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FWOIHATESRE, 86T 7 N RIFEL AT, #2400 E KK L2 RN R
HEBNFEENITRERTTHATTRELAT. ERRT =AM L, AELR
HRBEHE, EREAREHEZIE S FFHREHEE,
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1, R ERE

AESEAER AR FHES KRR KE (CPPD), LA F~REL A REHE
(floor), HESNHFEFHAST " RELAN ST RABZERE, FAGFMEL R
PR ERE T LR, AXwT:

E= MX (NAV-F)
HE, EAFNELDINRERLL LT LR, NAV hELRFFE, F ASIEHRE
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HREF, RAGEERFHEEE, LL#HR CPPL Rus oy E B

Flot, AFESLHLUKA VaR RFEE, FREZHL G EH VaR RFBE N

(Eeh e E-ISHFRELAF) XELENH
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BE T R K oaE, T SEILE S KRR R AR
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REFHANER, FAHTHFEAANERSH LT LG LR, £2TEAEREXN
b S EARE R R A TR A RAEE, X LT E R KRN AR AT
AT, R WEE/ B KE" (PEC) RN ETAF, HEA ETAaE
AE. BERIE. REAINEFZ 7EEE, 28 M, WELSBRUHRERTEE S,

3. AR K

AEEFRFARF B CEER. 28K, dLf (BFETHER. KTEE. fiFE
W%, RAEEAEeF RREE. RAEMNEE, #T“BLETT” WRAREE, £X
AR EREF . RTRRe £ b, ZRARTH. AHEE. Ao AHEE. hu®x
MERBHATREXSRE, FEMERTE RNk P AL L, AB8FRAE. &
BFREFR . EREEREMNER RGN FRF AL RREFT I XREQHH T K,
TR 7T H E A P &R w kA2 AES 0K T A T+
HLRE BRI, ARG AR AL dkEmAF,

. HEEFREL

AESHEARET —FHEAEEEFARRKNGIE - RIEL, ZHENRTEEE,
NEREe S FHEan THNR, FRIF~RELAKFHISRES, REEXLFEEK
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1. HAFFRIZLSITE 7 %

HERFRELEE SR ERARZHFZERITE, £ 6 F £ HBMHEAFK
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A AR ERHDEHECRNAS T RIELAFHITE AR A
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LELRT R A% NER, D(t)=0;
High(t-1): 24 AR EME (1=0) EXLAFAARHEWEL-1RAWE
HE SR EENRAME, B
High(t —1)= Max(NAV (0), NAV (1), NAV (2),---, NAV (t —2), NAV (t —1));
P: XK FRELWHRAE, ZEEIE L 60%;
ELARERE (1=0) WWHESEEN: F(0)=093, NAV(0)=1.
2. AEKFRELWITH. A
ARIEN S K= REBEEIT A ERFNL, DSXFRELADELEEANTHE, HE
HELTETARTTRGE, £o BB AR K P RE L AT fo 3k &0 2% H F B 3 5
i
3. AR RELEM G THENER T 0HE
EBPRTHRANER S HELGHEE TR, NEEEEATRIEN T H X
EeMFEENE ML E TEEASEF-REL, ZELHEAEREXRI A,

+. Eemb Ak

A5 AR 300 F 50 X 40%+ F 15 AR A it 78 # X 60%

+T—. 2w R R 1E
AESBTUEFRRT AT NERMK., KEREHNRESEES BN,

T=. ZeWRFALRE

EeEBEANNEF2REFRIEAMRETRAMTFEERICR RFERRIER
W, A EARN RS, R AN A R EH .

AL REALBERLRRTRMARLGAREL SRR, AZT AREF 001
ST, FERAFMRTLAEREFNE, RILRBEASZTFEREBICR., RFERRK
EAEF.

AR FHEREFTRYIERE 2015 F 6 A 30 H. oM HBERZLFIT,

1. AREe K AR

5 H &4 (o) RS |
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D& Erd

78,277,650. 63

55.30

e BE

78,277,650. 63

55. 30

B 2 W gm 3% 3

54,017,233. 60

38. 16

HE: i

04,017,233. 60

38. 16
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e RBE K

S BAT £ I T

EINL XS VI
b TWR B EE B
SR~

ROFHAELET L6

6,516,831. 30

4. 60

HoA 3 -

2,726,654. 99

1.93

&t
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2. MR R KB ERZ A S

i\

A

7 %31

nrtE o)

b & 3T %
EHA (%)

SN NN R 2
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R L

B
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44. 6
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CY e LN Ad

B
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REIL . At ol
W
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EREH. HHEMEER

