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1.1 AETHIL: ZRIETHEHETE e 3
1.2, &GTRIL: 10 FIEMLERFLEE 4
[IRECINIRS = SIn 2 I B O - F 1 @) R 4
1.4, 2RABTHBENL: BFRBEN BN LI e 5
2. BAXRETARRFNL: BT BRED MTBBEAT oo 6
2.1, BTN : ABREZTEAIBBELZHETE i 6
2.2, ERBATHEIL: AT E B ITR oottt 6
2.3, BEARSTHBEIN: B RIELEEITERY 6
B, KEKAMKEEL: RIEEREFEIEERI oo, 7
Ai A xR
B1: 2REZFTSEHHN B3H 25 H—3 A 29 B H D (oo 3
B2: AREBRETHHFHEFEL (3HA 25 =3 A 29 BL R oot 3
B 3: AREBIBTEI: TR T ittt ettt ettt ens 4
Bl 4: AFREZIETEIL: BN T oottt e ettt ena s 4
B 5: AREBIBTEI: FIMTTIT ittt 4
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B7: T2RABEEEFIL 3H 25 B—3 A 29 B H D (it 4
K8: FZEAMEERLFL (3A25 B—3 A 29 BB oo 4
B9: F2ERERXKHETHNKEFL B3A258—3 A 29 BL ) oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
B 11: BARTHREFEL (3A 25 H—3 A 29 BB ) oot 6
B12: ERMTHREFERL (3A 25 B—3 A 29 BB it 6
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1. 2R K EFFEREAAFTN: R =F L%
3AH258—3 A 29 A%, £RAMKEITLFINEME, EOELETRMAER. £LIEKE KK, K
FR S Lk, 246 %ﬁ u%iﬁ%,ﬁw>h>ho
 ARIEREFTHERL (3A25808—3 29 BHLAE)D

Eisg [0.07%
LHRERSEN 012%
SRR Bl 0.15%
LIREBEEN I 0.19%
b.oav G P 0.28%
FhiBRTHIEE N 0.37%
FESEERSIEHEN T 1.49%
RJ/CRBERHBIgH T 1-59%

HHFE R Wind, Bloomberg, E#Z1ZHK

1.1, 23KEFTHNL: TE2RETHEZHEHR
3H258—3 A 29 8L A, BEHENERFIRIBIEARM, 2REBRET G SRR, KB EKE, R
o LT IHENFTRETH. VIX A BRI ET,

B2 AREIERFTHHEKEAL 3A258—3 729 BHLAH)

MSCHREAIMBK  —0.32%

RIATHIRRRTIE D oo8%

h IR T 03%
MSCEEH i 0.38%
MSCIEKH L 0.39%

FHER: Wind, ERZEEBTE
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B 3: 2 EZRTHENL: ERFH

