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# 2013-2015 FZRE LG RH LT 100N FEEe 2 mkd, 5
g E AR EHAT R 2. &2 2 2013-2015 FHRE L
AR 10% A FE AL 2, RO U E B X XS0
R AT EHE N 21%. wRAFEFE A BEIREE
HiE, RITBEHT =4SN ELHEN0.86, & 29K AT T

(BB H R FEEWATEER 21%) , CHWBFRAENL A 18%
(21%*%0.86) » Ek 2 ¥, HHBEL LR LZE 100N £ 2+,
BHREERTHEFEARHRA 2 R, HAatemBHK
HEHGTUFLFE AW E L E (0.86) MxHLH 10%%E

A B 34 A8 AR 25 R B AT 2 (21%) 1 B T 5 B AR AR 3 R (18%) .
R 2 BRERNERESFWE L LR HEZET 10%K3EE: 2013-2015

. HS 4T BENGSE | ERMOSRERE | EEkR
1 | EFEE3H (L% 126.32% 45.17% 2.80
2 | FER a4 75.19% 27.12% 2.77
3| EEE M (AR 100.56% 36.42% 2.76
4 | PEER 3 1 124.31% 46.12% 2.70
5 | FEE2 1 (L% 62.14% 24.62% 2.52
6 | W35 42.53% 19.19% 2.22
7 | tHwWmET 2 5 41.77% 19.17% 2.18
8 | mE BB 1 51.50% 24.44% 2.11
9 | HEXM1Y 8.95% 4.36% 2.06
10 | iEiE AR fe 28.83% 14.76% 1.95
11 | g1 42.70% 22.06% 1.94
12 | BIRpK 2 # 32.27% 17.13% 1.88
13 | &0 151 5 34.06% 18.17% 1.87
14 | WABEHRERN 15 21.90% 11.74% 1.87
15 | BEEK 1 29.59% 16.19% 1.83
16 | B fa K 39.89% 21.88% 1.82
17 | B3 1 28.70% 15.81% 1.81
18 | %3k 2 W 27.41% 15.36% 1.78
19 | W31 65 25.36% 14.23% 1.78
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. B 7R BAGSE | EEOSEREE | EEk®
20 | AWZBh 115 5 25.29% 14.21% 1.78
21 | W14 5 25.00% 14.05% 1.78
22 | BRI E 1 32.81% 18.45% 1.78
23 | X 10 35.56% 20.02% 1.78
24 | BEIREEK 3 27.94% 15.78% 1.77
25 | H(el1s 19.92% 11.26% 1.77
26 | & HH 1 23.36% 13.66% 1.71
27 | KAbEEC 1 A 35.56% 20.84% 1.71
28 | B EE (B) 27.86% 16.38% 1.70
29 | |EKEIEZ BE (A 27.77% 16.38% 1.70
30 | e 1 39.31% 23.30% 1.69
31 | iE KRS K 57.83% 34.73% 1.66
32 | fIRAE 1 H 39.75% 23.89% 1.66
33 | ikl 59.67% 35.89% 1.66
34 | PERE 5 51.02% 30.91% 1.65
35 | 4ZE 213 (EMEE1 5 37.28% 22.87% 1.63
36 Eﬁﬂﬁkk 36.49% 22.60% 1.61
37 | EKEL1 S 69.93% 43.35% 1.61
38 | R#E 9 27.60% 17.22% 1.60
39 | kA 18 1 30.73% 19.17% 1.60
40 | (51 30.53% 19.05% 1.60
41 | #1595 55.36% 35.07% 1.58
42 | ZRA R 1 10.70% 6.79% 1.58
43 | K4 10 29.14% 18.70% 1.56
44 | K4 13 27.93% 18.06% 1.55
45 | RIS 131 32.63% 21.30% 1.53
46 | i 12 W 29.70% 19.45% 1.53
47 | FE LT 33.49% 21.96% 1.52
48 | HyE 7 # 43.75% 28.74% 1.52
49 | WEEhH12 {2 = 23.43% 15.43% 1.52
50 | FEKEHE (R B) 26.98% 17.78% 1.52
51 | w&fiikal2 s 24.99% 16.51% 1.51
52 | KT CREA 26.89% 17.79% 1.51
53 | k#1211 26.92% 17.83% 1.51
54 | HEK/R1 5 27.68% 18.34% 1.51
55 | &% 20 B 24.57% 16.28% 1.51
56 | 3% 3 1 43.18% 28.64% 1.51
57 | HEAGTE GRKE B) 30.75% 20.43% 1.51
58 | meMikalily 26.09% 17.36% 1.50
59 | Wzsh 1525 23.73% 15.80% 1.50
60 | mEika i35 25.92% 17.26% 1.50
61 | EHREI GRKIE A) 30.66% 20.44% 1.50
62 | w&efiik1 115 30.28% 20.27% 1.49
63 | #2211 38.40% 25.71% 1.49
64 | HiEtiik1 175 30.02% 20.14% 1.49
65 | Heik 135 30.33% 20.34% 1.49
66 | XiZsh 15 1% 24.33% 16.34% 1.49
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. B 7R BAGSE | EEOSEREE | EEk®
67 | mefiik 118 5 30.09% 20.24% 1.49
68 | w125 30.12% 20.30% 1.48
69 | Heilik 116 5 30.09% 20.28% 1.48
70 | BIKSEAAK 4 32.25% 21.75% 1.48
71 | wEeMiE 155 30.07% 20.29% 1.48
72 | POKREE AW 32.49% 21.95% 1.48
73 | POKIREE B 1 32.50% 21.96% 1.48
74 | Heik1 1S 29.94% 20.25% 1.48
75 | KRR 7 31.19% 21.09% 1.48
76 | weik 1155 29.67% 20.07% 1.48
77 | WA&eME 110 5 29.71% 20.11% 1.48
78 | meik 185 29.64% 20.07% 1.48
79 | BIIE 1 39.02% 26.44% 1.48

F— A H, BATHE 2013-2015 F1#7 B E E R H4Z 5 10% FA &
Ee ok, AL FEAFFARZHATHER ST & 3 & 2013~
2015 FHBE LW R LG 0% EE S RLE, KAIR T

