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PR 300 FEEAIA RE K TR, HWERETE A, FFELRFEKAELATIHE
Je g AR

AREBFTE A LA RIFASHHG eI E, SR T TEAREKLITET
HIRE. Bid PIEARZ T B A AEAFARLR T LT L, KE
EALR LA VMG F RS G eSAt, AAETHRALBATE SA2FE, 7T
DEEE R EPNE: & ioN:1

AEAERTFRERT & EAT T 05 4 90%-95%, X7 T 4764 38 Hmr IX
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AR 0 E AR So At & R85 7 49 b6 h 5%-10%, -+ e R4 240 £
— VA B BORF R R KT R 7 4B 49 5%. BAER ek T L6938 b 4
AR AR AAR R I BT

FNIHSH AW BTRBEABRTHLSEE

AH A KR F6 50 H 45 AR G R M A F Rk, BPadad 453 B0 i s
BRIF IR 300 #Ek, FAES IR B RIFIR £ AT 7 RIFIR £ 09T IR T SHATARRS 0%
B IE, R FE, BPaRBBARAI B0 I R R A A E M A A I R4
Ay FARIBATR IR B R AR E ) R BT L B, e B RIF LT ERAS
TR AT B IREN, ReE BEANKE R AT 7 kM AR 488
FIRAZF S, BRAT MG AT T840 R I, AR HISRIZIR £H T 7 SR IZ
RETIRT, AT HRIAIA I R0 F R, B R @ AT 48 HOR A
WA HATHACIEE, AR B 3g 3 ek, AR S AA AT BE,

1. F /7B R%

AAE A A RA IS AL, PBAEA A A AT 49 90%-95%, H F /7 iF 300
3 E Y IR PR Btk R B AGAE e ) AR T A2 K509 90% . BRIAER 4Rk
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TR £, B RIEE RABITAFEIE AR,

AR PR E R TR A6 H3G 5% A5 Kok, BPARIE PR 300 F8E0mmiked ik
R EM IR ZIETALA, FARIE R R R AR E 09 T3 M ATAR LR BT,
FE P AE A FISRIZIR £ F0 T 7 RIFIR 209 ATR T, AR5 R KB3R5 9 2
AR TR BRI IR, A EAIE IR B HASH B IE 5% R0k, VAL B MR e B
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(1) 48454 4% % (Index Replication Strategy )

AA A AR AR BATI AR, B EFILT, R H K184k
AT IR BRM R F IR E R AT AR FE R E. EFE RO RGIE
T, REAEESECHNE, ARATRIRE S Fi%k, ABKZ S RA.

B IRE LT, AR A T oA I Z AL 2204 ) R AR AT FE 40 F 09 1L
ZF, ZEFRLOLHEERRTATEY: OB FEZELY RS XK EIZFRE, F
BARSTRETMARE; QRAAAEF ALK, FHALLFHARZ LY
5, OAFNISERD AT R,

AT ARG RN de T : OMATREYFEHOR RS &k A R S 43 ) VA
B E, QR AR IEZES5RBHEGIKERE TR —4Tk; @R UG IKE
BABIFGARDME, OFHE, ZRWEETALERSRZR FHETHRES
AFRARET ZAT LR ERAR—,;, OFAUBRNKREIRZEESERBHRGKEE
FRIN DS FE T RSB FHEAK, RREIF AR R E 0K

BEERHEN, OER —ATLYF, 4ol ikKB| A ARG K Z A F D) 2% A
B R E, KAEKE ERIFREFRTH A AFRE, MR ERDRAL
Bk IE G P, RER AR Z R Z A

ARBIA FEFN, KRESETHEERTTEEREALTYKRE, KE2KER
VAT RS A ARATH IR Z AT OMEARARAT I i 45 ) A 04 X
ZREEEL; QRAABBGIKERIRZLES S5 FNIIPRBEBK Z R T ALK
—3; ORAHBNRERRZMEE5RGBRKZH RIS BFIEN FZEAX,
RBIT R AR HE AKITRZ KB R RNE L. B AREEEINIY LRI
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H, ARATHAEREALATHRZANZTTLE.

(2) M&Z¥3% %% (Equity-based Enhancement Strategy )

AR EIE R RIFIR LA T 7 SRIFIRE, R ReE ey hah b, #HATIEE
g MAR . ARA RBUL T AR 69 AN AR I 5242 R, B B e KB 3R 4
AREGFR BRI L, R AR Z SRR B LA AT, R BTS84 A Bh 3 3% R
VAR IR BRI A .