B 4: 2RE BTN

B o T 3%

IT—ERKIE A —RKKIE FUNESKKE

F-EARE F-PRME ENEOumE Mo 03 ads  4e0%
MSCIT AR -0.32% 2.80% 4.42% f‘;ggﬁ’ém ;-gé:ﬁ’ g-?g:f’ 12-323
LitsE -0.23% 2.82% 2.23% BATISH 1.16% 6.39% 13.80%
= 9 0 _9 070 FHEFIBEX35 1.20% 9.99% 9.63%
E’;‘E}Eﬁ o 0'25(? 0'030A’ 2'970/0 wWEFPSI 0.13% -1.43% -11.92%
aEMusE 0.33% 1.64% 13.18% FIBASELIE -0.20% 1.04% 9.99%
H£225 -1.27% 2.96% 20.63% §§§§f 8'2222 2'322;: ggsfﬁ
BEGARY -0.07% 3.96% 3.44% P RIBIBFX 1.10% 3.94% 3.72%
9 0 0 HWESMI 0.67% 2.77% 5.32%
EESENSEX?’O 113% 1.86% 1.95% EHELUXX 1.05% -0.86% -2.27%
ERRST] 0.19% 2.1% -0.50% FAEOMX20 -0.52% 4.59% 16.90%
BlisEE oy DS oz pIwar  md e e
&R -0.22% -0.30% -2.68% EOMX24S -0.37% 4.79% 6.70%
REGR 0.22% 0.30% 2.68%
R 018%  236%  1364%  gemarx | Ay A v
BRfiSHE 0.31% 0.39% 7.03% :—mgﬁ 2 e o
sl 4= A RTE 1.64% .44% 7.15%
AME200 1.63% 3.09% 4.03% Bifamin g, 0.23%  -1.05% 7.86%
Hif=NZ50 1.06% 2.91% 2.84% BEEREEN -1.58%  -10.89% -19.17%
FHRR: Wind, EREFHIE EHRR Wind, BHEFHI
B5: AREZETHIL: £MNTH B 6: AREERTHIAL: LT
E—EEIE  E—BRNEKIE FNESKEE ) 5 N 5 A =}
MSCIE 0.38%  3.61%  10.02% T-EiE E-PRHE FHESNKE
ok se oy 206 W% 0K
BREIFMXX 1.34% 3.65% -0.03% M 0 0 0
ZFBIBOVESPAISH 0.85% -1.57% -4.53% WEAITAMZS 0.45% 3.52% 1.75%
HREMERY Jask  otdon s0s  [REDFMAHE -1M% -1.34% 4.26%
AL o o o (] —9. (]
IPSAERI40 2.01% 4.78% 7.25% [REBE(SE100 0.34% 0.88% 22.3%%
TAHFR: Wind, BEHRZ1ZHE HAHFR: Wind, EHHEHIE
1.2, 2 THA: 10 FHERKBEEFEDE
3A25H—3HA29 AL, £E 2 A+ PCE KBHALTHAI. LIMEE RIEAST % 848351, 10 5

IEMMKBEERFZEEE 20p £ 4.20% 2HRMT BAEE H kR, 2FEEARN, 12 RAG>SIKEE> B .
8: T EEMFMEERSEHN(GB A258—3H29 8%73)

B 7: E2EALRKEFEN 3A258—3 429 8%A)

ERGHER
2REREY
2RERGEN
eRENRREN

—EfkEIG TRk FZSHKHKE

0.15%
0.12%
0.19%
0.13%

0.78%
0.57%
1.22%
1.60%

~2.08%
-2.8%%
-0.88%

2.13%

(%) 1=# 251

FE 0.00 -0.09
£H 0.05 0.00
B -0.02 -0.02
EX;oX -0.02 -0.02
EE 0.00 0.02
=E -0.01 0.00
ENE -0.12 -0.04

S5FH

-0.01

0.01
-0.04
-0.02

0.02
-0.03
-0.05

10558
-0.02
-0.02
-0.01
-0.03

0.01
-0.06
-0.04

HAHFE: Bloomberg, [HZZ/EHK

1.3, 23RCTHA: ELIKEEMRHEK
3A258—3 A 29 AL, £RLF#HFEERNBI, EABKALKE LS, T 2EETTLELKELIA,
AR FICERTE, £ 7%ME 0.07%,

AR : Wind, E&ZEZHE
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HHFR: Wind, BEZZHHE

1.4, 2B THBA: Birdh AN Lk
B sl B o 2L, BRRN R E Lk, FeBME LK, AELBRMRIN, RF®hiRE,

B 10: 2RI ZXZARMAARKEN GRRTMEE LA ESLHMENTHD)

MEMEEH

CRBEIERIEH: &&

CRBH&SIEH: &

CRBMEIEH : imAg

CRBH&RIEX:
CRBEI&IgH:

