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BRZEE, MRONEENMKZEFTEFERNFR, HENEE LK, HENTE
FETE, ENNEN—EMATUEENRZS ENFEBRARZZFR, DX DMRS
HX 5o

EMHEXERET
A E alpha BRI E «<FIAAEREFHIERIER? —aHRETRE> . &R
TS N ERARZEMEENNASEEEENEXERTF, GERZEMRN
ZEWBERKEEREE, BREES BINESNKZES, NMERNEZER) RR
TREZGITAPFEEFHIN, ME—SSE T RN E & MRS RS R
HRN, RFHEGENT:

ENMAEEMEEF = corr({vol,}, {close,})
Hiwol, A MBI ZE, close, G EEIBAIMEMN .

TESARRTZEFA 2005 FRURESTIHRLFIE 800 BRI, HETRPHLET
HoFXRiErR, AJAER:

c  ZPENBEE, BFESTHMAIE 800 WHAIKE—EMBHIKEMZ S
o, RFERNSELMRT, NZTHEMEEE, BFE: A PRIRE,
FiE 800 WA—ERIER ER, ERLFENE—ENS=IWE;

s HEXRE, BFERLFERNESE-ERE, SERENRIRE.
1. 2HFENEXEEFENEE 2: il 800 EMHXMREFENAE

1 F

0 0
2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
=104 ——3oi —— 8L PTHE —— 6 —— 5 —— P4E —— H3A —— P20 —— PLE — LEf () — 54 s — $34 2 L —f EEf(F )

BRSRIR: KRR, KCOTIESHRAT FRBRIR: KRR, KILESWRRT
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x1: BEMEXMEETFOEREIER

=15 HI3iE 800
KR (%) =Rk EEWH(%) SEEEL  BEEKE(%) BERE ZZWH(%) SEEEL

2005 15.26 2.30 41.32 3.63

2006 -0.01 0.40 9.90 1.43

2007 5.93 0.56 21.75 1.30 1.49 0.33 12.74 1.12
2008 7.20 0.86 18.18 1.39 9.65 1.35 21.13 1.80
2009 -9.64 -1.11 4.67 0.56 -5.56 -0.74 9.1 0.93
2010 8.93 1.22 26.66 2.40 10.48 1.49 25.81 2.35
201 4.67 0.91 21.97 2.45 9.05 2.07 26.11 3.42
2012 7.87 1.90 24.78 3.16 16.37 4.27 35.20 4.67
2013 5.09 0.98 19.65 1.97 -0.15 0.09 5.25 0.70
2014 -7.52 -1.73 -3.75 -0.42 -11.42 -2.73 -11.72 -1.45
2015 -3.73 -0.21 7.19 0.66 -0.87 0.04 9.03 0.81
2016 -6.56 -1.42 -1.26 -0.23 0.67 0.23 4.58 0.68
2017 2.90 0.78 17.63 2.16 1.89 0.58 11.36 1.56
2018 1.47 0.40 14.78 1.98 -5.47 -0.94 -2.90 -0.19
2019 -1.10 0.00 15.32 2.32 0.03 0.15 9.62 1.28
2020 1.17 0.31 14.87 1.75 -1.02 -0.11 11.83 1.52
Bt 1.91 0.29 16.43 1.48 1.67 0.30 12.22 1.19

BRLRIR: RERHR, KTIESMRAT

SRMZET
MENEXEEFRENSER LS, BERXMEESHIRARRAME, ERARRZ
BEMMRE2ERZHFEHRINNENE, FERGNTRE, AAZEMRE BRI
RARZNBERKE, BHESMM X —KEFHZ OB,

IRAEZ AT EE

HRZENRESURAERN, RZXEERS, WERZERERENENKEAT, N

SRR E T ENERSEREEN K A THNRFIKE, il —FRERZE DR

ERMRREENTE, BSHNEHEEREN K LTRIZEMHKEN G

* MRZFINERNROKZENEE, PMRES M AUNKZERANIS, Nk
MR EMBCK M S W E N EPCRFEHF

c  HRENMBEEHNXEARZERSH, MREZERENESA, RZEMNAK
BOKMERTFRENELORM, BERZEMPEENNEEREELS, XihEEiE
Ko

n.l

BT DO S B IR AN RAE W E N SPCRMALLE, FANRESURZESE
KENZE, BWEMEEN LR T
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3: EWHMREREN EEEFENAE

vol
T —~tclose,

M = — 0L "
1 close;
HAVoL = YT, vol, ABRANREEREHZE, THESHE RN,
TESARERTIZEFE 2005 FRURAESTIZH R FIE 800 AR, HETRPLEHT
HoERRIER, ATIAEER:

c  =HEMBER, BFEETHHIMFIE 800 NYALIRE - ENBIUEM S = K
o, RFERNSHELMRT, NS 3#EM% EE, BFEEMiZMApIE 800 A
RIRAZE;

© NFRE, RTEBRURENESTIHTEERELFRNRE, EFIE 800 SEH
AFE—ERE, ZTWREENERSRARE.

