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Jl 2t S| A2 AL Ol 2TA2l A
H 791(2016.02.05 - 2017.02.04 ) 3 A2 AFS | ii=gert=
H 671(2015.02.05 - 2016.02.04 ) 3 A2 AFS | i=gert=
K 571(2014.02.05 - 2015.02.04 ) 3 HI2EAFS T i=gert=
ot QUANREE
(&3]
CHXCHEE
Rl 72| Rl 62| Al 57|
3 =
(2017.02.04) (2016.02.04) (2015.02.04)
S2Hak 4,437,700,603 3,591,421,438 24,049,694,456
=3 4,374,980,000 3,386,081,209 23,931,045,692
A E 0 0 0
SSA/ASTHA 0 0 0
2 2 ux2 62,720,603 205,340,229 118,648,764
JIEt 2 XAt 0 0 0
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FOUXHZ 310,812 -636,102,474 -366,736,714
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b < 2! 0 0 0
OHOH/E Db X (&) -111,328,919 2,779,732,875 2,867,701,386
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HOHSI M = 0.00 0.00 0.00
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62,720,603
62,720,603
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4,236,709,889
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18,163,153

14,823
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SRESE

-389,208,098
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4,419,032,062

4,455,863,756
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3,356,371,209
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105,611
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3,591,527,049

18,906,478

90,884
18,815,594

18,906,478

3,777,768,083

-205,147,512
430,954,962
-636,102,474

3,572,620,571

3,591,527,049

118,648,764
118,648,764

106,420,000
106,420,000

23,824,625,692

23,824,625,692

67,814,275

27,909

67,786,366

24,117,508,731

118,721,960

67,654,915
51,067,045
0

118,721,960

23,298,229,027

700,557,744
1,067,294,458
-366,736,714

23,998,786,771
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— H|77((2016.02.05-2017.02.04) H|67](2015.02.05-2016.02.04) H|57((2014.02.05-2015.02.04)
4 5 a2 ol a2 o a2 ol
[=] o | [=] | [=] o |
2 8 £ 9
1. Ext49| 3,437,869 7,909,858 12,169,932
1. 0] X 4= 9 3,344,562 3,425,702 9,504,784
2. Hig a9
3. 48240 93,307 4,484,156 2,665,148
4. Azl
2. DjofXteln} B 7LXtel 4,735,723 3,036,521,808 2,943,097,779
1L X 2S5 Hojoj ke
2. Y ESHOOH/ B IR
3. I A E 0000/ B 7 HXH
4. K| 2EHEIR 0 0 0
5. QetAel/E kA
6. g UCHERHAoHoi/BIHRH 8
7. 7|EtAH ) Kp2 4,735,723 3,036,521,808 2,943,097,771
3. Oj Okt o B7pkp2 116,064,642 256,788,933 75,396,393
1 X 2ZHojojxp&
2. S HO O}/ B IHRb
3. OHY &S OHOH/ B 7 bR
4. X ESHATIKE 103,338,659 0 0
5. QetAe/HItAtE
6. Ci&=ahzt|
7. S 2 UCHS Y Mooy kb2 58,349 37,140 79,229
8. 7|EtH e aa 12,667,634 256,751,793 75,317,164
e 8 H = 75,052,609 91,532,664 134,705,280
1. 28448 37,633,397 42,024,257 72,217,171
2. T4 33,857,191 45,548,611 55,608,246
3. EfgR 2,655,925 2,966,041 5,097,376
4. EXAESTR
5. YOHRpLHZHAH|
6. 7|EfH| 906,096 993,755 1,782,487
CH|&0| (L Thy|aaAl) 182,943,659 2,696,110,069 2,745,166,038
ElchEo|Ql (e FehaaAl) -0.038050405 0.713678026 0.117827241
H: al 3§ S K3
2. gz MF 9 2y s
(1) 8%
[l ol
. SIADIZE B
Jlzt= &1 i &1
HSF(23) 0K
(BEX =8 (BX =8 (BX =8 (BX =4
= ANES) es) ANES)
2016.02.05 -
37 36 18 18 8 8 46 44
2017.02.04
2015.02.05 -
228 228 32 34 224 254 37 36
2016.02.04
2014.02.05 -
84 65 181 180 37 34 228 240
2015.02.04
(1) Ol 20 28t MEXNES ZS6tASLICH
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(2) 38 C-F
EEIEEREEY
SADIZE B
JIzb= &0 Jlzte &0
a3 () 2o
Jlzt
ETRS ETBS ETPN ETBS
(EX =N (BX =N (BX =N (BX =N
X2+ XE=) XE=) XE=)
2016.02.05 -
0 0 10 10 0 0 10 9
2017.02.04
2015.02.05 -
170 170 8 8 178 200 0 0
2016.02.04
2014.02.05 -
0 0 170 170 0 0 170 178
2015.02.04
(3) 8% S
EEIEEREEY
SADIZE B
Jl2t= &1 2t &0
3 (2d) EH0H
J| 2
ETRS TR ETRS ETRS
(EX =% (BX =% (BX =% (BX =%
A2+ X&) X&) N2
2016.02.05 -
0 0 0 0 0 0 1 0
2017.02.04
2015.02.05 -
0 0 1 1 1 1 0 0
2016.02.04
2014.02.05 -
0 0 0 0 0 0 0 0
2015.02.04
(4) 8% A
EEIEEREEY
FAHDIZE B
Jl2t= &1 2t &0
3 (2d) EH0H
Jl 2
ETRS TR ETRS ETRS
(EX =% (BX =% (EXt =% (BX =%
A2+ X&) X&) N2
2016.02.05 -
35 33 8 7 7 6 35 32
2017.02.04
2015.02.05 -
58 57 9 10 32 38 35 33
2016.02.04
2014.02.05 -
83 61 10 8 35 30 58 57
2015.02.04
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R0
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10.02.05
~17.03.31
1.02
0.70
-1.37
-0.54