RE
2R

CRBIIfSIES: TIvRE

CRBMHSIEH: HRE

HIRMBIEL

RJ/CRBE &I

e = B A

hESRRSESRSIERY

remE L ISELKSER

TN s e 20 R R S S B 45 2

T oo B 1 B S AR AR A

IFEBRRI SR

T s e B0 B 1D i S W HE

EEERHE

i %158

WTIEH

CBOT/h\E

CBOTX=

CBOTEX

LME#&

LME$

LME$A

LME{

COMEX#ES

COMEXBER

IE—RBKRkIE IE—BBKRkIE  FAIES KRR

0.38%
0.86%
0.31%
-0.04%
-0.35%
0.05%
0.59%
1.59%
1.49%
2.50%
0.13%
1.98%
-0.60%
1.41%
3.56%
2.51%
2.83%
0.94%
0.00%
0.63%
-2.94%
-1.83%
1.13%
0.28%
4.08%
1.05%

2.49%
7.21%
3.08%
3.03%
-0.21%
-0.66%
-2.65%
5.46%
4.78%
9.11%
4.04%
5.74%
-1.25%
3.92%
7.57%
6.38%
6.16%
-2.52%
3.99%
2.79%
-5.93%
0.87%
6.57%
4.93%
10.34%
10.69%

5.10%
12.72%
-6.24%

8.20%
-2.90%

0.13%

4.48%
10.03%
10.36%

7.05%

0.25%

15.71%
10.54%

0.86%
27.16%
12.96%

16.51%
-10.70%
-8.13%
-6.05%

0.15%
-8.45%
-2.20%

3.62%

8.83%

4.47%

HAHFR: Wind, EEZEHE
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2. BAXERZAIAFER: BTRHRED KT HBRET

3A25H—3 A 29 BH%/E, 3 A FRFED PMIS0. 8%, & T AlMh. 3 A P B JEH] 1% W 7 £ & 5045 40 53%, B A]—
AR EFR1L6AE S, BRAENLEFHIBAIKRE, Z61E, M>KR>H S

2.1, BERETHL: ARIETEEXSZEEE

THEHERE, ANEEEZTARBKEZHE A, BT HHYRITADE, A& T @, RERAAEERE K, 7@,
L ai, HewkigER, AT ENEARE, BT em L, b EF4H—FFRN 53.81 1en, wARS
R HARN, EIELEAS B #E G 0. 23%.

B 11: EAETHREFL (3A258—3 729 B%A)
IE—FRKERIE IE—BRKERE FHES KBRS

LiEsRig -0.23% 2.82% 2.23%
PRIERKE -1.72% 3.91% -1.30%
eIkt -2.73% 3.96% -3.87%
feuso -3.96% -1.15% -10.48%
ABRTH1%  (JGIES0 -1.87% -4.98% -21.88%
iPER300 -0.21% 2.53% 3.10%
FiiE50 0.49% 1.23% 3.82%
HiE500 -1.83% 1.97% -2.64%
FiE1000 -2.76% 5.61% -7.58%
BAGTE ek it 0.25% 0.03% -2.97%
fEERERIEE 0.92% 2.15% 0.73%
w=trbin | =tRAkiE -1.13% —-2.84% -5.16%
iFiR300/ 5HALE -0.03% 2.38% 2.90%
LIiES0RREHALE 0.62% 1.19% 3.91%
BEHEHASS | HRIESOORRIEHALE -1.46% 2.19% -2.64%
HilE 100082 5HALR -2.64% 5.75% -8.19%
SHPEAS0HAER -0.07% 2.89% 5.46%

HAHFR: Wind, BEHRZEHKE

2.2, BRGTFHIL: HTFEHR%E
3H258—3 A 29 B%)F, RITNFTHENESEHZXTI80 10T, THTK @A FF, HTE S iR ¥R
kA&, B> 5G>4E R,
B12: BAGTHREEL (325 8—3 729 B%/8)