AT REEeWBIRa RMEEZHE, A 30%. WRFATEF
AFEENBREAENE, RNPBELL=FELHLERL O0.86,

FE 30%E RURS AT T CEF A8 47 W 38 22 Ao 2 0 30%) , & BB AL
a5 Ry 26% (30%%0.86) . £k 3, EHEE T EHELE 10%
HEesY, RA-REemBIkaRe T PEABHE L
£ (0.86) frx#HE4E 10%E e FHEFREENATEZ (30%)

TR AR (26%)

* 3 BREUNFESFUEYEWRER)E 10%H)2E4: 2013-2015
z HEAK BRI 2 2 B R EE | BEHE
1 | Ff@iahik -2.53% 1.28% -1.98
2 | BEH 25 -7.47% 21.79% -0.34
3 | ZHE1Y -13.42% 72.78% -0.18
4 | TR 1] (B) -1.57% 11.34% -0.14
5 | &fm25 (BT 2) -6.22% 58.23% -0.11
6 | RIEEXSH 15 -0.54% 7.71% -0.07
7 | &ZW1 -1.19% 29.68% -0.04
8 | KET i -0.11% 11.37% -0.01
9 | FERMERK 15 (2012) -0.09% 23.22% 0.00
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E B 7R BRSBTS | EMHE
10 | ek 15 0.02% 24.53% 0.00
11 éﬁﬁﬁ 95 5 0.43% 51.54% 0.01
12 | BéimE )k 1 1 0.37% 43.65% 0.01
13 | Wit 25 1.14% 36.29% 0.03
14 | &0 156 5 1.07% 30.16% 0.04
15 | &gk 1 = 1.28% 35.76% 0.04
16 | Exe 5 1.29% 28.98% 0.04
17 | Lz HE 1225 1.81% 23.27% 0.08
18 | §z[H 131 2.05% 24.47% 0.08
19 | HYEEMLXT M 1 1 0.33% 3.06% 0.11
20 | g5 4.45% 29.56% 0.15
21 | BEEINE 6.61% 40.48% 0.16
22 | WA 3 M 4.36% 26.12% 0.17
23 | &0 96 5 6.56% 38.96% 0.17
24 | HRE 1S 5.45% 31.28% 0.17
25 | #UfH15 3.37% 19.19% 0.18
26 %fc 55 5.57% 28.84% 0.19
27 | BEFREIE 6 1 4.26% 21.22% 0.20
28 | [AIEME 4 7.80% 37.43% 0.21
29 | [AlJE 2 #7 5.89% 28.18% 0.21
30 | 2z 10 # 6.37% 30.28% 0.21
31 HEHT 2 6.73% 31.94% 0.21
32 | KRR KA 7.89% 37.44% 0.21
33 | KRUWE=E 2.67% 11.96% 0.22
34 | HEeiks e s 5.41% 24.03% 0.23
35 | #FE 14 9.53% 41.51% 0.23
36 | Bz 7.07% 30.63% 0.23
37 | &REK 1] 7.80% 33.63% 0.23
38 | &Ji93 5 9.07% 38.96% 0.23
39 | [FlEHeAY 3 3 5.95% 25.55% 0.23
40 | E1E 6.77% 27.58% 0.25
41 | B 14.30% 57.38% 0.25
42 | FHE 18 G 6.85% 27.35% 0.25
43 | fih#E 1 # 10.52% 41.64% 0.25
44 | Jl)ii 2012 6.64% 25.95% 0.26
45 | KRR ERLE 6.14% 23.67% 0.26
46 | &1 1 1 4.85% 18.46% 0.26
47 | &5 15 9.80% 36.64% 0.27
48 | KERIEICE 2 B 7.27% 26.60% 0.27
49 | Z 1 (4D 10.52% 38.21% 0.28
50 | 3= 8.21% 29.81% 0.28
51 | K42 & 9.34% 32.33% 0.29
52 | Hazog g 7.69% 25.88% 0.30
53 | S UME 2 W 9.84% 32.90% 0.30
54 | {5 K 6 10.06% 33.15% 0.30
55 | BEERE L M (A 8.50% 27.70% 0.31
56 | WEiks i8S 8.13% 26.51% 0.31
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E B 7R BASE | PSRN | EEk®
57 | FE 1 GREED 9.44% 30.52% 0.31
58 | BEERE L MHE (B) 8.58% 27.68% 0.31
59 | #&eliks il s 8.33% 26.88% 0.31
60 | W&k s W55 8.04% 25.91% 0.31
61 | &89 5 13.05% 41.84% 0.31
62 | Heiks i1l s 8.26% 26.42% 0.31
63 | 1T AT 1 1 8.52% 27.23% 0.31
64 | Mi@IA— 15 20.11% 64.15% 0.31
65 | [A])E 3 8.71% 27.69% 0.31
66 | eSS W75 8.33% 26.31% 0.32
67 | W&iks ey 8.16% 25.74% 0.32
68 | K4 9= 9.12% 28.41% 0.32
69 | mefiiks #1295 8.25% 25.56% 0.32
70 | HEMES oS 8.55% 26.26% 0.33
71 | W&k s W18 5 8.87% 26.68% 0.33
72 | R 1 5.94% 17.58% 0.34
73 | RRIEEE 3 H 8.83% 25.56% 0.35
74 | BRFE 1 12.65% 35.45% 0.36
75 | EIREFES 1 8.42% 23.58% 0.36
76 | W&tk s W16 9.15% 25.31% 0.36
77 | K&75 10.03% 27.68% 0.36
78 | FH] 2 H 11.24% 30.52% 0.37
79 | BN (BRI 2 5) 8.22% 21.99% 0.37

B ERWHR AT, ROTUBERRTR: (D mEFAE
A UAESAHEEERYRRAFT, KFETWEI KT,
MREZWAFEES, EEAFREHERINLRAFT, RERER
g RE. (2) ERENDLEELMAL, ahHFNLEELT
et w R G ETmoBa ki m, MEEHRREREERIAF.