18,625, 050. 00 16. 21
BA RS
4Rl
i # = k 4,187,400. 63 3. 65
AR B 45 AR 4 - -
BHERTAEARS L - -
AF L FRIEA L R
B3 i .
BRI G B o E A
e : :
#HHE - -
T At T 1,694,600. 00 1. 48
XA, R E AR AR - -
S 54 - -
G 78,277, 650. 63 68. 15
3. e HwW+ 4 KREHH
T
FE | BREARE | BRELHK | #E (B NAMECT) | FELE
(%)
1 3. 65
000150 | E 4R | 74,949.00 | 4,187,400.63
2 300155 ZEE 100, 000. 00 | 4,014, 000. 00 3. 49
3 300168 | FiAfEE | 80,000.00 | 3,929,600.00 3. 42
4 600570 | B4 ®EF | 35,000.00 | 3,921,750.00 3.41
5 300353 | ZEAH | 60,000.00 | 3,468,000.00 3.02
6 300096 VAN 120,000.00 | 3,408,000. 00 2.97
7 300356 | t—AH# | 67,000.00 | 3,390,200.00 2.95
8 002488 | & E &% | 100,000.00 | 3,248,000.00 2.83
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9 300253 T THoH 60, 000. 00 3,120,000. 00 2.72
10 300207 JRHE 3£ 120,000. 00 | 2,906, 400. 00 2.53
4, MR 70 RN FR KL E
L
F5 5t 77 i A nAaMmE ()
EHH (%)
1 EEE e 22,938, 175. 00 19. 97
2 | RATE - -
3 | amftAr 22,590, 536. 20 19. 67
Hop s BRI BRG 22,590, 536. 20 19. 67
4 | ki - -
5 A b %5 HA R B o - -
6 TR - -
7| T H R 8,488,522. 40 7.39
8 | EAt - -
9 &t 54,017,233. 60 47.03
5. Xe R AWML ALHRAHAHA
i A
JF K E
frx 7 R 7 nAMECT) | FEER
= (7K
Bl (%)
1 010107 21 B () 216,500 | 22,938, 175. 00 19. 97
2 018001 E 71301 220,460 | 22,590, 536. 20 19. 67
3 113008 B A 30,000 5,431,200. 00 4.73
4 110031 UIREE I 21,040 3,057,322. 40 2. 66

6. HARE SR T I A4 LAH

A F o AR E R AR A AL

7. HMARESE A T4 K7 XFHILFHAH
AE e AREHRKEA K7 I
8. HHAGMEME
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(D HEHANEL BTN T B UEANKATEREAREERTLERE, RAER
&gt B — WX B AT HE

ATEIER

(2) AESBHANM T HRFRAEHELCANTNELREE.
(3) H A 7= 894

JF5 4 K & (D)

1 AR & 220, 620. 90
2 | NBOIERFER 1,449,216. 12
3| R MR A -
4 | YA R 1,015,015. 20
5 R R H T 3K 41,802. 77
6 | HEAA K -
T | friE R A -
8 | A -
9 At 2,726,654. 99

(4) BARA A & F A B9 40T # B B9 7 3% 4 67 57 P 2
AR e ARSI ARARRA AT 4 B 09 7] B 7
(5) AR+ 4 RE+ FEREZRE LA

WBZREIHOE | HEAE” |
= L =2 (% 7l & = ke 35 3 IR U 3
55 B E R BELH AAAE () | 4 Bl o VR & PR LA
1 000150 AL E 4,187,400. 63 3.65 I B 12
2 300096 2 BR A 3,408, 000. 00 2.97 I B 12
3 300155 ZEE 4,014, 000. 00 3. 49 I Bt 12 R
4 300353 e 3,468, 000. 00 3. 02 I Bt 12 R
(6) % K H A& M vE ey H A SCF 3k 2o
HTWEAENWERE, 2TZE5461T 6 EFLERE.
—., X4V 5%

£ EBANRKBERPT. mEEA. BEEGROENETEMEZ AL M>, ETF
EE—REA, WA RIER K. 2ol EVGHA T REERRETI. HFHEA N,
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HEFEMERFRKA N FAARAELNBERAS,
EemaEEREKEREE R SR EERE R R RW T R

R FT TSP T
%2 Wk o | %% Wit EArEZ | (1) -(3)] (2)-(4)

W | TEE gsx @ | @
220%%5 j 112 i g 15[;] 711% | 0.62% | 4.73% 0.43% 2.38% | 0.19%
220%%6 j 112 i 13 fé 7532% | o, | 3928% 057% | 36.04% | 0.56%
220(()3077;F 112))%% 1315&1 76330 | OO0 | 1967 LATA | 3349 | 008
220%%8 j 112 i 13 f’é 35.98% | 116% | -44.05% 176% | 8.07% | -0.60%
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