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P, REAELSEALE, RAAETRIGE S 7k, AR RA.

BHFRE LT, AEATARE LMK Z S L06 R B HAT G 3540 69 1K
Z, ZEFLQHEERRTATEY: OB EZELN RS KR EI2HFRE, F
BAAETRRETHXRE;, OQRAKEFZAETKR, FERRAALHARZILA
it 5, OISR IR &R EEF,
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BABIARIMN, OFBE, ZRWEFETLERAEREZR FHETHRETS
WA T IZAT UM ERR—; OFAAFBRRERIRZELS HRBHRGRZ
FRIN DS FEF I RIS MBI FHEA K, RREIT AR R R 0K
BERNFH;, OER—FTF, deTikik B A B3 e9 R E XA F RE LA A
RO E, AR ERIFREFRBRTHFFAFRE, MIFOIREBERD AL
BHEBRIIEE T, RFERAEG R E IR E A

RIFBINA FAAFA, KAERSTRRET TEASHREARATHRE, ALEHEMH
VAT R 2t Fh A8 A K AT 0 PR Z AT @Mﬁ%ﬁﬁh#@&ﬁu%ﬁ%&
FRRFESE; QAABRAGRERRE LS HIFOI/BE T HB LR ZHORELKR
—3; @AUBBRERREAEH5HABREZG RIS BAFIE FEHEAX,

B BIF IR R AT AL &?%&m%‘ Hl., BRREAEENIY LK
#, AESTH AT ALATHREMANIXTTCE.

(2) BZE3g5% %% (Equity-based Enhancement Strategy )

REAEAIBRIZIREFT FRIFIRE, MEREET R Lah b, #HTEEH
WM T, KA KRBT IR ARG BADT 3G 32T R, BP 3| PR R AKEL R o
AR FEERM I, B B S S A AT, ) B A A E A B 3 5 Rk
VAR IR BB T &

HEIRMA T KA aA0xt TR AR B, B RKEALRA SRIFREY
Fo “TFHRIFIRE” XA RS TASHAT Rz 5045, SR ERfim
PAZY R, vAH % B ¥ IRIZIR £ RABIE 0.5%, FIRIFiEE AL 7.75%, HYTHK
Rk 2 AL 03%, FTFHRIFRETALA475%.

A. A -TFH K@% ( Fundamental-based Enhancement )

AT I ERET GO, GEIFSRELETGENINS, KESKE
St AT 4G 38 HORM IR B i AN PR EE R B AT, B PR RAKEC 3R 547 89 35 SR IE
VAR BB SRA K B 0 R. R m S, AESRH| R RAKE L EFA T —H K L MR
FEAL ) IR Z

OEARTmIRE, B2 HBFEEH, BETLGE TR,

@ B AT KT R T KGR, AT ¥, REMSAEED;
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PRI HBRIZIR £ A0 T 7 RIFIR Z 09 ATR T, SR RAKEL A A £ AR

A EB AR A0 Z K, ARt LR A5 RAKEL 49 S IR BAT R 42,
R RN R AR A R L P e AR R .

B. =1k 3& % % (Quantitative Enhancement )

AF A KA Alpha % B FARR, 2% 4645 I 3RIF1R £ o T 5 SRIZIR ZW9FT4E T,
HALFE R A R E , VEAIBHIG BRI T F 0954 .

ARBHRBOE. RK. BF. THHFEORKEE T, &3 Alpha % B TR,
XKEBRFEH—27EH TR, LFPMMELE T EERI8KZ 6 45T Fota st E1EKF,
QiETRE, THE. T4 E. EVIEBITDA 4547 RKBETEIZafELFoa L
Ak AR AAESFHEAFG D L RN K, BAR TR0 L1
WoaE) BA R BAIEE FR KRB R FRARG LA FARA KR T A AER T
2R ORRENH D FIRAAS . MBI F AL E T

@it Alpha % B FAEA, AIAFPIR 300 $88Ra REAT 6004, FHARkIE
PtE R, B EIRIZIR ERT FIRIFIR ZM AR T, PR 300 F540ma &
HATREMAL, VA FRBIE BT T 95,

C. HAbshBh¥g3% ( Other Enhancement)

AIRELTT RIA T BN IR R, B S RE AR T, RBARHILE.
H AT R R FRIIEANIRE AL, VA BHITREAT. A RFBRENHER E X
EEIAEE, DGR TOE.