BATK AT E K EN RS, GHNERGUL=ZF A
P e R 2 — 8, BRERTBRR,

/

(=) BETi#EWZE (Sortino Ratio)

ZTRWER S A G Rl ARG R, SEELE
TR, RT#AES T AM R H % LR TAR
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%Q A2 ERSUHTE

b, WHREAAWE BREAREANTR, HEARAIFHR
AR AR SN TATEE, RTHKERTHE—, I
FHE, RAESSUEANEED, BAE M. ZTIELE
Hit 7 A T

MAEX

Doey

SR, = SRy X V12 (4)

HEo MAEX RrtaecstBHANAEZEFTkaEZw-FHE
(Monthly Average Excess Return) , Do,, &N E£4EHEHA
AERBFWm R T4 KK EZE (Downside Standard
Deviation) o SRy A SRy AR TA ER T EWEMEMKT iF
&k, EewBFUREENELWAEREXRETTAE TR
Wt 3, T 0 R R A R ] A B — B O E A A
BATAT 2013-2015 FAFE 2 FNFHR T HEL R S47L FEA
TR THELEHRT iR, ERwWE 20 frir. TUEE, =575
EEGNERTHENRTIELEN 2.34, MATE +E AHBHEN
RTHEHERA 1.56, A —HHALNEELHNERTHRT HELER
1.78, HHANE=ZFERTHHEN LR EE, REESHERT 1Y
FPEARALAREES,
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K20 BREMAEESSHETEAR. ABRESHEAMRTHER: 2013-2015

2.5 2.34

1.56

E=FEART LR
B RS ERCFR T PRl EASRR T R B AGRGERCT R TR

Al 21 & 2013-2015 SR HEEe R T HH R, A AW EH K.
ATRBEFMHNEAZLESLRT ELENHAERL, RATED
TOMRTHERE (A 1% AAN—H, ¥AT6WRTIHEHE
(HHA 3% FIAN—4A, BREM,FE 0-6 ZFWRETHELE
i by 96%) #4410 A RN,

AUEHAEESNEN R TR EEE L EL AR EF
AR S FERARHAR, 792 REEES, HERTHELENRAME
A 53.17, R/MEH-2.31. B—ZRFAGLEE S Z BRI £
MAREFENENEE (ER) , MERLAER TENEE
(TATRE) . NEHRFTUEN, RELLNETELEAE 1.8-2.4
ZEm s R, AN 25% HRGE 1.2-1.8 ZEW—4H, Sh
23%, FIRA 0.6-1.2 Z |8 Fn 2. 4-3 Z BN 4, & a4l 4 16%F
13%, EHAFEESRTIHHLEAL 0-6 Z ML) FHR AL,

REELRTHELENFABEN 191, BTALTEAEN
RTHHE 156, RAEA=FF, FLTHENREEAELES
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MERTHELRERITHREFEARNRTELRE . SA0EE2ML,
N=FnshteFWRTIERENRAMEAY L. 71, %/NMEH-0. 10,
IR FEFTERESTNEREZEZARS, WRERALE
EerERTANRTEH, EHEELRWEEZL A FESMAE W
EZBEARSZ . nFEELRTHELENPAKEN 1.74, KTAEE
SRBER RN FURE, RHEERXE, REELTILXN TATHN

ey =l gE At N E A ATV TAT R =6 g A E 5
K21 BMERPERXRSFEMRTIHELRSMAESE: 2013-2015

30%

>5% g EATE: 1.56
P P KoM o

20%

T 15%
kb

10%

5%

0%

) i Cb:» ’]/b“ ’l’:b. Q)\v. (% ’ Db ’ o o
& . & & > & e <
MEREIR = FR T IRLE

Al 22 & 2013-2015 A FE SR T HHE N T AR HFIE,
AT ERES EEMHNE-2.31-10 Z A WAERLLET T
RGN, BRIBAT I0MERTIELEAIMEZEN 10 (£

TRAEES) . TUEH, RTHLEETHEFE A BN
EE 4K 512 B, HHK 65% X—HflEm T e B S E R
R, ANE 9 RELHAN=FHNRTHELFENIT 0. EHEFL

AEEHMNEZINAFELESRTEL R QAL ANOREES
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METIERES AT 0-6 2, AHASPEAELELNRTIELE

FEHE, FEAEELNETEREZIEEZRMA,
K22 BEMPBEERSFARTIHELERHSIE: 2013-2015

10

0o

)]

IS

AR b ]E AT 1.56

HEHFANSAH
o N

{
N

1
IS

Al 23 An A 24 = 2013-2015 FWAFE S FAR T E LR
BB, AT EFMHNERT HHEAER 10 2F05 10 2R EE
&, BB ENERETS2ANREERHRE. IAAEELHER
MR T 5 R A A N TN -2, 31 Bl FROAAEE 53,17 Z A BN
FMABEELMKXOBRY KA.
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K23 BERPEESRTHLRESE (87 10 42): 2013-2015

130%

FEER3N (lh70) :52.19
120% PRER3I: 53127

110%
100% --{8- FRER (AR - 4210

90%

80%

70% ®

60% |- EfR2
50%

RS B

40%

30%

20%

10%

0%
% 35% 40% 45%M 50% 55% 60%

S CRATPRHEZE )

-10%

-20%

K24 BREXFERSRTHELEHOSE (5 10 £): 2013-2015

130%
120%
110%
100% -
90%
80%
70% o
60% |-|™ oo
50%
40% -
30%
20%
10%
0%
-10% 0
-20%

BN TATREAFET, THEFALEELERLEFE A EH
e treRkNEmEE? T EEX [, RAEFLEE 2013~

BR S B

A RIS (2012 i -
= 0.01 &AE2S (ERiI12) :+0.13

W% 20%  29% 30%  35%  40%  45%™ 50%  55%  60%
PEF25:-0.52 513H:- 0.08 Ly gy
HER2S: 05 i W& CRATRREEZ)

%Eiﬁ%@% 2231

[ |
2 31550-0.24
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2015 F4Z B R T RHLE 105 A E £ 4, S/FL FE AW
W 3 AT X H AT .k 4 2 2013-2015 4% B & T B L EHE4 BT 10%
A EES LR, RATT LT HE X B2 AT £ TATATE
EHEH 6% R FARL FE AFENEREENE, RITBEL
MZHFWETIELER 1.56. 7 6% TAT RS AT T (B85 %
EWTATIEZ A 6% , THEBFWEEN A 9. 4% (6%k1. 56)

