HRGEESEEARAR
KT HAZEERIERIE T FIEF R E R ERIRIFL T
AW HAERGBIHETETERAS

ARG B TSGR SR o PO R 5 G (LU AR “AHEE” ) (EEH
[F) 55 =B 5 “ BB R S HE VBRI AR E , AT 4 B T Y
B 4 BB 4% R A D0 I SR B2k A 0. 1000 76 24 H ik i e
IR H AR A AE AR S R 0 R A H B 2 e SR R i 7 450 T (1 B 4y A U B
JRXS B G a8 N TRTRR “IRISE A7, 25 AA0%: 150022) 5 HJjHERL
WE G RIFR “URpdE B, 225 4R005%: 150023) )& 8 EE T 15

B 22020403 H12H, AHE 4 5 HE B Aide e IR 55 00 B 5 T H Y
S BFE 0. 0859 7T, TV FE 4 A [F) I 5E 1 B i A 1 .0, 10007G, K11,
1% H A IE G W 175 0 A H o AR A 3L 4 (3 4B 1)) BA S A Sk 25 F 5
AR REIA LW

—. B RAE H B Al a5 BBy B & AR E R E

Woam & R AEHIE N “TH”, MamtE il &4 H i — T/EHE N “T-1H 7,
R IR B3 A0 FR 3 A 2 A0 A PR 3 a3 Ay A B i 155 40 e A H R R &y AR
3 AAE INAV: . NAV(A) o« NAV (B) 1, FEMR 355400 & A8 H AT — LA H i 23 4 10 A4
E 53 FAEANAV. < NAV (A) 1+ NAV (B) 1y R IR AIAET-1H CRED) 2TH (8)
A 1] A5 ) FE VI 35 AR

WiR AL G2, THST-1H 85Uy 8 2 S B E R R W -

1. # [NAV(B) 1, —0. 1000] <2 X [NAV,,—NAV.] , BIT-1H H J3 ik B % ) 5k
S BAEETE0. 100070 I3 7 /N T B T 265 1 FR T IR AR A0 T-1 H AIT H A %5
B ZE4E, WINAV(B) ., —0. 1000] &B534 e o 3 iU A0 HH, 2 X [NAV,, —
NAV,] — [NAV (B) -, —0. 1000135574 ph R 5 Uk 2 4 40 -5 HR 7 33k By 4 4 [ K 4

2. 42X [NAV.,—NAV,] <<[NAV(B),,—0.1000] <<2X [NAV,,—NAV,]+R, Efl
T-1 H 5 3E B %0 0 G40 A B 0. 1000 78 F 35 20 K T 248 B B TR 1t



BIT-1HATH M BUFE R ZE, ENF 2650 B 7 R BRI T-1 H AT H 43 20048
MZEE SRR HHET-1H CORE) ETH (F) WE R R s 2 A,
I [NAV (B) 1, —0. 1000] 7£ & $H2 X [NAV,, —NAV,] 5, [NAV(B).,—0.1000] —2X
[NAV, —NAV, ] #8345 SCA 45 B MR AR 4 70 2438 43 B TG AR ARZET-1H CAR D)
ETH () BRI EE A R .

BAR ST WA S G 5L 6 & [F) 26 =800 S e 0 B> G LB vh SR 7

2020403 H12H (THD HJTERMM AL H 7 U at 4y B5URT H 73 2 B 4y 0 ) 22
S AHE TR IE LT

20204E03 H11H (T-1H) H 3R B 5543 EAN B 5 HE U A
LSy A AE 43 B N0. 58T0TT 1. 0627 CF10. 111375, Horb H IR 254 &ifr B8 &
INES A T SV AR BB N 1. 062729457 .