4: HiE 800 fAEMN EEEFENAE

0
2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
—— %104 ——H9H ——H84f SETHH —— 6 —— 5 —— P4 —— H3H —— H24H —— F1H ——Ff LE#T () —— 554 L —k 24 — 14 — 5 e (a )

2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020

FRLRIR: RGBS, KITIESHMRMR

FRBRIR: KRB, KILESWRRT
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& 20 MBUEMN LEEF A FREIER

=15 HI3iE 800
KR (%) =Rk EEWH(%) SEEEL  BEEKE(%) BERE ZZWH(%) SEEEL

2005 16.33 2.52 20.29 2.55

2006 -4.66 -0.52 -2.64 -0.11

2007 0.07 0.10 7.55 0.68 -4.45 -0.41 4.17 0.53
2008 16.38 1.95 30.02 2.62 12.62 1.82 2511 2.82
2009 -12.27 -1.53 -5.66 -0.41 -4.79 -0.63 -3.54 -0.29
2010 7.96 1.18 22.84 2.50 6.96 1.19 11.47 1.48
201 8.55 1.73 22.90 3.16 10.33 2.4 23.01 3.70
2012 10.73 2.34 19.60 2.55 9.70 2.32 14.53 2.1
2013 2.24 0.52 12.47 1.46 -2.55 -0.37 2.54 0.38
2014 -8.54 -1.98 -1.88 -0.17 -9.91 -2.14 -10.72 -1.09
2015 -2.57 -0.11 1.25 0.24 5.23 0.66 22.03 1.75
2016 -3.96 -0.85 4.57 0.69 3.19 0.65 14.49 1.63
2017 5.02 1.23 26.73 2.57 4.56 1.08 11.16 1.25
2018 4.55 0.97 21.16 2.32 -1.62 -0.17 6.62 0.85
2019 1.78 0.53 24.33 2.16 1.33 0.37 11.15 1.04
2020 21 0.45 18.10 2.36 -1.62 -0.21 13.94 1.81
Bit 2.59 0.39 14.20 1.45 2.02 0.35 10.77 1.10

BRLRIR: RERHR, KTIESMRAT

IR E

RES—MERZEBHESHRENTAOMNEENEE, RATEIESHIEXNTREENE
FHRIE. BRIRS TN ERRZEHEE, WiNtgrmERNZE T BN E RN SR
HEANRNEE, HREAT 0 i, ATMHRERNNE LN NESERNED,
PRI Z R P AEMRENERMEAIKTE, RZHHBE/NT 0/, MREZERENEERT
BEKE. BRETSIRNZNRZEHERSHE, RXEBRSNNBRASNIZE
HHERENSHEXRLEA. HATARZEMN S X EL E— RN EN1ES 6B
BEE, IRARSERE, NMRENERSALKZES:

YT, wi(close, — close)?

MBURE =

close?

Stofw, = 2 TF LT BIRE, closey MR, close, IR T
=

TESRRRTZETH 2005 FRURES TR HIE 800 WD, FHE TRAAET
HAFERIIEAT, TOUEE:
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c  =hEMBER, BFEEHHMFIE 800 NYAIRE —ENBIUEM S = K
m, AFERNSEEMNRY, NS #EMZE LE, RFESHHIHIIE 800 A
RIMTBIZE

c  NERE, RTEBHNEENEESTHMAPIE 800 SERMITLF 4T —EMQ
B, ZxlmEhE RSB NRE.

B S5 2mignifRERTFENSE & 6: Al 800 MAREEFEAAE

35 18 s 7

° 2 1
0
Ozoos 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 ° 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
= 3E104 =30 —— 8L ST =64 ———I5L] =AY =3 =24 ——F1 = e (%) — %54 — 3448 — $24 2t 1 LA ()
FRLRIR: RGBS, KITIESHMRMR FRBRIR: KRR, KILESWRRT