R 4T, ERBRTELEHLE 1000 E2+, LEHK
HERTHEFEAFETRZENAE L REL., AaEa B
Woas R E T UATE FE AR T E I E (1. 56) F1 X H 2 AT 10%
EomPHBIREZH TATREZ (6% HEMENEFREE
(9.4%) o FEb, MR THELZHLE 1050 E2RE, BK LW

AALHEHE ML E,
Xa BREARFEEESRT EHERHEART 10%13E£: 2013-2015
N el 7K B HEAET | T
1 | &FE3 124.31% 2.34% 53.17
2 | FEEE3H (LA 126.32% 2.42% 52.19
3 | FRER 1M (AENED 100.56% 2.39% 42.10
4 | FER 4 75.19% 2.16% 34.84
5 | EEE 28 (L% 62.14% 2.16% 28.80
6 | BB 1 S 8.95% 0.63% 14.29
7 | W1 39.31% 3.12% 12.59
8 | & 158 & 41.93% 4.33% 9.68
9 | FtEBEANK 1M 51.50% 5.41% 9.51
10 | #r[ET 24.92% 3.02% 8.24
11 | #1395 42.53% 5.38% 7.90
12 | iE KA K 57.83% 7.95% 7.28
13 | &% 3 43.18% 6.05% 7.14
14 | Z 25 33.49% 4.93% 6.79
15 | w125 41.77% 6.17% 6.77
16 | BEAK 2 32.27% 4.93% 6.55
17 | %K% 18 1 30.73% 4.74% 6.48
18 | &% 2 38.57% 5.99% 6.44
19 | #ZR4E 11 42.70% 6.65% 6.42
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T o 4T B % HEiEE | #THE
20 | REHERN 15 21.90% 3.44% 6.38
21 | KAMZEEL 1 3 35.56% 5.58% 6.37
22 | #EFEIK 39.89% 6.29% 6.34
23 | #F41 38.40% 6.07% 6.32
24 | FIREFE 1 39.75% 6.34% 6.27
25 | XWshi1a 5 25.00% 4.15% 6.03
26 | Xzsh 115 5 25.29% 4.22% 5.99
27 | JEiHAME 28.83% 4.81% 5.99
28 | XzE 116 25.36% 4.26% 5.95
29 | EpEAK 1 29.59% 5.07% 5.84
30 | HELE 55.36% 9.63% 5.75
31 | BASIEIE NN G AY) 31.89% 5.75% 5.55
32 | HRWL3 B 29.51% 5.51% 5.35
33 | WEREZEE (B) 27.86% 5.27% 5.29
34 | BB EE (A) 27.77% 5.28% 5.26
35 | HERK 3 1 27.94% 5.33% 5.25
36 | FHR 1M 28.70% 5.48% 5.24
37 | B A 36.49% 7.01% 5.21
38 | & 1 23.36% 4.53% 5.15
39 | EKE 1S 69.93% 13.60% 5.14
40 | HEEFE X 10 W 24.41% 4.88% 5.00
41 | FH 2 27.41% 5.51% 4.97
42 | PREFER 11 21.67% 4.39% 4.93
43 | PR 15 59.67% 12.27% 4.87
4 |KEBS 5.44% 1.12% 4.84
45 | BT 1 B 39.02% 8.17% 4.78
46 | R 1 B 32.81% 6.92% 4.74
47 | FE 252 20.88% 4.43% 4.71
48 | WA Z s EAER 9.10% 1.94% 4.70
49 | ke 13 27.93% 6.09% 4.58
50 | AEHTE 1 43.43% 9.86% 4.41
51 | hiEEH 7 M 21.80% 5.01% 4.35
52 | BEE9 Y 42.32% 9.99% 4.24
53 | RECH 4.92% 1.17% 4.22
54 | &P 151 5 34.06% 8.22% 4.14
55 | & 10 29.14% 7.04% 4.14
56 | HEAH 2 B 20.20% 4.94% 4.09
57 | SWHMENK 1 3 61.43% 15.01% 4.09
58 | &% 20 24.57% 6.11% 4.02
59 | &ER 5 1Y 51.02% 12.85% 3.97
60 | K% 8 I 34.30% 8.85% 3.88
61 | [EHFF 31.94% 8.27% 3.86
62 | RBRAS 4.59% 1.21% 3.78
63 | &4i21 81 (ELEE1S5) 37.28% 9.91% 3.76
64 | 51 30.53% 8.12% 3.76
65 | HriE 1 33.42% 8.89% 3.76
66 | 4t 9 M 27.60% 7.37% 3.75
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T o 4T B % HEiEE | #THE
67 | HEAH M 20.58% 5.51% 3.74
68 | HEAH 8 M 19.08% 5.13% 3.72
69 | FEh1lY 44.07% 12.01% 3.67
70 | k4 17 ¥ 26.61% 7.26% 3.67
71 | W5 B2 5 23.73% 6.48% 3.66
72 | HEKR1S 27.68% 7.57% 3.66
73 | ARG 15 B 18.84% 5.16% 3.65
74 | Xm 10 B 35.56% 9.75% 3.65
75 | i 12 29.70% 8.27% 3.59
76 | WEHIE (REB) 26.98% 7.52% 3.59
77 | FMARE 27.33% 7.62% 3.59
78 | TWEREIE CRE A 26.89% 7.53% 3.57
79 | Ys R R RRE AR 1 B 34.94% 9.79% 3.57

FH— 7 E, ®RAIEE 2013-2015 FHE R T HELEH L E 10%8
4, GHEFEARNREHETHR 4T, &5 & 2013-2015 4
WREATELEHLE 1WA EEL LY, RIFXLELWEH
Wt R TATATEZ RATT It E S E N 18%. wRARE + E
A FEER IR EERIE, RN EH T = FNRTHLEN 1. 56,
T 18%8 TAT M ACE T (BRI AR st R0 TATIREZ 4 18%) , ©
HY B R W 3 2 R 4 28% (18%%*1. 56)

XRS5 F, EETELEHLE 10%ELF, B RE4
HARTRHEES TR FEANETELE (1.56) MxH#HLE
10% 5 4 1y F 34 28 Al 25 2 09 TATATE 2 (18%) 15 T /3 19 48 4T ik
A (28%) , WAEMEH TARRAFT, RENALELLEE