12.76
15.21
-0.82

0.70
-0.89

0.70

12.04.01
~17.03.31
6.01
4.93

4.07
4.93
3.99
4.93

14.04.01
~17.03.31
13.75
14.66

11.67
14.66
11.58
14.66

15.04.01
~17.03.31
-8.43
-11.21
-1.57
-0.62
-9.62
-11.21
-10.14

-11.21
-10.22

-11.21

)

=
[

£ (& Dl

16.04.01
~17.03.31
1.17
-1.24
-3.11
-1.24
-0.12
-1.24
-0.69
-1.24
-0.77

-1.24
: [(CSI300 Index X 95%) (R 5t& &t E) + (Call X 5%)]
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(F=3) HEZ £AE2 oflY IS FHLUSE J|otHRUAOZ Hatst 2102 D2 Soto] B £
AEZ2 UEtW= =X LIC
(= 4) SIESENNES 2L &Y 0|5 J|AU2 2x 483E &8 £AZHE JIF=0Z2 JIMELIL MetA, O
01F &8E U2 B8 2932 J|2t=E X0IJF USLICH S&F +ASAY A3 25 AIES “H
22.6. ZEEXIIFL RX"E FUGHAII| BHELICH
% OEZ A0E YT (HA IIE)
BERE RO ERE S S AR SAASUH(EA)(2) mu|mAI4
20.00
1500 13.75 14.66
10:90 601 290
5.00 17 _- 02 070
0.00 Tt e —
-5 00 —1.24
-10.00 543
~15.00 : 11.21
N 2 o 52 ad 22 54 MEe ol%
(=1) ESSEENNES HLR HEZXUE OJdlZs 2 &8 $2UAZHE EE0610 22cts SEMNVE(EANE
JEoR MMGASLUD. 0 B2 SUAL(FI) 2B SELS S SNAL 2REE 24 S
0] Bt L X LASLICEH
Lt oiEe 208 =0| (A JIF)
[Et:%]
H2 1@z | 2 2dm | E2 3EX | HD 4Ex | E2 56X
ol 2 16.04.01 15.04.01 14.04.01 13.04.01 12.04.01
~17.08.31 | ~16.03.31 ~15.03.31 ~14.03.31 | ~13.03.31
= XAl EH (R ) 117 1712 75.52 12,51 3.99
Bl A+ 124 2017 9117 ~16.70 31
52 C-F 311 0.00
B 4 124 0.00
525 0.12 1821 74.35
B 4 124 2017 92.45
52 A 20.69 18,69 72.46 1415 2.13
B 4 124 2017 9117 ~16.70 131
== C-e ~0.77 18.76 72.33 1402 2.05
Bl A+ 124 2017 9117 ~16.70 31
(1) HIZXI~ : [(CSI300 Index X 95%) (/81801 E) + (Call X 5%)]
(F=2) HuX£2 £2AEMs 284 S SMHNEN Elte B4 2 HIE0| BHADX LUASLICH
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