&3 MPURERF2FRRiER

RO S w800 o O
o) BEE sokase)  seRRLFmiase)  BAE SRy seEEb

2005 14.68 2.59 38.12 3.95

2006 9.92 2.08 23.30 2.99

2007 4.94 0.60 38.44 2.46 3.57 0.67 23.87 2.29
2008 2.43 0.33 9.34 0.80 6.83 1.16 16.17 1.68
2009 2.94 0.53 29.49 2.97 7.68 1.39 30.32 3.26
2010 7.70 1.25 23.30 2.45 8.02 1.54 17.46 2.1
2011 -2.16 -0.42 14.95 2.1 0.41 0.24 12.90 2.15
2012 0.58 0.23 16.15 2.64 5.76 1.78 23.40 3.71
2013 4.90 1.24 23.09 2.60 1.72 0.54 11.40 1.48
2014 1.72 0.58 497 0.80 1.22 0.39 -0.95 -0.06
2015 1.93 0.28 16.72 1.35 5.54 0.74 34.23 2.76
2016 -2.40 -0.52 713 1.22 -2.42 -0.61 5.78 0.95
2017 -1.64 -0.33 12.70 2.38 -2.66 -0.74 6.53 1.23
2018 -7.04 -1.45 8.29 1.22 -5.82 -1.26 -5.55 -0.64
2019 417 1.34 23.16 3.49 5.56 1.38 17.26 2.20
2020 -0.72 -0.06 12.27 1.55 0.33 0.15 10.92 1.50
Bt 2.66 0.44 19.74 2.02 2.66 0.52 15.16 1.71

ERSRIR: KRR, KOTIESHRAT

BRERETRRPAMEZER 9/20



SEATIE | THIRE \

@ el/i‘::lru:s‘szcuk TIES
X 3 &
A EE AT A T I T R
{ 1%12C1059t u vol, close
== VoL _ 7t t
MBI = =57 lose, X Z VOL CLOSE
=1 0% =

HACLOSE = $1., close, NEA M ERA KRN . NER LERS TSI HANAZE
o LRI o LSRR, 2—FHENE(L 1 LIRS, F SRR S —R
S, EHFERERMR:

WA {a} (bYHRa < a; < <ap,by by < < by, {3 {bIMNEFHES,
D]Uﬁalbn + azbn_l + -+ anb1 < a,cq + a;Cy + -+ anCn < a1b1 + azbz + -+ anbn°

AHMRRZEMNRLEERSH, K284 EMEEN G EEHFEN—E, M
BEMHERA, RZEWMELRERRN, MEUENEN RIS EN EFHES T
WHZEMEENBRECLER, MEFFEFANAEXERZGRIEEREE:

¢ HRXENMRSURNEEREN, RXENNREFSE—X, AHEEMAXMY, &
I—R A S LR B F R A, MARREN SR, BFRRE;

 HRXENMRZIMBRANIN, MZEBMNBRERHXR, HRERRK, B
—HXBMA LR EFE—ES K, MARKREN SLERK, BRENRE;

¢ HRRENMRBRURNEEREN, RXENNRIEFEERE, BREAMAXMYE, &
N—EZ A SR/, AR EN SRR, RRRATRE.

MEEEGFEIEEN, EREBNEXHATUSE:
N
H(py, 02 s Pn) = — Z piIn(p;)
i=1

Heop h B PRENEEMRE, Ylip =1, FRBEANERLERE. FRBEAOT
EEMR:

11 1

H <H(=,=, ..~
(P12, s Pn) (n o .n)

BIEMRRERS M ENERLT, FERSRENBEHEEN, ARENRE, §PREXR
AMBEREEM/ N, ARERE, KEREMREELX, MS?ﬁhb HORE AL
ZMEERIBEE, B~ RRHMS LEEA S — PR EBRIRSH L EH R Uiﬁﬁ’ﬂﬁé)‘@ﬂ
B ZARELRE, MEBN— MRS R T

vol, close; v012 close, volN closey
VOL CLOSE’VOL CLOSE’ "’ VOL CLOSE)

B —RRE A LS = HG -

TESAERTZEFH 2005 FRBRESTIHLFIE 800 BRI, HETRPLET
HAFNEIErR, IR

B RIRRETFRIAMEZEE
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c  =hEMBER, BFEEHHMFIE 800 NYAIRE —ENBIUEM S = K
m, AFERMSELE—KR, TREARSENRR, ZREANKITHE. NZ
FHEMZL EE, BFESHHMPIE 800 ARIUIRIRE.
c NERE, RTBHRUmENEESTHAMAIE 800 SEE WL FY 4T —E M
B, Z=URENERRNRE.
E7: 2hipf i —RRH A R ENEE FE 8: FRiT 800 Sfy—pkZH S ELBR FENSE