REWEN WAL FEAREERZ,
£5 BREAREEESR T HEHRELE 10%13E4: 2013-2015

R el e -

o HELR Sl e Tk RTIHHER
1 | RfmshitE -2.53% 1.09% -2.31

2 | BER 25 -7.47% 14.26% -0.52

3 | wH1Y -13.42% 56.85% -0.24

4 | TAEsRRg 1 1 (B) -1.57% 7.02% -0.22
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i o 4T B % HEiEE | wTwis
5 | &fE25 (BRiL2) -6.22% 47.13% -0.13
6 | REEXH 15 -0.54% 5.64% -0.10
7 | &ZW1 -1.19% 14.57% -0.08
8 | KET iR -0.11% 8.17% -0.01
9 | FERMEREK 15(2012) -0.09% 15.32% -0.01
10 ﬁﬁﬁfc{é 145 0.02% 18.83% 0.00
11 | BéimZrk 1 1 0.37% 28.86% 0.01
12 | &0 95 = 0.43% 32.68% 0.01
13 A?)ﬂi 156 5 1.07% 24.15% 0.04
14 | T2 5 1.14% 21.66% 0.05
15 | K 15 1.28% 21.79% 0.06
16 | E%e6 5 1.29% 16.00% 0.08
17 | Lz R 1225 1.81% 14.32% 0.13
18 | wzfH 1 H 2.05% 14.14% 0.15
19 | ®BE15 4.45% 19.50% 0.23
20 | UPH1 5 3.37% 11.97% 0.28
21 **EEEE{@I%U 7.89% 27.13% 0.29
22 | BEEINE 6.61% 22.60% 0.29
23 | &0 96 5 6.56% 22.11% 0.30
24 | HRE 1S 5.45% 18.22% 0.30
25 | [A)EME 4 W 7.80% 24.48% 0.32
26 | HEEA AL 1 0.33% 1.02% 0.32
27 | BEFEIE 6 1 4.26% 13.08% 0.33
28 | FFE 14 9.53% 29.23% 0.33
29 | KRME= 2.67% 7.89% 0.34
30 | WA 3 4.36% 12.45% 0.35
31 | ZE 1 (AEED 10.52% 29.68% 0.35
32 | Hezs 5 5.57% 15.66% 0.36
33 | YU 2012 6.64% 17.87% 0.37
34 | SREARK 1B 7.80% 19.80% 0.39
35 | &i93 5 9.07% 22.66% 0.40
36 | [A)E 2 H 5.89% 14.05% 0.42
37 | KIURIGELE 6.14% 14.32% 0.43
38 | HEMiks a4 s 5.41% 12.57% 0.43
39 | KALRIGHCE 2 # 7.27% 16.66% 0.44
40 | £l 15 9.80% 22.30% 0.44
41 | FE 18 CPz) 6.85% 15.38% 0.45
42 | Big1 # 5.94% 13.28% 0.45
43 | fliFE 1 10.52% 23.49% 0.45
44 | #3210 H 6.37% 13.88% 0.46
45 ﬁﬁﬂ 14 2 9.84% 20.89% 0.47
46 | K428 9.34% 19.70% 0.47
47 | K& 95 9.12% 19.14% 0.48
48 | WG 6 B 10.06% 21.09% 0.48
49 | WA 2 #A 6.73% 13.97% 0.48
50 | ZHw15 6.77% 13.94% 0.49
51 | Z#%25 7.07% 14.50% 0.49
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i o 4T B % HEiEE | wTwis
52 | &% 1 4.85% 9.93% 0.49
53 | [FIEIGAE 3 3 5.95% 11.87% 0.50
54 | BiFE 1 12.65% 24.42% 0.52
55 | kAR 14.30% 27.40% 0.52
56 | )i 89 5 13.05% 22.24% 0.59
57 | AT I 1 8.52% 14.49% 0.59
58 | fRIEA 3 1 8.83% 14.98% 0.59
59 | 35 8.21% 13.73% 0.60
60 | &l 1 QREED 12.43% 20.65% 0.60
61 | HFNGIEZ MM (A 8.50% 14.07% 0.60
62 | W&iks sy 8.13% 13.47% 0.60
63 | E% 9T 7.69% 12.69% 0.61
64 | K475 10.03% 16.46% 0.61
65 | HFAGHZ MM (B) 8.58% 14.06% 0.61
66 | WEiks 1Y 8.33% 13.62% 0.61
67 | W&iks s 8.04% 13.05% 0.62
68 | W&tk s 115 8.26% 13.37% 0.62
69 | ZiFl2 H 11.24% 18.12% 0.62
70 | HEMES 7S 8.33% 13.28% 0.63
71 | L GRERD 9.44% 15.03% 0.63
72 | Wl 10.73% 17.05% 0.63
73 | Mkl 3 10.32% 16.36% 0.63
74 | HeEiks e T 8.16% 12.91% 0.63
75 | & 90 5 12.41% 19.44% 0.64
76 | ek #1295 8.25% 12.89% 0.64
77 | K&11 5 9.41% 14.66% 0.64
78 | W&tk s oY 8.55% 13.13% 0.65
79 | Emeiks 18 5 8.87% 13.33% 0.67

R RSN, RANFR W TE®: SF BN EF %
EATARE, REFOIAFES LT UAEG KEREAF N TAT
R AFT, AR EGWET kG MRENLELES, ESAH
B E B TATRRACET, RERARENET KL, SREN
EEeml, stAFNAEES T RNeE®R T Emrdka, e
RERF T AT MR 42 ) 78 EARE A

BT AT E K EN RS, GHNERGUL=ZF A
FrEpE &R 2 —&H, &R T EHR
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(=) km-mAEREE

EIfEREX —BHEHAEeFENE RITHEEEIRKANE
RAEMERE AL AHPANE—F Lo e E G|, £4%
BEAZ R AHE R R BRI EN R AE, ©RREE— B
HESFENRANKL, ETAARKRAE. Al TAEES
MeE, RAB#MEE - NEEZHRKIT,
BAFAERMEHE X : R X (O Z2—ME, t,, t,]
LHFE AR R F ], AR AR, B 2% R R oK B R
DR (t,) HIE X Z:

X(s)-X(t)
max
SSESEELty, tn - X(D)

DR(t,) =

,m| (5)

HTRNSAREREWAREETAERCWN, HHXAE K
ANR RABRMERFHBETT ESETE LRI T W a4
EE R R AEE.

