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A 671(2015.03.24 - 2016.03.23 ) 3| HI 2 AFS I ii=gert=

A 571(2014.03.24 - 2015.03.23 ) 31 HI 2 AFS K i=gert=

H 471(2013.03.24 - 2014.03.23 ) 3| HI 24 AFSE K i=gert=
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gt =
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JIEF 2 XAt 0 0 0
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PNENEY 1,525,983,930 2,492,538,046 1,598,722,718
2E2M 0 0 0
I EF W 5,488,261 168,208,498 22,134,412
SHSH 5,488,261 168,208,498 22,134,412
2= 1,826,944,033 2,179,593,624 2,600,377,323
FOUXHZ -177,608,839 89,163,092 51,795,646
oo 2 -128,839,525 55,572,832 -1,075,584,663
S 1,520,495,669 2,324,329,548 1,576,588,306
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g =
(2015.03.24 — 2016.03.23 ) | (2014.03.24 - 2015.03.23 ) | ( 2013.03.24 — 2014.03.23 )
289 -107,658,686 930,863,379 -473,107,027
Ol At==< 678,235 1,343,759 1,934,181
IR 0 0 0
OHOH/ & DFXF () -108,336,921 929,519,620 -475,041,208
Jlet=< 1,190,163 95,173 162,274
=22H S 22,014,817 19,398,000 25,470,731
2 A B 22,014,817 19,398,000 25,470,731
IEE) 0 0 0
JIEIHI = 356,185 321,811 428,073
gJl=01Y -128,839,525 911,238,741 -498,853,557
OiOHsl &= 0.00 0.00 0.00
(F1) QYTREE AFEE DHOHSI M S0lgh =A000HS vlRist HEE LiEtW=E NEZAM oigd &[22 Of
SEl FADIMZ 22 J|AUS BIHCZ ERe FAINUCZ L0 A4SSLC 13HEESte &
TDHO FAETNAZI 10042011, FAME2Y T8 100 2AQ Z2 MM ES 100%(HIIF)2
erLICt
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(&3]
o= H67](2015.03.24-2016.03.23) H|57](2014.03.24-2015.03.23) H47](2013.03.24-2014.03.23)
4 5 a2 ol a2 o a2 ol
[=] o | [=] | [=] o |
2 8 £ 9
1. Ext49| 1,868,398 1,438,932 2,086,455
1. 0| Xt = ¢ 678,235 1,343,759 1,934,181
2. Hig a9
3. 48240 1,190,163 95,173 152,274
4. Azl
2. DjOfXtel o} B 7LXtel 201,879,333 958,264,689 15,318,993
1L X 25 Hojoj ke
2. Y ESHOOH/ B IR
3. Il AHE 0000/ B 7 ERH
4. K25 HEIAHY 0 0 0
5. QetAel/E kA
6. Az WS A oo/ BIHRH 291
7. 7|EtAH ) kp2 201,879,333 958,264,689 15,318,702
3. Djof kb o Wbk 310,216,254 28,745,069 490,360,201
1 X 2ZHojoj k&
2. Y E S HO O}/ B I bR
3. I &S OH0H/ B 7 bR
4. X 2B HEIHAE 0 0 0
5. QetA e/ HEIt A&
6. Ci&=ahzt]|
7. o2 SO = xH 2 O O Kp~ 4,063 9,505 19,243
8. 7|EtH e aa 310,212,191 28,735,564 490,340,958
2 8 H 2 22,371,002 19,719,811 25,898,804
1. 28448 10,552,327 9,127,630 12,009,297
2. o428 10,583,729 9,510,212 12,461,053
3. EfR 878,761 760,158 1,000,381
4. EXAESTR
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(1) HlwXl== : [CSI300 Index X /NSt #E] X 90% + (Call X 10%)

(F2) HlnX=2 +2AdS0= 282+ & FALEN 2= B4 2 HE0 SHIX ¥

(F3) HEZ SAUASE2 oY JIASA SHRAUES JotEDYACE HYE HCZ Y
AES UEUH= =XLICH

(F4) ERESNUE 2 4T 0|F I 2= H43E B +USAS IELR D
Ol £3& UE 3F =452 JIdles X0t ASLICH EEF =USAHE 5L
2%.6. §EFXNIIRL RX"E FGHAID| HHELICH

(5) BRYEENES F2 ABRAAE DeilZ= RE TR >UZHS S8 2Edt=
JECZ HYotASLLL 0l B2 SXAE(AEM)L =AEd= 2EE> SN

¥ HER A8 JdZ (MAE JIE)

SR A E SR SETFS ARSEAMSUHEA - M2 e)(2)  ms|2x%
30.00
22.34 23.03
20.00
10.00 6.51 /90
|—- 1.50 0.80
0.00 )
£2 od £2 3¢ #2511 P RES
~10.00 114 ~1.08
-20.00
-30.00
-28.73 —29.15
-40.00

Lt SIEE 08 F0| (ME JIE)

[S:%]

z2 189X z2 2d@xt z2 39X z2 449X 259 Xt
I 2t 15.04.30 14.04.30 13.04.30 12.04.30 11.04.30
~16.04.29 ~15.04.29 ~14.04.29 ~13.04.29 ~12.04.29
SXHAE(EH) -28.65 110.01 -19.27 -8.79 -14.26
= BMPNE -29.07 113.65 -17.01 -5.86 -8.90
&% S -29.32 126.39
= BMPNE -29.07 132.21
&5 A -29.57 107.57 -20.32 -9.96 -15.39
= BMPNE -29.07 113.65 -17.01 -5.86 -8.90
&% C-e -29.86 106.81 -20.64 -10.32 -15.73
=[IMPNES -29.07 113.65 -17.01 -5.86 -8.90
EF A-e -29.49 107.73 -20.23 -9.84 -15.29
=[IMPNES -29.07 113.65 -17.01 -5.86 -8.90
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