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1. AT IEEIR

2021 FF 4 B, ARTHBAZINEZSHE . LIEERE. B152 A LIRIFIR 300 55048
ERDBIN 0.14%. 2.21%. 1.49%, FIELR. FIEEGRLARPIERI AR KERD B/
0.51%. 0.62%. 0.56%o

*® 1. SEETIFEYER

BRHE HE3IMR SELK I 1FHK

e i BREKIE BRRKIE BkiE
ukgRis 3446.86 0.14% -1.04% -0.75% 20.52%
BiRE A 5362.42 2.21% -1.00% -1.10% 26.66%
PR 300 5123.49 1.49% -4.27% -1.68% 30.95%
FRiE 500 6485.71 3.70% 2.20% 1.86% 21.14%
RIUERLTE 14438.57 4.79% -2.59% -0.22% 34.67%
HR/viiRtE 9266.22 4.22% -7.27% -2.92% 30.75%
N ZE 3091.40 12.07% -1.20% 4.22% 49.38%
FRIES (R 209.09 0.51% 1.20% 1.49% 0.03%
eSS 197.01 0.62% 1.37% 1.47% -0.98%
FRIELR AR 235.63 0.56% 1.42% 1.70% 1.80%
BT 1861.45 6.76% 12.64% 13.16% 41.10%

BRERIR: Wind. KXUESHRAT, #iEELERIE 2021-04-30

2. hREEESWEHTR

BEeWHFENERBEARA | FLLREDEREAAA RFENAEES 2021 F
4 B, FERMESESIFIIWERERR 2.58%, iRE=RBAFIK GRS, FiOlkes
FIKE 22.36%, EMIEEEZRFYNERME, FHKEEEN 0.56%,

3= 2: 2021 fF 4 BREETRKEED T

—2&?&% P —— pa— BizsgR BYEsh ABAWET BEEER EWEES
S IIME i 88 XE e
RR SRR REZL 7742 -38.22% 2.00% 3.00% 521.88% 71.92%
BRI Emimit 327 -14.83% 0.40% 0.76% 43.91% 64.53%
R EETREE REZT 189 -16.69% 1.87% 1.93% 16.92% 69.31%
BRI =1x 2 3.26% 8.78% 8.78% 14.30% 100.00%
E2 ZIRNE 727 -21.08% 0.93% 1.59% 34.63% 68.09%
SIEHRR SRR 691 -42.54% 0.42% 0.89% 43.48% 57.89%
REES REES 264 -11.44% 0.74% 1.50% 27.84% 85.98%
HEESE HEEE 265 -5.27% 1.60% 2.08% 25.79% 87.55%
EFIREE EFIRE 140 -11.10% 0.45% 1.09% 23.00% 78.57%
EFIREE =1x 1 22.36% 22.36% 22.36% 22.36% 100.00%
TRINARHE TRINFRHE 135 -18.38% 2.69% 2.41% 18.46% 72.59%
ELLEen) TEEE A 10 -10.89% 2.14% 0.56% 8.43% 60.00%
=it =it 10493 -42 54% 1.54% 2.58% 521.88% 71.30%

TRERIR: BABRKEE. RRIESARFT, $UEELERE 2021-04-30

AB, FrERIEIYEUS T RIEAIFEIOW S, BREZL 7742 JiF=6R 2021 £ 4 B
&= 3.00%, BUWERR/IMEIXRT-38.220, FTELH T EREESWRZRS HIBELE.

| ERNRAEARSEEASRRKRENEONES TR T ESSELTHEESRSHELLREFENES AR TBFREESTHFESURESEEBARRT
BETHIES.
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1: SERMFE 2021 F 4 ARESSHHEIE
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BESRIR: BAMHKEE. RUESHRFT, $iEE1ERE 2021-04-30

TREU T ARMRERBESAIINEPNME, TP EEEFRBDETRF =R
KrrmBRMELF, WX 41.88%, EORAESEHEMNERRE; ¥ FHREH=REr~
MRNEL, WEFRIX 13.62%, EDXAEERIENRESL, FHNESEFIRES é"FE’J
=R, BURE. SERAENESESRARIHE,