25 } 10
9

=

. AAA,Mﬂ~%~‘uﬂr ﬂmwmu; /S

o 0 0
2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020

o E104] = SE0L — 8L ST —— 64 —— 51 = AL —— 3 —— P24 —— H1H —Hf HAf (%) — 540 — AT — 34 $24 — 14 —_— HE# ()
FRLRIR: RGBS, KITIESHMRMR FRBRIR: KRR, KILESWRRT

x4 BRI LEE TS F R

RO S w800 o O
o) BEE sokase)  seRRLFmiase)  BAE SRy seEEb

2005 1.96 0.38 17.03 1.96

2006 -0.49 -0.04 14.70 1.65

2007 0.12 0.08 14.31 1.42 3.57 0.85 13.92 1.75
2008 -7.60 -1.54 -6.87 -0.72 -8.32 -1.93 -7.99 -0.94
2009 0.40 0.07 21.26 2.49 3.72 0.93 15.57 217
2010 -6.68 -1.66 8.23 1.27 -1.01 -0.31 12.20 2.08
2011 -6.25 -2.33 572 1.14 -3.40 -1.55 7.80 1.57
2012 1.33 0.59 25.90 4.28 3.78 1.52 26.68 477
2013 0.21 0.08 12.58 1.73 -0.99 -0.22 5.03 0.75
2014 -6.61 -1.87 0.50 0.14 -10.87 -3.25 -14.99 -2.11
2015 2.54 0.52 17.00 1.84 0.29 0.12 18.57 1.77
2016 3.46 0.81 15.77 2.66 0.24 0.14 5.89 0.96
2017 4.40 1.55 36.79 5.16 4.46 1.36 26.24 4.15
2018 -4.99 -1.24 12.51 1.57 -2.09 -0.49 8.51 1.13
2019 4.89 1.05 32.40 3.31 -1.27 -0.11 13.68 1.33
2020 -1.03 -0.09 11.94 1.83 -1.54 -0.30 15.28 2.31
Bt -1.04 -0.19 15.51 1.85 -1.13 -0.24 10.64 1.33

ERSRIR: KRR, KOTIESHRAT
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Btz o, TAMNEERZFG LEAS— M HBEEIRSHAERR, HERSH AL
BEF:

amount, amount, amounty
AMOUNT’ AMOUNT' "™’ AMOUNT

R 228 L = H(

Hrhamount, = close, X vol,, AMOUNT = ¥I_, amount,. TESINERTZAFHE
2005 FpLRESMHEPIE 800 AR, HETRPHAL TESFEXKRIER, ATAE

2

c  =hEMBER, BFEEHHIMFIE 800 NYAIRE - ENBIUEM S = K
o, RFERNSELMRT, NS #EM% LS, BTFEEMiZMApIE 800 A
RIYRIZE;
o AERE, RTBHMEEENERIE 800 SEEMITLFH 4T —EEH, &
HERENRARE, ZTWREENERYRARE.
9: @A LLBEFEN$E 10: FRIF 800 A2 LIS F B $E

2019 2020

2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018

—— 104 —— 5o —— 384 SETH —— 64 —— $5U1 = AL —— 3 —— 2 —— U —— Fofp —— L () — 541 — 44 — R340 B2 i — — L)
BRLRIR: RGBS, KLIESHMRAT FRBRIR: KRB, KILESWRRT
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5 MRFALLHE TS FRIER

=15 HI3iE 800
KR (%) ERLE EEWH(%) SEEEL  BEEKE(%) f& s2Wm(%) SEEREL

2005 -1.41 -0.34 8.47 1.05

2006 -8.41 -2.11 2.12 0.23

2007 13.52 1.95 32.70 2.63 10.99 2.35 25.40 3.12
2008 4.24 0.59 19.87 1.62 7.57 1.30 14.79 1.46
2009 3.94 0.69 20.31 2.24 4.65 1.12 19.63 2.73
2010 1.38 0.31 28.30 2.93 -0.03 0.02 12.58 1.69
201 4.29 1.20 22.49 3.53 4.00 1.30 16.47 2.86
2012 5.46 1.31 30.11 3.81 3.52 1.02 22.15 3.27
2013 -5.03 -1.20 9.83 1.26 -0.84 -0.18 4.40 0.60
2014 -10.12 -2.77 -3.66 -0.54 -11.79 -2.82 -15.08 -1.86
2015 8.83 0.75 14.60 1.02 19.69 1.90 50.22 3.04
2016 3.18 0.91 11.44 1.55 2.73 0.73 9.17 1.43
2017 12.34 2.98 44.16 4.53 6.21 1.85 27.79 4.29
2018 1.24 0.29 26.50 2.74 0.24 0.1 14.02 1.75
2019 4.75 0.93 31.81 2.92 -1.20 -0.10 13.84 1.25
2020 0.89 0.26 21.49 2.79 -1.25 -0.20 15.78 2.19
Bit 2.39 0.41 20.80 2.05 3.17 0.61 16.97 1.81