I W25 43 40 1 H L AE 2550, 0001229578, TR U 2SR AAET-1H (S
FT-1H) ZTH (STH)D HiRIRAR A HEHEY &5 90. 0001229576, TH HFYR A (7
BUR B /NS S SO B R Uy BB 1. 0628524070, 1 B 45 /INKLAT i A4 (O B
WAREUAHME L. 06297 T H 5 ER S0 AUEE A0 00HE T 26 220. 574470

IO B R 5 EE g R B ) 3 4 4y B (B =0. 5744 X 2 —
1. 0629=0. 08597%, /NTF0.10007%, A ATH MNimE vt &4 H o

H1 T T—1 [ F 7 B 0 B 2 < 3 004 BB 0. 100087 (B0, 1113 —
0. 1000=0. 011375 /INT-245 ) Ff 3 ER B A T—1 H ANT H B it 3 201+ 4E 1 ZZ A (R
2X (0. 5870—0. 5744)=0. 025275), A LA0. 011375 (RF0. 111376-0. 100076=0. 0113
J0) B AR TR, Mg AR0. 013976745 (RI0. 025276-0. 011376=0. 013975)
HI IS 38 f B - H T U AL (R 7R AR, BT DATET H H U380 40 5 W 5 3 Ly
PG BHE T AR

TH B 70 B G W (. (PR B /MR 400D =1, 06272945 X (1

_2X(0.5870—0.5744)—(0.1113—0.1000) )
(1.06272945+0.1000)

=1. 05007C

T H o1 7 3E B 45 38 4 A v =2 X 0. 5744— 1. 0500=0. 0988 7T,



= PomtEOl kA e BT b B TR SR U E KT R

e 1 L R A e R Wt 4 5 FR O B R T I (R R 2 25 P BT
AR A s 1 DL A A H i RS A HOSKH S UK H H 3802 7 # FR O 2R A7 2
2 <y WU TS SR U 2

1 7K H GRS 8 S A A T Bk, DU ER 5S4 401 5 HR 3 s B4 4
‘BT, IR E LR Y H 560,

2. K H H TR B A0 3E S0 B e Bk, B B AT 5% B T IR )
B B S 4 AAHE /N T BZ5EF-0. 10007G, T FE 5 WAL 28 4 400 55 B O 3k B0 40 4% 61 4
o, IR E ER = HUR R .

3. K H TR B A Ay A8 ik, HR O REEUG B % S B T SR U
SR FE S AFE K T0. 10007C, W EE 5 3R EUA A0i44 25 F = S U)ot B ) 3 4y
B E R0, 100070 8 2 B4R 5 FH T 9/R 1 B O USC 2 4 00, DAASE R 5 U5 13 B
FE G AR S5 T FR R B A BULE AR i 1 ol R A H AT — H R 2R 4 A B e D b
HOURES 80 A AR g I R AE H (D) DR B RIS HE R RS . 5 5R a0
T4, WRAE T ITETH B, EACLITRRS, WEZE AR LG, H
T3 A A FE 4 A 5 R EE 0. 100076 .

BAR T HE WATE ST S S F S =85 “ TS Ao R S TS RN 7,

ZEBIUH . CR IR SR, (A7 (8 U IR =R 00 40 g
R SE IO

HTH AR E SR A, THH TR 5S4 AU H 5 3k By i
(1) 5 43 41548 45 3990, 555078 1. 013076 0. 097075, T—1 H B 3 VR B4 4
BRI 3 47 A0URI B R Ay 0 B 4y B0 B 43 ) N 0. 5800 G 1. 0500 T AN
0.11007C.

1.

TETHOH , H TR A FE & AdE T k20, 54007C, TH (&) £T+9
H (GE10H) H IR Em A Rk AR R 2 N0, 002070, T+9 H H U 1y
AT R T 3 B A% A% A B TR U B R S L R



T+9 H F 5 25 A3 40 4 4B =1. 0130 X (0. 5400+0. 5550) =0. 9856 7T
T+9 H B 7 83E B & 5L 4 A (B =2 X 0. 5400-0. 9856 =0. 094475
12

BET+OH , H TR B0 20 ) e 40 BB E K %20, 569070, TH (F) ZT+9
H (GE10H)D HJ7UR a8 4 A0 22 vt R A3 S HEI 25 0. 002076, T ER 5 3E 4 45%
B BT R B 3 & B0 E =0. 0970 X (0. 5690=-0. 55500 =0. 0994 G <
0. 10007G . T+9 H HH 5 YL 2 A7 ZHURT HY 3 0k BUA 200 P 25 4 0 A (BT H B3 4