*® 3: BRBEmEHERIKERRI

—RIGRRIESD . . . .
s NSRRI IE— W EE =R IR EEER FPNESWHEER SE—FWREE

BRI REZL -0.40% 8.90% 1.53% 29.99%
BRI R EmHHME 0.31% 2.03% 0.92% 9.05%
R EETREE BEZ -0.77% 7.25% 1.33% 26.43%
BRI =1x 1.36% 13.62% -5.94% 53.58%
e ] E2 0.76% 5.29% 1.09% 17.29%
SR EIRHALR 2.48% 8.93% 2.30% 22.42%
REES REES 1.72% 3.05% 2.19% 7.20%
HEESE HEEE 0.58% 6.93% 2.10% 18.42%
EFIREE EF %R 1.75% 3.82% 2.11% 11.08%
EFIREE =1x 41.88% 7.09% 17.53% 7.09%
TR TRINERRE 0.52% 8.56% 2.43% 27.62%
EHIKTN EMEE 1.03% 2.53% -4.24% 26.44%
Rt it 0.17% 7.90% 1.62% 26.16%

TRERIR: BABRKEE. RRIESARFT, #UEELERTE 2021-04-30

AT IEESHEHIEIFRFEXINEN R, AXHiETELEMERHT—IRHE
NEE, DLEAMtEESRA—FHEANGEKRER. KR, TIREUREER. BT
BHR, RIBLLRFWmXICIEER, SRUOT.

SRKBEXCHL S REEBEERTRENRT, KESEXTEEFHUET RPN
147, FEHERTIBLLERBAE 2.79, FHRIBEEERSG[[E] 330, EXAEFREEES,
KD ETESFNWEERPIE] 1.39. FURTIBLERP(IE] 252, FHRIBELERF(]
#13.43,

BHWHIRIEX 2 fFHE B REF IR R EHA 4
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TF SECURITIES

= 4: BRERKEERGRT

—RIBEER RERREREE R - FUTOX FHEEXR FRETE FHFRBY
g2 Par-3 RhER BRI i3 (Sharpe) tb% Z(Calmar)
(Sortino)

IR EESRRE REZL 24.08% 15.00% 14.75% 1.16 1.94 2.14
PR EERA REmiHFME 7.14% 5.06% 4.75% 0.96 1.51 2.19
] BREZ 22.73% 13.93% 13.50% 1.11 1.84 2.06
IR EESRIE =M 34.58% 24.32% 20.08% 1.56 2.83 2.51
e SR 15.78% 9.04% 8.88% 1.17 1.98 2.31
B BIEHALR 14.15% 7.67% 7.45% 1.47 2.79 3.30
REES REES 6.11% 3.44% 3.32% 1.01 1.66 3.54
HEEE HEESE 11.16% 5.89% 6.50% 1.50 247 3.07
EFI5REE ETIRRS 5.65% 3.21% 3.30% 1.39 2.52 343
EFISRE =1 33.65% 29.23% 22.23% 0.28 0.42 0.43
TRINFEHE TN 18.36% 10.77% 11.26% 1.25 1.97 2.58
E L en) EMER 34.34% 24.73% 21.03% 0.89 1.32 1.39
Rt =it 22.17% 13.04% 13.20% 1.18 1.98 2.25

BRERIR: BAPHKEE. RIXIESATET, £iEE1ERTE 2021-04-30

LAFRERT 2016 FLAKRIIIXEAEES S RIISHRIIER, SIRHERIISHE
HFRIERY, ERARESTEH.

2: SMFEERRIEEER

2
HEE2HH
— =R
mEEE
— ETEH R
Xzﬁ%j“
TE LT
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— WK
—HEES
0.6 — ZRR
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BRISKIR: FAPRKEL, RRUESHHTAT
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3. BREERARTF T m

faxib 1 FUREDERBAHR R FENFASESS, BB 2021 F 1 BE 4 BH
B Z R ERMBFHIESNT.