BRLRIR: RERHR, KTIESMRAT

SR 3Z EFEE AR XU HE FR
THRAE T EABIRZRFRORERKHET:

* MEFICHICR L&, MBUREMRIH S LB EmERMTNGENRE, 8
AR AR A EE AN B0 — AR 32 B A EE X U 3 SR TN BB D B AR

MBI EMZTWRNRREE, P2 HEFHHFM IC X ICIR X —,
H A 228 EER A I SR B B B E A 2 S IR RE SRR, AL AN EE RS
BRI NRR, ZEERE RS, B — MM A LB Z SR NEGR,

BRI EENRES, BENEXME—ENBIRENS T RE-E.

BRERETRRPAMEZER 13/ 20
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* 6: BUMZEFEEHREIER

e mmgﬁm TR f%ﬂﬁ? mﬁﬁﬁﬁ‘émﬁ*ﬁ m&ﬁﬁm AR iﬁ;ﬁ? m&gﬁﬁ
Ic -5.29% -5.09% -5.98% -4.42% -6.23% -4.41% -5.04% -4.98% -4.31% -6.86%
ICIR -55.92%  -62.15%  -81.23%  -58.40%  -77.53% | -37.56%  -48.69%  -52.43%  -44.i15%  68.52%
BEkE(%)  1.91 2.59 2.66 -0.93 2.36 1.67 2.02 2.66 -1.13 3.17
=5k 0.29 0.39 0.44 -0.17 0.41 0.30 0.35 0.52 -0.24 0.61
LIH(%) 1643 13.02 19.74 15.64 20.80 12.22 10.91 15.16 10.64 16.97
SEFEL 1.48 1.35 2.02 1.87 2.05 1.19 1.13 1.71 1.33 1.81

BRSRIR: KRR, OTIESMR AT

SR EFRIEE
it R

B A LR ZEMN RN RAMER T, FRE MRS RERE, S8R mE
FREEAFHLMEARIMRR, TRAE T EISMNRZEFHIREREFRMEXSE, 7
AEBIRRAL A S LEB M R B RO s R A F AR K MRS« B — AR A A LA R B
THXMERS, HftEFHEXESERNTEREERN.

®7: BURZEFSRERFHEXME
4L ] e K HE  RMTE RE¥ wEAE  ERIE
BfEXE -5.76% -12.01% 2.43% -4.29% -14.73% -0.22% 20.90% -15.63% -1.52%

&M -7.37% -10.49% -8.52% -4.51% -9.82% -0.75% 33.01% -11.91% 34.29%

miRmE -4.38% -8.63% -0.95% -4.04% -9.81% 2.11% 27.24% -6.13% 11.46%

B —WXH
o1 EE

RZ@A i -11.00% -13.37% -15.68% -6.93% -17.26% 1.99% 52.19% -5.33% 50.45%

-6.51% -10.32% -9.16% -5.84% -15.39% 3.27% 39.39% 0.13% 25.78%

BRSRIR: KRR, KCOTIESHR AT

TRALE T ENEMMZE T8RN
© BPEFEHRMRENAENRAZERAK;

*  METFICHICIR L&, RitEEMME XM MR EZ X Uam RA TN RE &R,
B EBRE TRARENRERTUNEE S, MR AN LRI 325
i EER Y s R TN BE N B BRI E A TR S

© MBFR@mMEERENRREE, &2 HETFHHEFM IC X ICIR #X—,
HA MU M EE M 2B A LR ARLE T ZAME n e, ENExXH
MR ENDARE T BRI EME S WEERE N, B — 3l tfE = Skh
MmERER.
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*8: BUMZETFHIEERERRIER

Emﬁ%ﬁammgﬁm TR f%ﬂﬁ? mﬁﬁﬁﬁ‘émﬁ*ﬁ m&ﬁﬁm AR fﬁ;ﬁ? m§§5&
Ic -4.34% -0.75% -4.34% -3.24% -1.69% -4.48% -0.94% -3.91% -2.60% -1.60%
ICIR 73.79%  -14.55%  -86.17%  -66.24%  -30.67% | -56.24%  -14.21%  -58.23%  -38.78%  -23.63%
BEkE(%)  2.21 -5.59 -1.05 -0.42 -6.27 1.36 -4.57 1.21 -1.75 -3.75
=5k 0.40 -0.98 -0.17 -0.07 -1.04 0.29 -0.94 0.29 -0.39 -0.76
LI (%)  15.06 -4.02 14.37 12.70 3.22 12.44 0.29 12.39 6.25 4.35
SEFEL 1.95 -0.56 1.96 1.75 0.44 1.62 0.07 1.77 0.95 0.61

