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FEEH A BIRIZIR 2 A0 T 7 RIFIR EZ AR T, RIS 5 R KB4 B 515
AR A TR BRI R, TR Z G IR B A ALSH BY G IR SRk, AR BRI Y B
.

(1) %4 4% % (Index Replication Strategy )

AR IR H I B KR BATIR AT, BRHILT, 8804 R 2 4AR
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FEATR FGHORMW ARG E T B9 E R A IR K R F . L TR TR
¥, LAEREZCHE, ARETRIGEL G E, UK HRAK.

BERFHRELT, ARETARE MR Z SR 26 A B RAT 1550 091K
F, ZEFACHELRRTFATEY: OB ZEFAGRHKEZF0FRE, 3
BALASTHRBETAAXKE, QBRAERE T FAMLKR, FRALREHA R E LY
15, ORI AT HE® T RS,

AT B G AB AR 30 T OMAFE 38 BT IRBA &1 A IR S o i 8 ) vA
AR E, QAUBBRNIRESHEHGRER TR —1Tk, @OAUBHRGKE
BEABIFE RN, OFBRE, ZRWEITETLELERZF FHATHREL
AFOIIRET AT AR E R AR—; OB RERR BB EWB LGRS
FRIA B S F PR SR 5 B A K, RREUT R R AR AR R 69 1L

A REFHEIL, OER—ATLF, do L iEKE| A A0 IR E XA F B 9% R A
AR E, RS KT ERIF IR EFR T HAAFEA L, AT IRAL
HmAIR L, RFERA ARG R E R E A

RIBIA FEEN, KEAETRET TAEHEALTNRE, K2R MR
VAT RN 3 R E AKATO IR B AT B4k O FAARAT IR F 3645 A A 4R 69 IR
ZRRELE; QAABIIRERIRFAEHIFIBH T MBI R BT AR
*ﬁ;@mu%&%%%ﬁ%?ﬁé%ﬁ%ﬁ&?%m@&ﬁ%ﬂﬁ%%ﬁﬁ%,
BEBATHAMR AL AT ALATIRZ WA TR E L. B RREEENIOH Eif
), AEETHASREALATHRKZMHNILTTE.

(2) Z-ZE35% %% (Equity-based Enhancement Strategy )

AL I HRIFIR E AT FRIFIRE, M REE e al b, HATEEY
WrR M. AR RIFOL TR AT G EAAT I 532 H R %, PP B i S AKEL 3R 5
AR IREORM IR, ) HAIR F XK B ABATH I, B B 40 A S pbdi B 38 0% Rk
VAR IR B AR AT &

¥R AT 2 A KIX oAt T AR B A, RIAKERA “HRIZRE”
Fo T RIFIRE” XA RIS IZTASIAT R Iz 574F, S g iRz
VALY R, vA A F B HIRITIRE AR 0.5%, FIRIFIREFAT 7.75%, B TFHR
FIREFARDL 03%, FTHRIFRERARLA75%.

A. TR 3E5% (Fundamental-based Enhancement )
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A TFHERETHOREME, HFEFSREGATSENINS, KEsKaid
S AT 8 8 B PR BBk A IR B AR B AT, B PR BAKEL 2R AR 89 48 U PR
VAR B IR A K HB e R. BRmE, RASKH R IKRELEN T —AXZ R
AL IR 2

OERBRE, 82 FEET), ZTLGETHE;