#*5: 2021 FF 1 BE 4 BGERABRFNRES LR

FHE FHERT

HEER HEEEEA JoAvAS): R R S S TR B
N

' % e M GRER _

(Sharpe)  (Sortino)

ERFEH 1S T IRERFERr 2018-01-18  309.16% 293.00% 48.61% 81.06% 2.40 8.67

W—= RN E 2016-09-23 304.12% 136.25% 7.85% 20.86% 3.74 24.43

BHEE1S SRR 2018-06-25 121.90% 85.50% 18.12% 27.29% 3.24 10.16

ItREAGIEERE  2018-06-04  102.09% 66.01% 10.08% 19.87% 3.56 11.84

|
0
S
ch
Ul

XfiEHEETR PORISAEIR R 2018-04-10 97.73% 94.78% 26.37% 55.75% 2.67 454

BRSRIR: #APAKEE. RXIESFRAT
iE: RBATEREAREIETE, MEARERIFNKE
7 6: 2021 FF 1 BE 4 BEARABFNRELSDIE~R

FHUR
HAjEEs Ol BKE &4)TF L Tt
HEEW® HESEBA JaAvA=]: AN _ B
b: " TS
x (Sharpe)
(Sortino)
XfiEEEEIT ORI ER R 2019-12-20 69.27% 19.18% 1.91% 3.58% 8.45 4524

EFIE—S ERBREERE 2019-10-17 23.64% 46.27% 3.63% 4.59% 1.53 15.41

mWhisiEagsErTt 1S WEREDRE (8R) 2020-02-20 23.26% 24.36% 6.94% 12.25% 2.62 5.22

TIKEERE% BTKkgER 2019-06-24 16.12% 17.01% 5.43% 6.37% 2.59 6.92

IBERREN 2 8 IBAIE 2015-08-24 12.72% 9.29% 1.39% 2.85% 3.65 11.89

BRRIE: BAPRKEE. RXIESHFER
i IRIBATRETREUEITE, T™MEARERITNKE
= 7: 2021 fF 1 BZE 4 BEAFRIRIFHNRES S~ M

FolsE sKE  FHT FHE ST
EHESER ESEEA REIZHEA HAfE =R _ _ B B
=R # RS i
(Sharpe) (Sortino)
BEERANL—S EHBEERAR 2016-05-16 29.73% 19.46% 3.19% 6.90% 4.05 11.42

BRERFRN—S AR D SAERIRE 2018-11-29 22.38% 33.17% 9.51% 17.95% 1.93

w

.57

SEA T5 3t RYNERRF= 2015-04-10 19.28% 28.89% 7.76% 15.99% 1.90

w

43

BHWHIRIEX 2 fFHE B REF IR R EHA 6
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A1 S AR 2016-05-23 17.58% 26.35% 9.29% 14.79% 1.89 3.37

itk —= RYIATEHMAISET  2015-07-16 15.57% 41.86% 19.71%  25.24% 1.18 1.96

BRRIR: BAPRKEE. RIXIESHTFRT
T RBATREMRAETE, MEDRERITNKIE
& 8: 2021 ff 1 BE 4 BRARIRFHM=IRr"m

HEW  FlEEK  sAE FHTT R T
HEER HEESEEA J5AvAS): _ L b=
2EEE A B XS )
(Sharpe)  (Sortino)
MEEER=SEI o
BIEIRE 2016-03-18 17.53% 54.68% 19.59% 34.88% 111 1.74

hEE

MAEEIS KIBESHASRIRE 2016-01-07  -24.13% 55.48% 33.62% 40.18% -1.31 -1.82
BRIRR: SIPEAEE. RNGESHRA
. RIBEATEREARKIEE, TMENRERIFMNKE
& 9: 2021 FF 1 BE 4 BREFRARIFNEESE "R

FHE
HEks Sl RBKE O SKHTF FhE Tigkk
HEER ESSEA REIZHEA Ex
' - = wEE O® SRR
(Sharpe)
(Sortino)
—R&H 1 S-S6IHRIRER mIstRR 2019-08-29 107.49% 126.10% 27.93%  30.63% 2.27 9.36