3. BUEL TR

AR K 2 6H EAGERMER . THHRXE . G R F S A E Z 2
BAESATIEF, AR FHIEHE, WiREA LTS,

4, RALFR%

AEAMEAE TR VARER ST TR, &
T ERFTE Y0 —FAABUTR A Rk,

FFAEAFTH, ARSTHATEBARMNER AL e TL, %

.>‘_

ala

AT S A TR E AT,



© Y.EGON

RESEESEIOERSE 4708 300 454000 B A E AL R A4 (LOF) E# 183530 B2

5. REARBAZK B wRALEHE
(1) TR
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(2) REHAREE
A, BB IAR BRI RE TR EEL, KRASEEAWREMXEFARE
AR, ST AR 69 3R LA R
B. SRIZATEI 48 RO LR &k A RN E) 12 8, BAERRTAL. 4. Bk,
WA AT B0, UBRFAMT KRG L, AKX & LR, FHREX L
12 & F AR AR TGN E B G R%.
C. HRFAERSHFMFBERIEIL, EEEE0NERTEE, -5 HR%E
JLAF IR W IR, At BORIZAT A TR 4K
D. AAEFKEALE —R T F3 A Fo £ 5] 3 L RFLFR, dfFReRE
Eim%%ﬁ%zéﬁluéi%ﬂmé%iﬁ,M¢hm%ﬁﬁwkﬁiéﬁﬁ%
P e 2 PRy PR PR R A PR B PRSP
E. BARSEESLR AT GELTRAZINGRE FHRIZXTMEAE L
LR, AT EARE 10N B ABATIRE, SR XIRAFIHLE
(3) SRIFIR LRI 55 3E
AR BAT AR IR IRIF B AT A FRF AL K E S L agb B AR
# R Z )6 B PR RIFIRE AT 05%, FIRIZIEERARL 7.75%, H-FHTFR
FIRAFAT 0.3%, FTF 7 RIZIRETAL 475%. A 03 AEmE 5 bk
B IK %%% BATIRIE, BAR. FERT PN ELRIFIRE TFALAL

=

JBH, FHLhMmMRIZIREENALETEFTE, HYRIFIZEEFED YT HFRIZIELEY
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SFIRIZIE £ AT 5 RIZIE £ E AR T
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FETHFRIZIRE-A YT FRIZIEE VK, P K Y —F LR35 4.
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AHEA WG H . PIR 300 $540>05% + ] db A2 A1) £ >5%

S0 RAGE IR B BATAF L R B2 18R AR R AR, A EAURAG . B
AT HLRBEZ LGB IS, KEAE AR R AR AT, L4k
LRI AN R EMAZ R EEAFEEETANR —K, FRYEIEESSEE, &
BEBAFEREN 3 NI AR Y AP BIER SRR Lo, SHE 23
#BEVL B 5w

Ftaa AW RS
AEARTREEEA, FHRR ST ESTROEE, HAEEL ST
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APIR 300 eI
1 ZERE, FIBIERE 2012453 A 31 B, KREFHIIMS

AR oM E

LA TR

R
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AGEAIZ T A4 (LOF)