AT, A E o K B R Z A0y, 452 ok RN,
B s A B R A F N, U IFN ARFES, K —FAT
D#EA T EREESNRER SR AERBWIL R R, i
HAERMLRETRE, WAESERAXBRATTNRYEN, 7
DL AT 3 5 9 B 4

BATH 2013-2015 FAEE S GH LT FE A HHR R A H
B R T Wi, SR wE 25 fron. A UEE, T=FAFE
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SRR E-RAERLEN 0.92, BIwRBREAAEL S FHRA
EI#A 10%891E, A2 FEELBFHFNREN 9. 2% MTL F
A FE W aE - T oA BRI EG 09 0. 69 [ 0 M Wi 3 — 2 A BT 4B EL S

W EE, REELERANEE LEBRT AL FE AT,
K25 BERFLERSSHREDE A BRRE-FKEHER: 2013-2015

1.00 0.92

0.90
Y 0.0
0,70
% 0.60
K 0.50
=10 40
ﬁf 0.30
& 0.20

0.10

0.00

0.69

IR &t 5 S FNETE /=g
LRS- el O NEIE (= SRE s S eV L1 n i s SN v

Al 26 & 2013-2015 4 Ah % A 4 Wi am — s K BT 22 - 22 oA 1Y
BEAE, BXNEHFERNLALEABSABELELNWH-RAH
B EpAE 0-6 2, RITEANT 0 k- RAERIILE (&5
oA 1% BEA—4H, FAT 6 - AEHLE (SHA 1%
PIN—4, BHREMLHFAE 0-6 2|00k E-FA BRI EH S 4
10 4 &K,

ALUE W, daE- oA BRI R A 0-6 Z A A S h &
Fo NEFE, M4 EELHRE-RAERLELT 0.6-1.2
Z 8], KA 0-0.6 Z[E & A 23%, £ 1.2-1.8 Z A8y A
18%. 43t B4 A T 0-1.8 Z Bl Wyl as — = A B R &t A3t
85%, MIULF X —IAIAEFREE,
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RERE AW A BB & AME Y 60.51, m/NMEH-0. 46,
FABER 0.92, BTHEFE A WK EZ-TAEB#HLE 0.69,
FHAN =59, AL THEENAEELKE-RAEH L EE

T AREFE AR E-RAEFE,
K26 BERNRBESWR-RREHEILLESMAEFE: 2013-2015

45%
40% o] FHEAYE: 0.69

35% f-o-meemeoemeoeee]

30% f-o-meeoeoemeeeee

[ R e
7
b, 20%
15%
10%
5%
I —
0%
N A N D D N\ A N D N ) o\
beg 00@ ‘ox'-" m& tbm'“ '»0) %'»yb ‘ov'o" mv?’ qf"v %y‘b \‘o\b‘"
\\0-\»-\» YV R e e N
b 5535 1T = AR — K R EE

Al 27 & 2013-2015 4 Ah % A 4 Wi am - K B EL 22 0 5 2Ry
HPE, A7 EEMHNE-0.46-10 Z H WA EX A KE-RAE
B EWSAER, ZAEAT 10 - R A EHLE LR
K10 (EFRTRAEES) . ATERET, WH-KAEHL
o ThRtrEABNAEES Y537 R, SHA 0% =T
EEnE, RTHHENNRER., A8 RESHN=FHEK
- A BRI ENT 0 EHEFLTEEM AR EE SR
~RA BB RN ARAE: KT RAEEL R E-RA BRI X
AR T 0-6 2, [FlEA D HO LS WK ROk BT
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HWEFREAE, FPEAFELNRE-RAERILEZFALAEAR

EZER7
K27 BMERFERESWR-BREMEERASIE: 2013-2015

10
@
el
s |
x, 1
=l
ey ||
HH HH HH _____ Mm HH _____ V== I = I g 55l A :-- 0.69-
c INNENENENE NN
-1 S s A ﬁ;‘;& > & S S
g

&l 28 FulE 29 2 2013-2015 4F oo AL 5 2k & diar - & A Bl L &
BB B BT R AL B AR S MR 3 - OK BRI R AR AR

~0.46 ElH AR E 60.51 ZHHHFEBLT LA FH XA,
K28 MERFERESWE-BREMELEHESE (8 10 4): 2013-2015

220% gy EEBI-GHi%O, -
VL3 0660591

200%

180%

160% | SR (i 50,01
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q&loo%
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T 80% ™-HE
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K29 BERFEESERE-BREHEREEE 5 104): 2013-2015

220%
200%
180%
160% -5
140%

120%

00%
wt .
m 80% ™ 5
60% m d .
[ ]
40%
[ ] : - ;
20% 4 & DA IR PO LT IN0 = g & .-. e
0% S 1 e =] 1, ﬁ F%-%?E:_(.o“ ‘ -
_20%0’0 5 5 15 6 25% 3G%35 45% %55%6(%65%7(%75%8 /8 % 90% 95
A2 0. & O &2 5 (WD -0.38
-40% o —i;.g;_g%._;
-60% EN G ar N E29)

LERHRCHZH T ARAERE, RNELELZNEALEE
HEMERABRENAET, RAWAELES EALFEAEMELS
TaRAEF? T EER A, RATFEFLEE 2013-2015 4%
B 35— K B R 2 BT 10%8Y 2 4, HATE & B A 45 vl sm o
Tt T, & 6 & 2013-2015 4% B a8 — 5 A BB EL R HE 2wy
10 AL R e AL E, RATT U E X XS8R A BHE
HEA 10%. mRFAATEFE A FBENEEENE, RITEHL

ZEWRE-RAEBRILE N 0.69. 7 10%H K& AT T (Bi& A
B A 10% B LT, B R E AR 55 3 5 4 6. 9% (10%*0. 69) o

EXR6F, Kam-—mAERLEHL 105 E e, FAhlEE
HEa TUREFE A fFryRkaE-m A BRI E (0.69) AL
10%3 & 8- FH A EHE (10%) HTHETMENKREE (6.9%) .
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M, staE-R AR EHE LR 10 ELRE, BRLWEILR