Q@B AN AKFAE ST FRIMEMEKT, BTN T, KREARTEEL S,

@A ARG F ik X H A gy ZAFRE,

DA RA IR, ) o TR AAFEECF BIFR 6 /AN IR & lE & K69 R AT BUL 3T
KA HFIF NI H A fa -T2 038 A B G Ak 4R AE 09 AN IS,

OAKRATLAT IR 300 F8H M RA L R IR G RB) IR AFIATITAE, A
FEAEIRHIRIZIR £ Fo T 7 BRIFIR ZG9RIR T, HIIRSAKBL AN I £ AR

A LB R RR, AR LR T RAKEL 69 A IREEATH -,
P S USSRt P SR - Ok YU

B. =/t3%5% % % ( Quantitative Enhancement )

AEARA Alpha % B TR, £ EAAIEFIRIZIR EFTF 5 RIFIREZGART,
RACFEHOR A PR E , AEAFGHOIGRILTF 09 54

A GIMNAL. mKk. BA). THHFEORER T, #31 Alpha 3 B -F4278 .
XEATH—27 LR FaR, LFNEERT EERIBRE QLA FoARTAEE KT,
QETRE, TAHE. T4E. EVIEBITDA Fi64i7;, KB TELEEFE LT AL L
BASBN. AR FAREFRIFG L KK, BARTEEEL
Woana) BA R FAIEE B KE R FRARG LA FAR KR TG AFER T
E R OB ENRN D EIRAEMY . KENOIAER T AR RAEE T,

@it Alpha %2 B-FAER, AKEAST PR 300 4840ma RAT 4265, FHARIE
W R, AR FIRIFIR 24T 4 RIFIR Z69AI4R T, PR 300 F540R 49K
AT EMAL, VA FREIEBITT T 095 F,

C. HAwihsh3gsz (Other Enhancement)

AFKAE T REBOA T ARG 5% Rk, ABAE SR AT T, R E.
AAEBTH T IRIFELANTGEAGNIE, VARFTEAT. A RERBEENGERE X
BERREIRE, I RAL T TME,

3. BHEZ R F ok
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ARIE AT 69 16 B89 G B AL B 2
R B,V A 04 38 BRI AL

T R ALK, BT ATIOT LA 0 AL IR &
BT R SRIF IR E AT 7 SRIFIR £,
(2) REHARE
A. & B IATFEBRN KGR, AESEBARE X ZHARE
B9 EE,  FERAT B AR L 69 I LA R
B. SRIFAF A48 HORMN PR & s N8 45 8, FERRT AL, i, B,
WA AT B0, UBRFAME KRG L, ST EE LR, FFRB XL

15 B3 R AR R BA 05 8 Rk
BRIk TERE, R HR%E

L, Zo

C. ARIEARI A4 P Wy Fo 2 =) 5 5L

FST R A R S, M RORIZAT Y FE K
D. AEASHARLE —R T I ROAM Fo £ N 5) 38 K RELIL, dbfFE)eg R E%

ERENZHAIZIEH 10 -5 B ASHEE, L PR8N BA L &L A0

i)

& Fa B R Ay AR PR R A1 R A TR

E. BAAARSARYZHELTRAZIMYRE FHIETALLELLLR
LR, REETHARKAE 104K 5 B WEATRE, SR KRFIHLE.

(3) SRIFREZG Bir 5 E3E

ARAATATO 003 IF B AR R R A A A K E 5 W 4 b 8UEIK
#HEZ A A PHRIZIRERARIT 05%, FRIFREERAIL 7.75%, B-FHTFHK
Fi% £ FAIE 0.3%, T HRIZIE £ RARIT 4.75%. 4 B A AmAe L ks bs L

B E R R B ERATRIE, AR, FERTISEERIFIREZ TAFAAL
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2

r=——, nAHFERGEHK,
n

3R F2AR £ T A RIZIR £ GG A AR AT
R IZIEE=E BRIZIEE VK, B KA 2R H R,

F T RIFIR A=A T HRIFIEE VK, LF KA —F LR K3

. LA A

A A ag kG A PR 300 4540>05% + ) Ak 743 F 6%

S0 R A8 IR B AT 1L H R B2 AR RO AR AR, A B EHE
AT GLmiE i R ML, RERAT AR A ERATIRALL, L
IR A AN T ERNRAEEEAFTALEREANT —K, FHRTBIERAEE, A
SE AR PR 3 ATAER AR Y A BHER 2 HE TR Lo, SRR AT
438 RV B & 7] T

. RE A AR

ARG BT REEAL, TS THIKE S FROLE. FALAELHRT
TIHREA ., KA AFRECERA L L, RIFAFNIRTH RN, 18 RBU RALMP
R 300 FHATREN TP EKE, ARFEAETLTFFREAFGRE 5,
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v BFRA