BRSRIR: KRR, OTIESMR AT

BRE TR

TERRTZENEMMRZEFHAEXME, TABERIRMARE N G AN — R8RS
EEBREF2R—EREX N, ENEFEHE—ENEMRXME, BRI LEE
EFMEMEFAX IR B ETHREINEFECRRRREFHEERRIL, 3]
REBMAREE—EEEIBENREF, BEMMEXM. MR — K 28 b L E
F, HUZAEFERKRENERAF, SRENEFRENEFHERBNIEMRX
%o

®9: BUMZEFHEXME

BfiaXiE mauEmnte  mivRE R-mIXESHE REZEASLE AFET

80.27%

37.32% 69.94% 11.14%

AR EE 37.32% 64.79% 23.22%

ARE 69.94% 37.33% 85.79%

59.39%

Bu—RZWMAEE  11.14%

31.89%

RR3ZH G L 18.53% 64.79%

ARATF 80.27% 23.22% 85.79% 59.39%

BRBRIE: RYRHE, CTIESHITAR
TEZHRRTZETH 2005 FRUREETIHLAHIE 800 AFRI, HETRHPALT
HOFNRIERR, ATEE:

c  ZfHENBER, RFESWIZAMPIE 800 AHA KRG —ENBIKEMS =K

, BFERMDELMRLT, MESREMZL EE, AFESTIHAMAPIE 800 A
RMBBFEE;

s SERE, AEWHMAIL 800 SEEA, EFBHKE TRHEFHFEEDH, %
T i BRI ARE.
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B 11 &WipasEFmNEE 12: FiE 800 SR EFEAAE

20 .,*,Wv/' g
4 4 W 4
3 ‘ M‘ ; ‘ M : 3
3 2 \‘; v VIV\\W n ) > 2

o o
2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
7 —— 6 ——$54 —— 4 —— HIE — F20 — F1 — L () —54 — 4 — %34 p2 — %@ — ELff ()

BRSRIR: KRR, COTIESM R

—— %108 ——H9H ——H8

BRSRIR: KRR, OTIESMRA

#10: EREFHERKIENR

i HiE 800
HEEUEE (%) 8L SEWH(%) SEREL  BEUKEE(%) ERlE ZZWH(%) ZSTEFEL

2005 16.06 2.67 46.13 4.17

2006 7.00 1.40 21.98 2.70

2007 8.1 0.90 45.46 2.67 6.44 0.98 25.32 2.22
2008 6.23 0.88 17.10 1.42 7.84 1.35 18.29 1.76
2009 -2.56 -0.34 23.82 2.27 0.67 0.19 23.77 2.48
2010 3.61 0.57 22.04 2.23 11.21 2.06 25.70 2.85
201 0.03 0.06 19.39 2.45 4.61 1.25 20.41 3.09
2012 7.79 2.04 32.86 4.29 10.97 3.39 33.62 4.85
2013 2.19 0.54 20.82 2.13 2.23 0.59 8.94 1.14
2014 -5.39 -1.24 -3.76 -0.41 -10.32 -2.44 -8.74 -1.06
2015 3.48 0.42 16.80 1.24 -0.45 0.08 15.17 1.22
2016 -4.34 -0.93 6.14 1.05 -0.54 -0.07 3.27 0.49
2017 4.98 1.33 31.12 4.08 2.80 0.84 15.97 2.36
2018 -4.71 -0.84 12.54 1.56 -6.05 -1.14 -1.98 -0.11
2019 4.62 1.16 27.43 3.33 2.16 0.54 15.47 1.73
2020 0.61 0.21 15.44 1.86 1.76 0.48 16.52 2.15
Bit 3.02 0.48 23.12 2.13 2.39 0.44 15.73 1.59

BRLRIR: REERHL, KTIESMRAT

TESAERT ZEFMRAREFHMRE, B 2005 FRURESTEH A HIIE 800 AR,

HETRPHAE THIFERKRIENR, ATAEE:

c  ERHEMBER, MRERETFHREEREFESTHIPIE 800 NI LIRE—EN
BEl @MW, BFERNSBENRST, NST#ERLEE, BTES
MiZHFFIE 800 ARIMGRIZE, EFEHIE 800 NITLFH—ERKED;

B RIRRETFRIAMEZEE
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c  FREF, EEMIZMApIE 800 SEEA, MNRETFHMERTFITLFBISE
BEANB TR, EZxlmeiERRARE.