BB MR An KRR AR T ARG RS L, BERARSRA “RIFRE”
Fo “THRIFIRE” X ARG T LS AT R AT 5345, stk e
ALY R, VA% B ¥ SRIRIR £ FARBIE 0.5%, SFIRIFIREZ RARIE 7.75%, H YT Hk
FiR £ AL 03%, FFHRIFIRETALL475%.

A. A FHAK®EILT% (Fundamental-based Enhancement )

ETHERETHOEIME, HFEXRTRELERSEZOINE, KAeKEid
S ARG 38 BORAY PR AL G5k i AR 89 B A B AT, B I SRAKEL 3R 4547 69 48 B AR,
VAR BB SRS B 0 OR. Bk m S, AESRH| R RAKE L EGA T —H R L MR
AR IR Z

OAARmIRE, $ZHBFEHT), 2TLGTH,;

@B AR AT ARG T RAGEAF, AT, RERTEED;

@Mkt = FiE L ALIA gt L F O RE;

DHEAEAFIRATE, H) 3 TR SR F BIRGGAR. @16 F K69 AT B 5T
KA FVFINANE . H Ao T FL A 3 A T G AR AERAE A N RS

OARKEEZLATPIR 300 F8ERMIRBI &L BT IR GRS M ARARRATIFAE, £
PRSI HIRIZIR Z AT 7 RIFIREGAIR T, HIIRSAKBCAS) M Z B AR

Bk B E AR B R, A AT bk B P BB 49 A R AT A,
A S USSRt R S RIE U R bk YU

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

A4 RA Alpha %2 B TR, £ E A& FIRIZIR EFTF 5 RIFIREZAART,
RACABHR S AR T, A IBHIG R F T 9 5,

ARARBME. mK. &), THHAEWKER T, £3 Alpha % B FAHA,
KERFo—ZF L H TR, EPIMER T EZRIEKE ) 4T Fota st E KT,
QiETAEE, TEE. FTHE. EVIEBITDA $454%; KA FEZOFE LT
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i#ig Alpha % l%ﬁﬁ,$ﬁéﬂfmmmﬁﬁﬂ%&kﬁ%é o, JHARIE

PSR, ESBIEHRIZEEAT FRIFREMIIRT, *PE 300 588K
HATAEMAL, VARG RIT T a9 57

C. HAw4#Bh3%3% (Other Enhancement)

AIAL T REOVA T B35 5% R 0%, VABAER SNt aTiR T, KRB KA.
AREETHRRYHANAISEAANE, ABIREAT. BERRBENGEA TR
FEEHAWPEZ, AN IR AR E

3. BUEH T R

$£é%%€%%ﬂﬁiﬁﬁﬂ\ﬁ%%*%%\i%%ﬁﬁﬁ%zﬁﬂ%ﬁ
BAEFATHER, URBETRE, ALK

4. ARAIF R

AR AEFHRSVARER T =R, 73
FREFTEHE —FAANBUT A, ERkfF.

FEAEAFTH, ARETATEERNER Ll X e T L, A%
LT E .,

v R EIREACAT B AR

(1) = AR %

ARYEAT 04 16 B 04 R I HLI) B 2, AR 2 38 By RO B A 2T, T
H AT LIRS AR L, BATHAT KA AL, BBl ) AR e 38 SR I
F P RO IRIFIR E AT 7 IRIZIR £,

(2) R HR %

A. & B IAFIEBRD IR E AT, AESEBARE X ZHARE
AR, STAET B AR L 6938 TR A R

« SRIFATO) AR FR PRI Bk s RN B) 15 8, BAEIRART AL, 4. BRiR.

R AT AR, VB AME RAZ &, AT LA LA Tra, FFARB XL
13 B AL TR 6095 B 5 R %,

C. RIFEALE T MAEE I, S6E80NERTERE, $)2 5 REA

3
i

B TR AH & B A7,
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JI 3t H A I E), AR AR IR AR A 4R 2L,

D. KAWL L —BT 53 BA W Fo L5 3 & BRIk, & fF3] a9 2%
FENZFHA XG0 10N H B ARHREE, L FRGRH[ERMRAL &L M
PR A A 2 AR A R B R Ak IE G TR A

