5 2 A 17 10

BRI BREZ= 3 6 6 14 13 18 10 4 10 2 1
RESE F=R 1
SIBHERR B 37 54 48 55 47 73 33 70 90 100 63 71
BEE SEE 0 28 50 8 64 79 39 S0 64 50 45 43
REES REES 19 19 20 28 23 33 21 33 46 30 17 24

EFIZRRE EFIRRE 5 10 20 21 17 18 11 17 18 15 20 18

EHIRT EEEE 1 1 4 3 3 1 5 8 3 2 5
BRERIE: SRAKEE. RIS, KURatlbadie 2021-03-31; 8. 4

2021 £ 3 B, EATE%T, RESLETRMK 1836 R, REHHPUEmF
®I10 R, SEEAREFRME 71 R, SHBEFMINR 43 R, EEESERTRMME 24
R, AEESXTRINL 28 R, EFREEETRK 18 X, ZWNREEEFRHIK 20 R,

! ENRAEARSEEASRRENEONES TR T BFREESTNFESUNESEEARRTRERBNES.

BHWHIRIEX 2 fFHE B REF IR R EHA 10
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SHUTE | STEERE g 2 NIEss
TR T RIRE 5 R,
3: BERBHRRYETLES

120 2500
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1500
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20 500
0 0
2020/4 2020/5 2020/6 2020/7 2020/8 2020/9 2020/10 2020/11 2020/12 2021/1 2021/2 2021/3
I — 2 m— = R — R
— R RS e HEE S e B SRS
e RS E B R o BREZL(AH

BERISEIR. AKX, RKIESHARET; 8B62.
4.2. FFRiE

I3E 1 &5, 2020/12. 2021/3 LUK 2020/4 AR E S REEHMERS, BEREY
BEE 745 R, 729 RLAK 678 R, 2021 £ 3 BIAABREESFAEEIAT 729 R,

*®17: SRBEEHE

—RIGER MFEIRASR 2020 2020 2020 2020 2020 2020 2020 2020 2020 2021 2021 2021
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