A FE B E AT .
#F6 BERRERESWR-BREIHLERAL AT 10%8%34E: 2013-2015
= ‘
i 2K e poxEs | SO BRI
5 [
1 | FER 3 209.70% 3.47% 60.51
2 | EFEE3H (Lo 216.42% 3.58% 60.51
3| FEER 1M CAEED 156.04% 3.12% 50.01
4 | FEE 41 106.36% 2.91% 36.54
5 | FEE 281 (lLhFD 83.38% 2.71% 30.72
6 | BN 15 12.17% 0.76% 15.93
7 | W1 H 47.76% 3.45% 13.86
8 | mEBHMK 1M 65.60% 8.00% 8.20
9 | #lE 29.66% 3.94% 7.53
10 | RECS 7.67% 1.33% 5.77
11 | RERAS 7.32% 1.28% 5.72
12 | W15 5 30.65% 5.44% 5.64
13 | JEEA 35.13% 6.23% 5.64
14 | W16 T 30.73% 5.45% 5.64
15 | REB S 8.24% 1.47% 5.61
16 | W31 #45 30.30% 5.41% 5.60
17 | #F% 3 M 51.68% 9.64% 5.36
18 | Y H| Z HnE B EF] 12.20% 2.30% 5.30
19 | ASEREEK 48.73% 9.34% 5.22
20 | iEKFS K 71.72% 13.75% 5.22
21 | &P 158 = 42.24% 8.23% 5.13
22 | EFEAK 3 33.78% 6.60% 5.12
23 | KAREEE 1 1 42.93% 8.40% 5.11
24 | FZ 2T 39.85% 7.80% 5.11
25 | WABEHRER 15 26.74% 5.26% 5.09
26 | w1 45.66% 9.01% 5.07
27 | BH#E1 5 67.61% 13.74% 4.92
28 | w2 W 45.73% 9.40% 4.87
29 | FIERAE 11 48.02% 10.01% 4.80
30 | EIERK 2 # 39.28% 8.20% 4.79
31 | i35 53.32% 11.36% 4.69
32 | T 25 52.18% 11.25% 4.64
33 | BEIERK 1 1) 35.87% 8.29% 4.33
34 | 4RML 3 HA 33.43% 7.75% 431
35 | kR H® R (B) 33.56% 7.92% 4.24
36 | WK EZHE (A) 33.44% 8.02% 4.17
37 | B A 43.77% 10.93% 4.00
38 | &k#E 18 1 36.80% 9.40% 3.91
39 | BAVIAME 131 46.20% 11.99% 3.85
40 | B 1 34.74% 9.21% 3.77
41 | K2 ¥ 33.14% 8.84% 3.75
42 | MR 15 73.57% 20.74% 3.55
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= ‘
i 2K e poxEs | SO BRI
5 [
43 | HEKR1 5 32.88% 9.52% 3.45
A4 | JAE IR G R 37.22% 11.17% 3.33
45 | s 1 1 52.76% 15.85% 3.33
46 | NENHEIT 36.68% 11.21% 3.27
47 | HHRKERTE 1B 39.65% 12.47% 3.18
48 | HRWL 2 1Y 25.11% 7.96% 3.16
49 | &z 21 GEEE15) 44.62% 14.16% 3.15
50 | PEEHEXR 1M 25.82% 8.27% 3.12
51 | s 12 1 35.27% 11.58% 3.05
52 | =2 M 24.89% 8.23% 3.03
53 | FAEREEE 1 1 49.92% 16.71% 2.99
54 | HEEHFER 10 I 28.91% 9.70% 2.98
55 | f ik EA R 1 B 13.97% 4.70% 2.97
56 | PEEE 5 HH 62.13% 21.14% 2.94
57 | &P 151 % 41.42% 14.69% 2.82
58 | iE/KIE 15 87.41% 31.51% 2.77
59 | AE 1 39.63% 14.52% 2.73
60 | &HE 1M 28.27% 10.37% 2.73
61 | SARESfiE 31.60% 11.86% 2.66
62 | HEGHE 7 W 25.85% 9.74% 2.66
63 | HEFER 16.53% 6.24% 2.65
64 | PEAGHE 2 B 23.95% 9.16% 2.61
65 | R R 1 1 33.94% 13.16% 2.58
66 | SIHIIMEREK 11 62.45% 24.66% 2.53
67 | HHEAGHR 9 W 24.26% 9.86% 2.46
68 | [E%TF 37.54% 15.72% 2.39
69 | BLEFHES 1Y 40.18% 17.03% 2.36
70 | WE K13 32.20% 13.70% 2.35
71 | BHERE S 45.64% 19.46% 2.35
72 | FALS 51.52% 22.11% 2.33
73 | HEAGH 15 H 22.31% 9.62% 2.32
74 | S 1 30.18% 13.06% 2.31
75 | SMREKA S 31.90% 13.96% 2.28
76 | HHEAHR 8 1 22.77% 10.05% 2.27
77 | %% 10 # 34.75% 15.59% 2.23
78 | %4 13 33.32% 15.05% 2.21
79 | BHE1 S 24.34% 11.00% 2.21

Z— 7, BATHEFE 2013-2015 F# B H - A E# L EH L
B 10%8Y &2, 5478 F B A 18 89 aa #EAT LR 2 A & 7 & 2013~
2015 FEHBRA-FRAERMILERLE 100WAEELLE, RiE
XU SR AEMERANT T E N EHEY 42%, wRASRE
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P E A TN AR RE, BT H T = el aE R oA B
2 0,69, & 42%e7 TAT M A F T (BUa A BRI 8 42%) ,
U 3 R A 29% (42%%0. 69)

ExRTE, Ku-gAEMILEHLE 1060 ELF, TH A
EowmkaEgdsdPE A FrRaE-RAERKE (0.69)
XH L 5 10%E 4 0 5K BRE (42%) W EmEF R E (29%) .
X—BaT AT, URABREEANCEREE R, HE
MR AT TREZNABEELEER LW RIAUATLE T E AR HE