A 0 BTN BB T PR
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WA AR T Y B AR A S At bR 89 1) h 5%-10%, H P LA R E 5|
B fE — 254 1) 64 B AR At B8] TAk T A5 75 4804 5%, BAER L4k T By
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KF T RIFEASITHALGY 10%;
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FRA A
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AR B E RF)E £ 4 090 8) KATHIE S R A ARAE 1 KA 69 IE 4
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CARBGRAEENA XA, b EEBR AT B e E ).
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Tz LR HLE PR,
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SLASPIR 300 $5 Y R A JE ALK A A (LOF) R348 %5000 $

AT VARIEAR KRR A R A AT Rk,

+=. AeRFHERE

AEEHEANEFR2REFRERARE TRTA AL RFITK, RFHKL
RE KR, ARG LT, fbfe T M RIS R BGE T,

AeRE AR LBATHER L EESRAT, BT R FLGRE,
N ETELEEBILR. RFUHEREE KT R,

AR FAL SRS P BRI A 254 PR 300 48408 3 AE AR T A4 (LOF)
2014 4% 3 FERE, FTRIERE 2014 59 A 30 B, KBS TFHIIMS5EELR
2%,

1. REHREET 1A FR

el

fRiE B A%

. _ EEEEFK T
A5 R H 28 () il (%)
1 | RBEEL 982,673,526.90 80.58
b RE 982,673,526.90 80.58
2 | B AT 50,221,813.52 4.12
H: FAk 50,221,813.52 4.12
T X IFIE A - -
3 | REBERF - -
4 | ABITAESRER - -
5 | EABLE LTS 50,000,000.00 4.10
Hob: ZB @y EALE ] ]
6 | RATH AL H&ATE LT 134,637,478.90 11.04
7 | AT 1,958,357.41 0.16
8 |4t 1,219,491,176.73 100.00
2. BEHAEATLY KGR SEZREL
(1) 3BEIZRBAT L LR 2 KA

X P _ P ¥ Wl i

R frab 5 Attt () |TE2 f(f; ”f‘
AR K. 4R B 482,070.15 0.04
B k&l 69,195,750.81 6.04
C |4z 300,756,081.89 26.26
D (&4, &H. MAFKAE FFat i b 31,695,150.58 2.77
E |Z#L 41,609,759.36 3.63
F | #ARE L 28,745,177.22 2.51
G [ZGAE#Hr. ARk 22,664,491.45 1.98
H 1% 48 Fa itk b - -
| U B, #HpEAME B3 ARIR Sk 12,736,785.91 1.11
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31.57

S o 7= b

48,876,769.91

4.27

AR A SRSk
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B R AR AR Sk

KA, IR Fe oK 568 P b

7,405,817.60

0.65

& BB G A5 32 e AR Gk

7

P& Aot o TAE

XAV, ARF A4 Rk
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0.29

w0 T|o|Z|IZ|r|XR|~—

Ba

1,169,800.50

0.10

&t

939,151,569.08

82.00

(2)

ARMAL I BAT o K 04 BB AL T2 A

RA

A7k 2 5)

2RAE (L)

o o W i
et (%)

R #, 4K Bk

Kk

HliE

30,331,920.27

7). A RARBORK A ek

92,483.09

#H

PR Ao KA Ak

ZABIBY . AR Bk

1T ARk

et BRI BB ARG

ARk ik

S Ho = Ak

AL Ao 8 SR Gk

AF AR ABARS L

KA RIS AR 2Bk

RIS 532 e AR G5k

KH

P& Aeit o TAE

A RF AR ARk

VW|ITO|TD|O|IZ|IZ|F|A|«|—|T|O|MmM[O|(O|w|>

4ra

&t
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EREEERREEREE 4P IR 300 48508 B ALEAL KA S (LOF) RATBEMLA B
1 601318 | F H- P4 1,477,032 | 61,060,502.88 5.33
2 600036 | #BH4RAT 4,078,898 | 42,379,750.22 3.70
3 600000 | 7HA4RAT 3,230,000 | 31,492,500.00 2.75
4 600016 | KA4RAT 4,877,790 | 30,437,409.60 2.66
5 601166 | % L4RAT 2,958,814 | 30,239,079.08 2.64
6 000895 | ALK& 865,145 | 29,034,266.20 2.54
7 601328 | BARAT 5,197,000 | 22,295,130.00 1.95
8 000002 | Z#A 2,077,390 | 19,070,440.20 1.67
9 600741 | 4344 1,470,000 | 18,904,200.00 1.65
10 | 600030 | FfziEfk 1,407,985 | 18,754,360.20 1.64