E. BARSASOR AT EELEBEAZINGREFHIFAERHEELEF
g, ReERARKE 10N S B REATIRE, AR XIRAIHLE,

(3) IR EH Rir 555

AR AR PR B0 IRIZ B AT R A FARATR AP R E S L4 B I
2 R Z )69 B P RIFIR £ RARLT 05%, SFIRIZIRE AL 7.75%, BH-FHTF R
FIRE AL 0.3%, FF 4 RIZRE R 4.75%. B RA e 5 kg b EUL
AP E B AR B EAATRIE, AR FEREHSTIAERIFIREZ RHE AL
BH, B ARIFREZNALFTEF L, BERIFREFD T HRIFIREH
HHEAR 4T

pi)

B 3#3RIFIR £ =

=i B AS DA Z-F i B LS %

r=——, nAHFERGEHK,
n

r=——, nHFERGEHK.
n

HIRIZIREE AT R IRR 26 A KA T
SEWRIFIRE =R HRIFIRE VK, P K I —F0E R RHK,

ST HFRIZIRLE=A YT FRIZEEL VK, P KA —F LR R4,
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S R IR R B AT AL T H SR B Z PR R IR L AR XA B A
AL e i e G B R R, KA T AR BT s AT, dkgr
AR AR EN R EREREEEAFREREANT —&, FRTBIELAEE, &
SR BARRERN 3 NI AR AP EIER QR ABIR B, SHE £
EREE SR A T

FHia Ao Rl airiE

KEAR TR AL, FHRNEEFRINES TROASL. FAAL SR
TAEL, KRASAIIBLRA L4, RIFEFGIEHTHERIL, BRIBERABMP
E 300 AR EN TG, RREALTLTFFFREKFGLEL .

My

Ft+—a EAeWMETHEGRE

EEEEANTERARATFRIEARS BT RALRBRICK. RFHHEL
REKER, FATEA A ZH., EHEF 7RI R B AT,

EAREARVABATHRIERESESRINL, AT AKTAGRE, RIEEM
NAERGERAGILR., RSHHEERE T RER.

RIS FTRAABI G 262 P R 300 45408 I AHE AT A4 (LOF)
2015 % 1 ZERE, FIBIERE 2015 F 3 A 31 B, KBS+ M55 K
2% it.

1. REPRELF =@ HR

_ EEAET TN
=3 A
5 3 H 28 (L) il (%)
1 MBI 1,353,805,213.69 94.58
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EARERARTEREE 50 4070R 300 S80S B AHE AL A A (LOF) 4738 Kulol Hi%
£ RE 1,353,805,213.69 94.58
2 e Eid 62,743,400.00 4.38
P A 62,743,400.00 4.38
= X AFEA ; _
3 | WERBIRHK - -
4 | AEATAESRER - -
5 | EABEEBRLS - -
EE Y ECT T EINE: ] ]
6 | RATHRAG AT ALt 2,691,071.28 0.19
7| AeF 12,100,601.08 0.85
8 |4t 1,431,340,286.05 100.00

2. REBRBLATLS KGR ZZFMA

(1) FeHAEFAAT L K 09 PR 235 K404
D ik K5 M (7) |PEEXRSAE
] (%)
VAN VG 7 - S 314 611,328.00 0.04
B |®&#& Lk 84,145,118.30 5.98
C |4l 395,900,030.82 28.14
D |&h. & A BREBKA FFofit b 41,303,408.79 2.94
E |Z#k 68,304,378.79 4.85
F | 3ZAERE L 40,604,850.22 2.89
G [ZGAIEH. CfEAEREL 33,748,261.41 2.40
H HEmAsirik - -
| fZ 8454, 3R Aez B KR 4k 32,318,587.73 2.30
b |eeklk 503,218,894.43 35.76
K |53k 69,069,469.97 491
L |fEARE SRSk 12,200,807.09 0.87
M |FF AR A R IR Sk - -
N KAl RS FeER56E 22k 8,746,613.87 0.62
O  |BRBRS. 52tk sk - -
P |#F - -
Q |[AfstaTAE - -
R |Zfb. REFEFREL 8,575,533.44 0.61
S |4 - -
A3t 1,298,747,282.86 92.30
(2) AARIERIAT L KR BIKEA
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G RABIBHy . A fif AR - -
H {178 A Btp b - -
| 15 &Ry . B Fo 13 SR AR Sk 55,757.52 0.00
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L AL Fo 8] 55 JR S5k - -
M | HFHFRABAIRS L - -
N KA IRIF A X e B 9,640.00 0.00
0O | BRMES. 153 fa R 4k - -
P |7 - -
Q |EAFiHLItH - -
R A, ARF AR R - -
S ga oS - -