=R %,
x7 BREMARBERESWE-BREIHLEAS G 10%13E: 2013-2015
i o 27K Ko Bk | SRR
= Eh2
1 | ZHE15 -42.67% 92.97% -0.46
2 | &2 (BRI 2) -30.78% 81.30% -0.38
3 | BEAM 25 -6.92% 33.77% -0.20
4 | B2 1 W -7.16% 45.43% -0.16
5 | &Ji9s 5 -9.90% 71.14% -0.14
6 | M1 -2.46% 35.85% -0.07
7 | RN 2 5 -2.63% 47.55% -0.06
8 | EZk1E -2.40% 54.53% -0.04
9 | &Wi1se 5 -1.39% 58.68% -0.02
10 | s 15 -0.57% 41.58% -0.01
11 | T REREK 15 (2012) -0.11% 29.84% 0.00
12 | B%e s 0.10% 43.70% 0.00
13 | THE5kmg 1 1 (B) 0.48% 26.95% 0.02
14 | Bt 1.41% 50.77% 0.03
15 | B 1.97% 62.26% 0.03
16 | & 96 5 2.06% 59.48% 0.03
17 | FEERRAK AR 2.47% 59.79% 0.04
18 | #ZBH 1 #A 1.84% 35.64% 0.05
19 | BHE1H 2.78% 52.07% 0.05
20 | HE1S 2.66% 41.66% 0.06
21 | [F)EE1E 4 3.06% 45.05% 0.07
22 | &I 93 5 4.47% 61.51% 0.07
23 | WE 1 (D 4.68% 60.91% 0.08
24 | HRE 1S 3.42% 40.03% 0.09
25 | RRfEmshi 0.14% 1.52% 0.09
26 | VLR 122 5 1.87% 20.08% 0.09
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=
i 447K e goxEmE | SRR
5 [
27 | Bus s 4.49% 41.91% 0.11
28 | &Il5k 15 5.92% 52.72% 0.11
29 | AERT 3 3 3.99% 34.30% 0.12
30 | &REMRHK 1 5.00% 42.72% 0.12
31 | fihE 13 4.93% 38.88% 0.13
32 | &89 5 7.74% 60.17% 0.13
33 | 2% 10 5.14% 39.39% 0.13
34 | KRET IR 1.93% 14.54% 0.13
35 | WA 2 3 4.93% 36.52% 0.13
36 | JU 2012 6.05% 42.44% 0.14
37 | H#%25 5.76% 40.28% 0.14
38 | w5 45 5.43% 37.48% 0.14
39 | K425 7.00% 46.90% 0.15
40 | [FJE 2 5.05% 33.09% 0.15
41 | s E 2 W 7.16% 46.69% 0.15
42 | BENE Ik 6 1 4.83% 31.46% 0.15
43 | WG K 6 W 7.30% 46.96% 0.16
44 | B 15 6.15% 38.62% 0.16
45 | £ 1 8.83% 53.71% 0.16
46 | [AE 1 CF 6.04% 35.02% 0.17
47 | B35 7.21% 40.16% 0.18
48 | HEAE I HHE (A 7.76% 41.91% 0.19
49 | BTG IEZ WHE (B) 7.85% 41.88% 0.19
50 | ks 8 5 7.70% 40.20% 0.19
51 | meftiks 1S 7.81% 40.59% 0.19
52 | KERIERCE 2 B 6.61% 34.35% 0.19
53 | K495 7.91% 40.46% 0.20
54 | w&eiks 115 7.85% 39.75% 0.20
55 | KR IERE 6.23% 31.42% 0.20
56 | ks 55 7.76% 38.93% 0.20
57 | mEeMmiEs 75 7.96% 39.56% 0.20
58 | %AFH 15 4.31% 20.93% 0.21
59 | wmAeiks e 7.93% 38.46% 0.21
60 | Wk s 12 5 8.08% 38.55% 0.21
61 | ks 9 5 8.21% 39.16% 0.21
62 | Hz9 S 7.57% 35.96% 0.21
63 | & 90 = 10.53% 49.90% 0.21
64 | ek S5 ] 18 5 8.45% 39.63% 0.21
65 | K475 9.30% 43.38% 0.21
66 | KRWE= 4.74% 21.98% 0.22
67 | Y3 10.17% 46.80% 0.22
68 | RIEEAR T 15 1.86% 8.37% 0.22
69 | LA 53 5 9.77% 44.01% 0.22
70 | A 2 1 9.78% 42.80% 0.23
71 | [A)EEME 3 1 5.82% 24.80% 0.23
72 | PEIRAIHT 10.64% 45.25% 0.24
73 | Widikf— 15 9.77% 41.26% 0.24
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=
. o AT e ok | P REE
74 | TR 1 7.92% 33.13% 0.24
75 | Kens 9.42% 37.80% 0.25
76 | H&eiks B 16 5 9.12% 36.57% 0.25
77 | &8 11 6.07% 24.10% 0.25
78 | EifsLcd 1 1] 13.34% 52.48% 0.25
79 | meiEs 17 5 9.76% 36.66% 0.27

WL RN, RINFEMELT LR, R THELENLEK
EREMBER: (D REFNLEELT UEESAHERKAMF
HREAFT, RREFNRE; MRENLEES, EH5AHEE
BAEFEGREAFT, AERERENKE. (2) SRENLFE
S, RRFNAEELTNES KB ETeyka, RN
[ 2 4 1 AR B K

BT ATV EIAE K EN RS, GHNERGUL=ZF A
Frapm &R 2 —BW, HRERTEHR,

=, WA AT B A Ok M A AT

e X R AL B 2 & v K 4 4 2y b 5 BRA- R i 2 4 AT HEAT
T RAWMN Tz, RINMTFERZZFWEA: EiFNnAsE
ek Grar, MR EEETE S LT BN E AR R A T AR
W, BEWEMRT i HE . - & A B # & A oo 18
TZEEAAERE, REEEAERENEALTATEE - IE Nl
BENFEAT A = B X,

ATEERE W, RAVEZ 474k 45 47 8] 69 A8 < 4 BT 4
HEZFHM T EHTIRKNHE ETRHRSTNER, AT

MREIETFERBEHRAGEAN TN A FTES VSN REIERF. &
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B L 25 3 44 A T B0 R 7 20082015 4F 8] B9 4 = 4 20 L 4 F 48
AREmELFELNE, LML AEELZXANT 10% & 8
%o H1 7 2008-2015 4[] oy & = 4F P AA 5 2 4 U0/ W04 45 47 BV AR R
A, CREEHWTH L
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