B 13: 2mipEREFHMEEENEE 14: FilE 800 SR EFHMEINAE

2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
—— 104 ——Fo ——H8i BT —— B64 ——$54 —— 44 —— 834 —— P24 —— Pl ——5f e 4)

BRLRIR: RGBS, LSRR

o
2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
— %548 — e — %34 24 — %14 —f EEH ()

BRBSRIR: KRR, OTIESM R

x 11! ERETHEESFREER

H1{IE 800
B (%) SERH(%) SEEEL  BEEE(%) Z2WE(%) ZSEEEL

2005 3.17 0.77 22.82 3.31

2006 0.86 0.40 16.19 2.35

2007 16.06 2.07 58.91 4.38 10.94 2.01 34.08 4.26
2008 2.68 0.48 11.85 1.38 6.63 1.35 15.74 2.09
2009 0.92 0.21 32.39 4.01 4.82 1.07 29.16 3.80
2010 4.38 0.95 20.19 2.80 3.33 0.80 14.37 2.16
201 -0.56 -0.17 15.67 2.95 1.46 0.43 13.60 2.61
2012 2.29 0.79 16.55 3.59 6.05 2.44 23.99 5.07
2013 10.37 2.51 31.37 4.22 0.37 0.28 8.53 1.37
2014 -0.85 -0.13 3.85 0.78 1.23 0.48 5.95 1.01
2015 8.60 0.98 26.35 2.61 1.93 0.34 17.93 1.65
2016 -3.82 -0.91 1.75 0.38 -2.61 -0.67 0.99 0.14
2017 -0.94 -0.27 14.07 3.65 1.83 0.64 13.71 2.82
2018 -5.95 -1.91 1.20 0.31 -7.47 -2.06 -8.51 -1.31
2019 -1.15 -0.22 12.87 2.38 -2.32 -0.45 5.04 0.89
2020 -3.89 -0.68 4.72 0.77 -7.96 -2.00 2.62 0.50
2t 1.99 0.40 18.63 2.46 1.26 0.30 13.08 1.79

BRSRIR: KRR, KCOTIESHR AT

TRALH T EMEFHREEFHHRE 2/ 8RR ISR

* MICHICIR £&, ARBEFEREENWRZMTUNGE DB TR, BlREME
—ER=FH;
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SEATIE | THIRE \

35- IR S

CHANGJIANG SECURITIES

.+ MigE R, ARBETESEEBRNGENS SN TR, 5T RLER
1438

*®12: BEREFHUERIERRIER

Ic 653% -5.13% 565% -4.78%

ICIR -75.78% -94.25% -51.03% -66.79%
HBEAZE (%) 3.02 1.99 2.39 1.26
fERE 0.48 0.40 0.44 0.30
ZEE(%) 23.12 18.63 15.73 13.08
EEFEDL 2.13 2.46 1.59 1.79

BRBSRIR: KRR, OISR

th 4%

ILNEA

BURZEFUEMEXEARE, BNETAENMRESMMRARZNEZERKE.
BURZRENINR, XSTHPEFEFRHIN, SERTNRSHMAERRZARE
BN, RZMRIRMAUMZES, FERMMENIAR, KRRNJEEAEN LITE
e PARSEFFS B BMERNEXENEENHEXEREF, FERZENRMNZE
NERLEEREE, BEEESN LK% BFEEMiHMAIE 800 WA IC A ICIR
535 59-5.29%- -55.92%F1-4.41% -37.56%, FEFE T KIZE FLMENE 3 H-
4.34%-. -73.79%%1-4.48%%0-56.24% o

AR EMRZEMRPIINREERHNEN AR ER BRI . SRS
MM S FMERA MR, RZEMRFINRATFHMNE, ERZESABRESR,
ZHHA, WAL Z BN KRN F RN L EREN RN LR T,
FHELHIHFAHIE 800 MY IC F1 ICIR 5515-5.09%. -62.15%F1-5.04%. -48.69%,
ARETRAEEFEMEENE S 5179-0.75%. -14.55%7F1-0.94%F1-14.21%.

MBREME ERZ BN NE2IBHNEMEINREXERZBERI T RRTIHE
BRZERE, NWNENREZE T HES HENEHERNMNEE, BEXT0E
RER FMEERNE L NTFNEERNED, KRR ENRKRRL. BRZEHE
BINZAFERTEAE, RCEESNNEREASNZETEREN GAEALLE, &
AR Z EMRA N8R ERENDRER T, BFEEmizMmApiE 800 WA IC A ICIR
S 3179-5.98%. -81.23%F1-4.98%. -52.43%, ERBE T XNERERFEMELWEHF H-
4.34%. -86.17%#01-3.91%%0-58.23%

