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-1.30% 1.42% -12.18% 1.41% 10.88% 0.01%




FEeRIERS AR R IR R R A E, T E St eli—
o> FPEE 500 FEEINEREE 1. 6% (FEHPUNEEE, TRIMTREERED. P w0
feS RIS 2R Al IS 2e R B, U aiR Aa) A HH
E 4 fzithiedn, B EERF AR LS, B s A mE B
Rty IR ARE 4 e P e, TSRS, femsRER o e mith Sk
EREHE.

T EEE I RHTNSL SR E TS, 1 HEE (benchmarks)
T PUAE:  benchmarkt = %% *FPIF 300 3880 /(PR 500 3880 £1)-1)+
[(1+0.015)41/B0)-1]; HH, t=1,23-, T, T FZTHEEEZEH; A T BiX

(benchmarkT) 12 TRLHHE: benchmarkT =[I1 "% 1+bendimark: j-1 B,

T=2,34,~ [T'a{l+benchmarks F7~ + B2 T HE)(1+benchmark: E5rESR

3.2.2
10. 00%
5. 00% awﬂ
0. 00 Lf{?#m Py Jf l (lhfﬁfrhkn

-5. 00% , —V— A M \
| ",W -.-"J e .'I | \ /!I Il,' ] llv '\'W\j P I,."I [ iﬂ_ Il.—.']l. "-II U'w
|I , -“",I ¥ '-,,r i I_Il, I'I |'I"'| Il“ll .'\'|I 4 I, |.". J '|".|__
-10. 00% W a . A A o
JM W‘UW [ I', SN A
-15. 00% I#VF o ﬂJ LTR
| i \\r\(\ /‘ |"."'r! .". |_|I .".; ; 'l‘:;f.‘l -
-20. 00% 'lzﬁuL G '
W .\1 -.,f. ,‘!\f’ Il.n
-26. 00% i
-30. 00%
2008-12-16 2010-4-16 2010-8-16 2010-12-16 2011-4-16
| R 0018 — R |
2011 6 30 2009 12 16 6
2009 12 16 2000 6 15
84
4.1
411
1999 4 13




2001 3

2003 9 BMO
2011 6 30
LOF
300
4.1.2
2009-12-23 9
Barra
(MSCIBARRA) BARRA
(BarclaysGlobal
Investors)
2009 12
300
2011
1
2009-12-16 2011-05-13 11 2001
2008
11
2009 12
300




2 2011 5 13

4.2

300

300

4.3

4.3.1

4.3.2
AESTHEAE T LEMR R SR REES.

4.3.3

4.4

4.4.1

6.51%

442
2011 6 30 0.987

74%

95%*

2

300

0.987




4.5

2011

2011

4.6

4.7

5.1

2011

5.2

2011

85

300
300

3.79%

300

300

-1.79%

2.69%

300



5.3

6.1

2011

2011

300
06

86

30

2011 8

300

25

2011 06 30

2010 12 31

140,683,766.34

118,845,424.

87

7,917,057.37 9,416,074.34
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6 600362 2,542,144 90,093,583.36 3.24
7 000001 5,074,561 86,622,756.27 3.11
8 600383 13,490,200 86,472,182.00 3.11
9 600741 7,254,489 80,742,462.57 2.90
10 000157 4,892,800 75,251,264.00 2.70
7.3.2

%
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4 600138 3,351,184 44,235,628.80 1.59
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7.4
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4 601601 133,957,193.62 5.42
5 600015 119,324,513.32 4.83
6 000001 116,754,019.52 4.73
7 600383 115,871,662.22 4.69
8 000157 115,456,664.70 4.68
9 601088 113,953,737.11 4.61
10 601006 112,372,512.93 4.55
11 600900 92,391,235.13 3.74
12 600585 92,033,059.51 3.73
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13 601668 89,998,943.20 3.64
14 600036 87,876,754.44 3.56
15 600362 82,078,947.51 3.32
16 000002 82,032,340.27 3.32
17 600028 79,946,802.91 3.24
18 000666 78,163,201.50 3.17
19 000651 76,098,048.54 3.08
20 002304 74,484,335.68 3.02
21 002465 74,292,179.99 3.01
22 600060 73,058,146.78 2.96
23 000039 71,113,802.13 2.88
24 600160 69,825,995.94 2.83
25 600172 68,565,913.95 2.78
26 600741 66,080,537.60 2.68
27 601101 63,398,239.35 2.57
28 601699 63,293,455.99 2.56
29 600508 62,166,043.09 2.52
30 600111 61,784,542.54 2.50
31 000726 61,620,695.79 2.50
32 600519 59,408,286.96 2.41
33 000402 58,255,725.71 2.36
34 600742 56,909,978.66 2.30
35 600019 56,725,799.12 2.30
36 600704 56,658,505.84 2.29
37 000755 56,351,239.10 2.28
38 600016 55,822,185.12 2.26
39 600219 55,208,516.65 2.24
40 000685 53,364,773.42 2.16
41 000960 51,544,671.34 2.09
42 600409 51,311,144 .24 2.08
43 600048 51,302,323.39 2.08
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7.4.2 2% 20

%
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2 600900 140,247,715.67 5.68
3 601166 123,485,768.03 5.00
4 600015 121,194,553.71 4.91
5 601318 117,319,054.04 4.75
6 600019 114,098,743.83 4.62
7 000002 111,415,902.03 4.51
8 600028 91,264,495.22 3.70
9 000726 87,871,197.49 3.56
10 601088 87,554,798.55 3.55
11 600031 81,360,752.02 3.29
12 601699 78,841,446.04 3.19
13 601866 77,830,047.55 3.15
14 600000 76,880,440.74 3.11
15 600172 76,182,136.77 3.08
16 600585 75,374,675.42 3.05
17 600631 71,976,199.85 2.91
18 600160 70,338,596.30 2.85
19 000651 68,763,027.30 2.78
20 601601 67,462,705.07 2.73
21 601101 66,943,159.53 2.71
22 600060 66,909,687.20 2.71
23 000488 63,468,542.37 2.57
24 000858 62,770,888.25 2.54
25 000039 62,697,282.06 2.54
26 601288 62,421,852.18 2.53
27 000755 62,097,781.57 2.51
28 000527 60,241,735.05 2.44
29 000402 59,936,131.90 2.43
30 601668 59,287,569.05 2.40
31 600016 58,551,287.40 2.37
32 600547 53,205,105.84 2.15
33 002024 52,898,318.04 2.14
34 000069 52,709,225.49 2.13
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