(2) BARFMAR TN AMAE b A T AV ) Ko He A 49 AT 2 2 IR ST

B 4m

AE | BERSD | BELA | #F () | AAAR) 5%‘; ﬁ;’f ff‘ 5
1 000919 | 4mizh bk 1,122,600 | 15,806,208.00 1.38
2 000732 | ZAK4EH 1,256,963 | 13,097,554.46 1.14
3 000933 | Ak &My | 2,777,093 | 13,024,566.17 1.14
4 600970 | FAtE R 177,700 1,446,478.00 0.13
5 601016 | F AR w 26,963 92,483.09 0.01

4, BEBREEF B REHFHE T EE

A5 R H S 2RHE (T) & R R (%)
1 |BRHEAH - -
2 | RATEE - -
3 |eEkirA 50,067,000.00 4.37

b A A RRME 50,067,000.00 4.37
4 |fdefEAs - -
R T S - ]
6 |TEEE - -
7 |TEAR 154,813.52 0.01
8 |t - -
9 |Ait 50,221,813.52 4.39
5. BAHRBAOAME & EEF > FERHIRDHLE QN ELRABT N 5
AR " ) _ Y N Wik,
gj ﬁfg fhsd | HE(K) | A | Sy ﬁ({;: ff’
1| 140320 14 # 3 20 200,000 20,046,000.00 1.75
2| 130243 13 E ¥ 43 200,000 20,010,000.00 1.75
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3| 140444 14 RK 44 100,000 10,011,000.00 0.87
4| 113007 EX 2 1,280 154,585.60 0.01
5| 127002 T a4y 2 227.92 0.00

6. WL HREAAME & AS T A G KD HL QT+ 2 7> LFEFK
T
AIRE IR IARRIFA 7 LIFIES.
7. BEHFREAAMNE E XS T HERA KD HA T EL R ERE TR S

AREARERRARAFTATLE.

8. MEHRBAAME & REF = FEH XD HL AL RIER T A S

AR RIRE AR RIFA RGE,

9. BEHRAESRFWBRIHR X HHILHA

(1) FREHARAIAIZ T 6 AAR A58 3 Ao dR 229 20

AR RBERRIFH RAGH G

(2) AAEIF PG 093 FHOR

JRAEHA R B T AR AR TLE, SR REA,

10, A FRARL ST B GG 5 Lot oA

(1) AHE 8058 3 FBUR

BRI R T ARANRTLE, RRAREA.

(2) REHARALAIZT 60 BT B 5 72 Fo 35 25 9 4m

AR ARBERARTRH B AR,

(3) RHE 45 F

BRI R R T ARANZTOE, RRAREA.

11, BEFALSRERE

(1) RASE T+ LB/ ZATERRKER BN BT RRAE, 5
HAAERE Sb] B AT —F N 22 M. &5 aFH.

(2) RABEFNAT+ L REARB AL ERMNE G ERIREE.

(3) HAped =M
o 2 Ak &8 (ARTFA)
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2 FLGE A ik B2k
3 LK RE A
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4 JLICF) 8 1,398,521.63
5 L T 2 464,837.75
6 S B K -
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8 H b _
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KA AL AR AT AL K
(6) ZEFELSIRE W IZ o L F 3L 350
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Ft=3a AbHls

HEAEBAREAREER . BRATH RN EEFE R EAET =, [2TMRIE
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At iz b g R RRAEAL R REAI., BFTA RN, BFH AR RFT IR
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2014 % 3 F & 13.74% | 0.91% | 1253% | 0.85% | 1.21% | 0.06%
2014 4 b ¥ HF -4.96% | 1.02% | -6.69% 099% | 1.73% | 0.03%
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