At 55,057,930.83 3.91

3. A HFRBANAME & ST FEWRA XD+ 2 RER T A
(1) BARFEHAR TN AME b A T A ) Ko He A 89 AT+ 2 R AR TT

BA 4m
5 | mERSD | BRELA | BE (B) | M) | SEERSR
1B A5 (% )
1 601318 eI S 1,288,798 | 100,835,555.52 7.17
2 600036 BEARAT 2,943,331 | 45,827,663.67 3.26
3 601166 >V AR AT 2,394980 | 43,971,832.80 3.13
4 600000 R ARAT 2,345,099 | 37,029,113.21 2.63
5 601601 W [ KR 1,067,731 | 36,196,080.90 2.57
6 600030 P AZIE A 957,570 | 31,427,447.40 2.23
7 000895 SOLE 847,071 | 31,256,919.90 2.22
8 601328 B4R AT 4,352,003 ( 27,809,299.17 1.98
9 600016 R A 4R AT 2,772,177 | 26,890,116.90 1.91
10 000002 7 FHA 1,682,078 | 23,246,317.96 1.65

(2) KRB FHAAMAE & 2 e 7 FE ) KD HEF 8931 28 IR ZALF

B 4m
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2 000933 | A K A4y 1,677,000 | 10,615,410.00 0.75

3 600123 | ZiLAH4) 537,700 5,581,326.00 0.40

4 600062 | 4&iE skt 177,000 4,809,090.00 0.34

5 300406 | AiRA Y 39,398 3,585,218.00 0.25

4. A BREA A A KO FHFRTAE

A5 1k F-ouFt ARME (L) &R RS (%)
1 |BRHEH - -
2 | RATZE - -
3 |eRkfrA 59,998,000.00 4.26

Hob: BERMERGR 59,998,000.00 4.26
4 |4dfE s -
5 |[4dksE HEk A -
6 |vTHZE - -
7 |TEAR 2,745,400.00 0.20
8 |HAe - -
9 |&it 62,743,400.00 4.46
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1| 140223 14 B F 23 200,000 20,020,000.00 1.42
2| 120229 12 EF 29 200,000 19,962,000.00 1.42
3| 140444 14 R & 44 100,000 10,012,000.00 0.71
4| 140218 14 B 7 18 100,000 10,004,000.00 0.71
5| 110023 KA #4 20,000 2,745,400.00 0.20

6. REFHRIZAAME & REFF A H KN HEL G285 T XFIEFR

%A em

AREEARIREARRIFA T LAFIEA,
7. REPRBEAAMEL EREFTF FARHI RN HAFHTLLE KL LR TS
AEEAREPRRKTA L.
8. A HARIBAAME & RS T FE A KD HEL R 22 AGER T 1

AR ARE IR RIFA AL,
9. HEBRARSEFTWBEBHR XL HAHLA
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(1) 5 HR AR AT 4 IRAS 58 H & Aot 29 40

AR RBERRRITH RIGH G

(2) AAAATIAEH G494 TR

PRAGH R B T AR AL E, R REA.

10, REHRALSE TR RAR X H1HALHLA

(1) ABEMFI R A HER

B0 BT ARSI E, SOLARER,

(2) & IARALR TG0 B Gt 00 F &A= 35 5 9 4m

AR RBERARTH B

(3) ARHE Fr 45 &K A

BT AR BT ARG TTLE, SR REA,

11. EFEARERIE

(1) AEBZF AT L IEANEATERABR B AR B E T2 EAE, FF
HAERE S4B AT —FALE AT LT eFR.

(2) REBEFNAT+ L REARB AL ERMNE G EGRIRTEE.

(3) HAuF =M

B3 2 Ak 28 (ARTL)

1 A ARIEA 430,731.97
2 RN S v 2R 4,415,634.62
3 AR A1) -
4 LI F) 8 1,513,887.17
5 IR QA 5,740,347.32
6 oA BB -
7 et A -
8 H A -
9 At 12,100,601.08
(4) REIAREFA 9 T 45X HA 64 T 54515 A9 4m

BE | HARE kLA | AR | DEE fff; f‘ fa sl
1 110023 KA 1% 2,745,400.00 0.20

(5) REIARA+ & R EF A48 78 2 PR SLag 1R
O BEBARIEHEZTIT T LBREPHFLAREZRFLEHA
AEAAIBRE IRIEHIL KA+ 6 R E P RGBT L.
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2010 F = -3.80% 0.60% -9.42% 1.62% 5.62% | -1.02%
HEAORRIAE
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