T+9 H H 3 IR 38 43 A3 S 3 A =1. 0130 X (0. 5690-+0. 5550) =1. 03867
T+9 H H1 3 1 B 201 A0 B+ E=2 X 0. 5690 — 1. 0386=0. 09947t
%13

(1):

BET+OH , TR 0 20 1) B 40 BB H K %20. 575870, TH (F) 2 T+9
H (FL10H ) H1 50 as 040 1 BT B A3 I 25 0. 00207T, JU) R 5 30t B 4y i 4
S AT T TR B 5 4 4 A4 - =0. 0970 X (0. 5758 +0. 5550) =0. 1006 7T >
0.10007G. [AItL, T+9 H R 3 USC 2 43 BROMT R 75 26 B A7 A0 FR) 68 <2 B THBE I T

T+9 H 5 W & fr 8 £ & i B {H =min{1. 0500+0. 0020 , 2 X
0. 5758-0. 1000} =1. 0516 7C

T+9 H B 5 Bt B B3 4 0 BB =2 X 0. 5758 — 1. 0516=0. 10007T
(2):

BOETHIH , W TR AR B 2 A A E _E K %20, 590075, TH () £T+9
H (GE10H) HI 75U s &R 8 B A3 B AE I 25 0. 00207, W) HR 75 3E B 4 45 4
S A TR 5 S A (B =0. 0970 X (0. 5900+ 0. 55500 =0. 10317C >
0. 10007G - Kl tk, T+9 H H 73 YLl 43 A0UFH FR 73 338 B4 400 4 28 <y B A T H R

T+9 H H J5 Uk 25 4 4 &£ & 47 % 4% {E =min{1. 0500 + 0.0020 , 2 X
0. 5900-0. 1000} =1. 05207%

T+9 H B 5 3t B B3 4 0 A+ E =2 X 0. 5900 —1. 0520=0. 12807C



T FR 5 3R BT B0 1) i 4 A B0 K 0. 1000 7T Ji5 , R UL 2 43 -5 FR 75 a3k
0 1 5 < B B T SR S U342 I s 00 1 o B S D -5

=, XER-

1. ARG F T (i AR B ARRUEG: « WSat ADNS A8 8 HOAFAE, (EAEASTE &
KA OLR » BT as B0 2 -5 F 0 R0 AR B A A E R i AR A
FE HT HERU B0 R £10.1000 78 BA_E 2 i, SRR 4 B A K AR HH LE
SKREE 22 A58 WS, ] RE T e 7 I A S 20 5 AL ) 28 IR BT A e 5245 KX
55 o

2. AFLG TR BRIy m AR s RRFIE, (AR AR G R AR
S LA T W Oy B0 B I 5 RO RERU G S T, A T ERU A HE
P32 30.10007C VL E 2 R, H3 BERUG B AT AT RV 2 8 IV 2k

3 BT H A El RO BTN S I, i DR R
A e, HIGEE AL T RERU G BTN R A RE R AR BOR AL, S S i AT
RE R AE RO B, WOH G E R R B .

XT3 MR AR S 2 SR Oy B 150 B 3 AN S AR i 1 DL BRI R T

M. EERR

1y Ao B fe i im0 A A H B AR o 1 0 8 A= i B H 73 VAT 2 A R 7 BE IR
S BHE T TR IR . £ H T BERUGE 6 03 AE 2 £10.1000 7T LB
FA 3 WAL 2 A R R R e A BB T S R R 2 I 0 R B TH SR

2. AT 2B DY U A A E TSR BRI, SERRTHSRLHE R R G0
Fi o B /N R DR B L ECRS R T A0 ISR EE RS B, ISR AT e R H
TS RAE,  JEIE DA 2 7 2 AT A 9T



LB Y B PR FT AN N 7] 25 IR L3 - 400-880-8588 (4 K- i 1 7 ) 81.021-962299.

4y A w ARG LWSEE . B DT R U B RIS 3 e 5, EAVR
B —E A, WAPRIESARI . BEBH 5T T AT G AT M B A I &
OB Ed EINIE( ARV R PR EP S L

R AT o

20203 H13H