B R

. _ EEEEFK T
A5 R H 28 () il (%)
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5 | SRATH AL B AT AT 10,660,975.02 0.74
6 | HMIT 2,174,860.85 0.15
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2. REARBATLY XK EZRFHE
(1) 3BIIERBAT L LR 2 KA
X P _ P X Wt -
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A R, AR 4k &L - -
B |RiEklk 237,112,195.92 16.54
C |4z 352,913,200.45 24.61
CO A A 90,675,754.70 6.32
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C2 A RE - -
C3 K. PR - -
C4 L. . B, B 31,616,533.74 2.21
C5 0,5 2,856,283.95 0.20
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F|xGdEs. okl 37,447,303.17 2.61
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H |[#AXREERS 34,199,936.06 2.39
| Ak, R 454,669,782.20 31.71
b | BHEL 72,423,511.23 5.05
K |[#aR4L 8,252,651.81 0.58
L |5~k - -
YEREZE? 13,616,319.79 0.95
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(2) BRILFIAT L KR ERFBA
R i 50 AMAME () 5§§€;fﬁ
A V- O S 12 - -
B Rk 15,500.00 0.00
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C7 AR, E&. Bk 4,428,260.00 0.31
C8 E. AMh 5 25,599,000.00 1.79
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D WA A B A ek 391,760.00 0.03
E EH L - -
F SGRIEHy . iE L - -
G 12 &AL - -
H | #XREXEHS - -
| gk, PRI AL - -
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5 000895 | LK B 604,672 | 41,661,900.80 2.91
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(2) BARBARI T MR & A = M b 5] KON HER 89 AT B % PR 238

BA 4m

e | merE | mELH | HE (B) | AAMEGR) '“%f] f’j‘ ff‘ (ke
1 000919 A th b 3,180,000 25,599,000.00 1.79
2 000732 ARER 3,009,824 17,336,586.24 1.21
3 | 000927 | —AEA 668,600 | 4,412,760.00 031
4 | 600325 | & Mikr | 500000| 4,265000.00 0.30
5 600886 EiZw A 66,400 391,760.00 0.03

4, BEHFRBRA B> EGFHIZLALS

X2 Tk EBa At AHE (L) | EREKE B (%)
1 |[BRMEA - -
2 | RATEZE 67,735,000.00 472
3 |eEkfR A - i

Hb. R M RME - -
4 |4dbfEA - -
5 |pdsE ME A A ] ]
6 |THAE . -
7 |FHZE - -
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6. |AEHRBAAME & AE T FEH XD HL R+ 2 K- LFERR
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AR AREIARIFR L7 LIFIES.
7. BEHIREAAMNME RS T PRI KD HE 68T AL RER T 48

AR ARAE IR RIFA AL,

8. BEAMELWMEHIE
(1) RASR T+ L7 ZATERRER BN BT LRAE, 5
HARARE b B AT —F 1B M. L eHFH,

(2) ARSEFHA T 2 RERRE R SERNL N GRRTE.

(3) HAF =M

B3 2 #R 28 (AKRTL)
1 B B ARIE A 250,000.00
2 FLKAE S B2 357,500.00
3 SRR A 35,664.41
4 LK F) 8 1,439,960.38
5 IR QI 91,736.06
6 Hopd bR
7 T 5 A
8 Ht,
9 At 2,174,860.85
(4) 4R IARFA 6948 T4 RINGG 7T S 49 4w
RAEA RIS R RFA A T4 I T 3 4.
(5) REIARAT T 2 IR E P A2 7B L RFLBLIA
O BEHARIGEEZLT+ L REP HFERB LR LGHLA
F | e . o RAZRARLE | EEXLEK T4 | REZXRFA
g | RERE | BEER | T aMir) | AR (%) W
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2 KA R TR L
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Ry Aewglsy

A FATRIEVAIREAZ A . By I RTr 89 R ) 32 AmiE R A

KT, 2T MKIE
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P BNy EREWEE P oON. A EME. AWMAAFAR TR P eyt %

H

\

AAAGEME. BEEEERE. FEAK. KRH XAt A 7 XiF# L
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