BEXT—S BEAR 2018-10-15 55.98% 15.24% 0.00% 0.11% 8.90 1236.48

BExrt—= BEAR 2018-06-27 50.55% 15.29% 0.00% 0.16% 8.14 801.77

BiKkE2S R EF= 2019-07-10 48.44% 57.39% 14.59%  21.00% 2.32 6.35

BEel—S CTA TEEBLREEEERE  2017-07-27 45.36% 70.34% 21.04%  31.97% 1.91 421

BRSRIR: #APAKEE. RXESTRAT
iE: IRIBATEREAREIEITE, TERRERIFNKE

3% 10: 2021 £F 1 BZE 4 BGAFRMRIFNSHRIE~ MR

. - FHE FUERT
s &XAE  FUT
HEER HEEeEmA joAvAS]: HAfE) R =R N g =R
B W TR )
(Sharpe) (Sortino)
FEEENEZARIIE 1S RIFREEUE  2020-01-20 87.47% 113.44% 36.97%  44.42% 217 553

BAHENS BEE 2018-08-31 68.10% 23.57% 0.96% 1.84% 6.81 87.18

EGRHSEKIK 6 S R EESHISE  2018-07-13 42.80% 83.89% 23.09%  35.45% 1.63 3.85

IRERESRREI S AT A 2020-03-17 38.23% 21.74% 0.29% 0.64% 455 154.52

BEhRE1S EiBEAE™ 2019-08-23 35.25% 65.88% 24.83% 35.19% 1.67 312

BHWHIRIEX 2 fFHE B REF IR R EHA 7
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BERSRE, SRR . RRIESHIAT
i REATERETHREEITE, MMEARERITNKE
F 11; 2021 fF 1 AZ 4 AEEFIRTFNGEEES™ R

Wk Sk BAE GwE o FAET

B SR Be®EEA A i = " mE BN
5 REhE W AR ,

(Sharpe) (Sortino)

BIRAKRER"55 BIZI/E 2018-06-19 55.70% 71.82% 3.50% 7.94% 214 19.33

ERFEE2S SEREF 2019-03-21 36.26% 34.55% 2.21% 4.13% 2.82 23.60

MIERE-BENES S SIERE 2017-01-05 21.12% 24.24% 0.15% 0.50% 241 116.57

B AR TIRERIRE  2020-03-20 19.75% 28.65% 9.18% 16.99% 1.96 3.30

SR R FAR Bl e It=EHEE~  2019-11-11 15.58% 8.48% 0.99% 1.94% 491 21.45

ERISRIE, SRAKEE. RRIESHIHT
i REATERERRAIEITE, RMERERIENKIE
* 12; 2021 £ 1 BE 4 BEAFRGFNAESES™ R

FUHE
s Sk sXKE O FHT R Tigkk
HEER ESSEA RAEIZHEA Tx
' - = e OB SRR
(Sharpe)
(Sortino)
FBE FOF REMERIE 15 T ERFBBURT= 2016-12-28 19.11% 32.49% 12.66%  19.90% 171 279

AFNXFE—S FOF RYNAFIRE = 2019-11-01 11.99% 9.32% 1.60% 3.04% 343 10.49

i

Hot
e
P>

Faie 1 SENERKE W IEMWER= 2017-06-13 11.19% 26.84% 8.82%  16.51% 1.22 1.98

SREFAE 1 S EF)E= 2017-07-20 10.04% 16.80% 5.27% 7.99% 1.63 3.44

R & FOFL = MNRERE 2019-08-06 8.36% 7.80% 1.92% 3.60% 278 6.04

BRRIE: BAPRKEE. RXIESHFFR
i IRIBATRETREUEITE, T™MEARERIFNKE
% 13; 2021 £ff 1 AZE 4 AGEFRIRFNENRIET R

FHUR
HalsE SFhks sKE O FHT L TigEkk
HSER HEESEEA FZBHA B
- = EHE M SRR
(Sharpe)
(Sortino)
EEEM1S LiseSRE 2018-02-01 42.62% 48.72% 4.78% 8.79% 2.39 13.23