IE—REBKKE E—BRKEIE FHESHKERIE

- DM E (SMENSH 0.15% 0.35% 2.08%
Hf- AR B E (SME)ISE 0.10% 0.35% 1.91%
EHEHE | PE-BRIME(SE)ER 0.18% 0.32% 2.44%
PH-ERRSVE(SE)EK 0.07% 0.20% 1.27%
BHES 0.00% 0.03% -0.01%
2 HAE R HALR 0.15% 0.11% 0.32%
HRES IR SEHAERAILS 0.31% 0.09% 0.65%
10 E RRALE 0.29% 0.08% 1.23%
S0F AR HERASE 1.06% -0.28% 4.85%

AR : Wind, EHEZEZHHE

2.3. BARAS®THHA: Bt EEXRZSH
AAR ST REL SR, T2ARMRET, 45K EERN, HERNT RN E,

ARAEMAE T BAREZEHRARNE . 6
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RER =BT AR

B 13: BAKER 48RRI

E—FERKEXIE JE— B BKEXIE

WIND&E g
WIND&ER
WINDHT
WINDREERE
WINDE&
WINDEERE
WIND i Bg#t
WIND&4S
WINDREI= &
WIND¥FE &
WINDIEE EiE

-0.35%
1.53%
-0.56%
-7.70%
0.19%
3.49%
-0.97%
0.49%
-1.37%
0.42%
-2.63%

FHESKEXIE

2.31% -0.15%
4.29% 10.78%
0.63% -0.47%
-12.08% -17.53%
6.38% 6.54%
11.22% 10.03%
9.65% 3.84%
-1.24% 0.73%
—-2.06% -6.03%
0.82% 4.14%
-5.04% -18.61%

HHAR: Wind, EHZEZHE

B14: BN EERTE B MM AEFREE I

(3425 8—3 29 H%)

E
Eriai
BEE
RaE
BIEEK
IPRIES
EARIEE

-10.00% -8.00% -6.00% -4.00% -2.00% 0.00% 2.00% 4.00%

AR Wind, EHEZEZHE

3. XXX AMREZ: XEZEALFKELN

FoERA, EHRANEFRFBREE, SRET LR —F XEMER, XELXBEERILKI.

ARAEMAE T BAREZEHRARNE .
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(#0741

T, BREGEHTRTERNRSELATIF, RAREZTHFREFRIREEZME, LA FFiER, MRT
BRHEM. RTEREE. REFNTSAGALIAE, FFRALFAAMRRET —2E&H. BRALKGFL
AZE, BR@FRXA TR T XSATAREAF £PIiER. R AR, LEVLFHRIKLE, LR S RIFEL
=
Fo

(A1

BRI R A R 2 DI AR IR S MR AEMA, RAMRIR LN LS KA

AREREEREEMEARNS AT HA “ANE7 ) WHHEIAAZS ATHAE “EF”) ®RA. &
PESSESIINIE S X ES) ST SIS S FEICEIN S Y G A

AR R T AN IR T 0 AT AE B, A2 A0 8 RARGE A5 R 0 b 3R Bk o AR FT B89 TR
FRAMNRRELE P ESEL A KSR TH. EUARNURRAN 3T LA AREY B0, K
IR FTAR G B IO N AE . IMETR AW Ao ERREH, A8 TR b5 RSP RAH. FNAHNR—
HOOME. K P REARIEE A LR T ARG E— B, BETHELT, ARETOELIMELHELAT
MASHET A B RN BRI, A S RAAETA B A F 0T P B AT S KA K RAEAT
T,

AARAE RN 2 E A0 R AB B SE, AN RM AR RSN, ki, REMARAE AT, &
SR AR Sk B HEGY BRI R A T B PR MR, B4R R 350 MR A AR S TS, BPE
B 47 R A Y R S5 6 9 ) KR

AARE G AT AN A AN A RIRERG — A, RIEFABERF, BRI P 65 A
A B AN 8o ABAN AT RS BIA, AL 01 I3 3 R DET 57 XA AT XA L 5L A7 4 30
TH S, BFRD RBEMEAA, METRACK N 8] bty A 77 XAk .
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