ZREZBIRNERES 1 S SR RIREAT 2019-07-15 25.54% 57.64% 22.67%  22.51% 1.41 3.60

KETEH 2= KIEEr~ 2018-09-04 17.87% 45.87% 12.60%  19.57% 1.23 2.89

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

= 2017-06-05 14.51% 23.01% 6.79% 8.32% 177 4.90

NREERTS

r
o
[m
i
2

‘
¢

FLER-STHEEMNBEENT D) S  HEFRERRE  2017-08-11 13.15% 34.80% 12.73%  21.70% 1.16 1.86

ERISRE, SRR, RRIESHIAT
i IREATERETHREEITE, MMEARERITNKE
% 14; 2021 fF 1 AZF 4 AEEFIRTFNEFIRIE" R

FHR
‘ FHE
Py - o HAjEas Fls BB SFWHTF . TiE
A =
' = wHE W AR
(Sharpe)
(Sortino)
SEEMx155E: =EA 2015-06-25 25.39% 29.08% 5.83% 14.27% 242 4.93

BEEOE 15 BRI 2018-03-28 16.88% 4.75% 0.12% 0.32% 9.44 139.09

ESRE/N\S EERH (KiE) ®E 2019-06-25 12.04% 16.95% 5.04% 11.89% 1.95 278

RICEFXIH=S EER(ORE 2019-03-26 10.38% 16.39% 7.67% 12.31% 173 231

R=EWEEFRE— TS5 R=RE 2019-09-27 8.76% 8.97% 3.08% 4.75% 2.56 4.83

BRBRIR: $BIAAE. RRIESTIAR
i*: RBATERERTREIRE, TMENRARITNKIE
* 15: 2021 FF 1 BE 4 BGSRIBFNEDEA™ @

FUHE
HiEs il BXE O FHTF FhE Tigkk

HEER ESSEA Java=): . _ Ex

E: RS # TS

(Sharpe)
(Sortino)
KETEE REAKEER  2020-03-27 9.48% 11.51% 3.50% 6.08% 219 414
BERE- CnE2NEE s BES EERE 2016-07-12 1.40% 36.54% 17.88%  24.86% 0.20 0.29

M
dl
it
7
i

I MNZXTTRE 2016-01-05 -1.35% 33.69% 20.75%  24.40% -0.06 -0.08

o}
i
W3
o
ﬁ
(S
[
&~
it
&
&
s
k>
o
i
XS
b

7
|

-

7

2016-04-26 -9.37% 51.25% 28.70% 39.05% -0.40 -0.58

1=
ol

- BFREZ 7S BESTRZIRE  2015-06-12 -12.81% 29.83% 19.45%  27.66% -1.36 -1.47

BRSRIR: #APAKEE. RXESTARAT
iE: RBATREMRAETE, MENRERITNKE

4. P R R ER

4.1. FFRWE
TE—F, 2021/3. 2020/12 LA 2021/1 BE#FAESHENRE, PBIATI®EB

BHWHIRIEX 2 fFHE B REF IR R EHA 9
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2783 R, 2481 R 2438 R, 2021 &£ 4 BIABEEEFHAEEIXE 1817 R%,

* 16: SRBMAREE

—RIGERIE RFIRESREE 2020 2020 2020 2020 2020 2020 2020 2020 2021 2021 2021 2021

b2 a3 /5 /6 /7 /8 /9 /10 /11 /12 /1 /2 /3 /4
PREESEER BEzL 826 1158 1878 1949 1923 1212 1684 2126 2142 1590 2468 1552
BRER R BEmizHE 22 29 61 52 34 31 32 32 21 23 11 8
IR EE SRR RES= 8 11 26 22 31 14 9 16 2 2 3 7

RS =R 1

S B 46 67 97 84 9% 52 69 84 57 47 63 36
SRR SRR 59 56 65 53 76 50 77 97 108 67 110 90
REES REES 18 19 27 22 33 21 32 45 31 17 35 37
HEHS HEESE 30 21 35 55 59 29 35 44 47 28 41 36
E=FHER BRI 10 17 20 17 17 9 17 17 15 20 20 24
TSR FRNNRHE 10 11 13 14 14 12 17 12 12 13 27 25
IR EMILE 1 1 4 3 3 1 5 8 3 2 5 2

BRISKIR: FAPRKEE. RKUESTHSAT, #IREILATE 2021-04-30; B47: 4

2021 FF 4 B, BEARE%IT, BREZSLETRINK 1552 R, BREHBPURRIT
%8R, BRESTETRINZ 7 R, SHREEFRIFL 36 R, SRR RB#MZ 0 R,
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