B ZHUEMA B R 8 R B RS AR NG R RAEE X ER TR S B MAEN
LEEIR R R BB ENBINELLER, MEFAEXNAEZBRZERIVRER
RE, MZEMWENARMNRZE, SARRZERESHER, ERBAREZE
HERIREIZE, WEMZHBE T PR —mR2® b EEEFEE TR AT 800
AT IC #0 ICIR 435 79-4.42%. -58.40%%0-4.31%. -44.15%, ERIE 7T XAGE T4
TR A 79-3.24% -66.24%F1-2.60%F01-38.78% . MIZH L LLIBE FHEEHIHM A

B RIRRETFRIAMEZEE
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JIE 800 WAY IC 0 ICIR 4351 49-6.23%. -77.53%%0-6.86%. -68.52%, ERIE 7 Xi&H
FELMEMEDH79-1.69%. -30.67%F1-1.60%%F1-23.63%.

BRENBURZEFEREHERTEITRBIIERES . AXAREHIEFDRE
BEEENET, BEMMAXME. MBUREMRN—RZHMA LBEFEEORMEN&
REF, E2HHFPIE 800 KWK IC 70 ICIR £55159-6.53%. -75.78%F1-5.65%. -
51.03%, HEFE T RIEEFEMEEIE S5 79-5.13%. -94.25%F1-4.78%F1-66.79%,
MEE KEE EE, PERERE TREFD LR, SEWneNERRNR
E, PEREEFBIRGSE BN TR, B2 S RaEEiERYBEARE.
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% B3R 1t BR

TR

NI

RERMARR 12 DA RTIRZEELAKEBEX B AR 300 FBRIFKERIB I EAE, RFEBIWAITRIERN:

O AEAXRIAK TS

oM EXRIETSEE

&% MEAXRIB TG

RERMHARR 12 R RAREMBKEREAEXS EHIFR 300 BRI EKEIR A EE, RFBIWANITFRIFEN:

ZANT HEANAEHKEBEART 10%

# R AEXNAREIKEBE 5%~10% (8

oM ENKREIKIBE-5%~5%Z

Mo F MEXREFKIE/NF-5%

TRETFSR: BTRNTERBLENEY, XELAARTEMAERNEATHEEEN, RERMBERER, fE
AT AL L TR IR B TR

AXRIESFTIHRFEIEBOER: A RTZLUFR 300 FEHAEAE; =T HUA=RMIE GEHDREILIRR) K= REmiEH
(SR seiEARm) EME, FETGUEERENEE.

DAY kil
flnbi: X
Add HEZRF X 42 AE 1198 SHEFL T iH—FE 29 B Add /EUX T ERRF 8 SHCTIES AR 11 #%
P.C/ (200122) P.C/ (430015)
= A
Add /X &Rl 33 SIRRAE 15 F Add FRYITRAX RO 1 SEEEIRT 17 3 8 36 £
P.C/ (100032) P.C/ (518048)
SHTIHAERR:

FEERFPEIEF VDR TSR SRR BEICEMAIES SN, UBHBORLSE, Wz, BhHAKRE. SMEBETEENRLIER, AREFUDESR
WRRTEENAANR. EERSRMNERNSLFGS, F5, ERESARETHRAKRERLRURAMNE EEREREKER, FFHER.

EEERA:

KTIESRBBERATEFIESREES WU EEE, EEIESUSHFAIERS: 100600000

AARENRAPEARMK LT, (MWHOTIEFRMOERAE GATER: A28) NEFAER ARATSRERAREIAREMAE AT SRENEBRET AT ER,
ARAFRXLAZ BAVEF T EETEEMRILE, BTRIIMESESTNENTREETEE. AAFTENRKKREATNER. AF, EXHHWUR. HFRMBWRNHESE, X6
SEENESNERBR T IHEROFRE AT REFNESIBLFTERAMRIESFHALTZHNREN, REFVUMBHEMRBERRSAATMEELX.

FMEFHAER BARENNRREL T T LR E L HROAN, AREMENIESFIRETFNNNE. NMERRBEATAAE, SERAFEENBENRIKE;
ERRNE, ARARATUEHEMSAREFBEER—BRERRAELHNRSE; FREFRBAAARNFIENR . DREINTE, FARERA LT HHMBIMNIS; &
RARRIEARE M EERFARIRS. BN, FARARANAREMIESTEFRRHBINER THHENR REENIBTOIMNNERRER.

AARREEEAGHABERARN, SEREFMTFNSEFNIESTEFEEEENERINEIRBURS] . HEIEEAF R

FRERRRARLBAE, REPEFA, EENBNPIARSUEAEAENR. EFMNLHE. NSIBIUERELNKTIESHRR, BERSNARERITEFRENS
A« WRER. AESERLAAISMABREXEREN, NHIRARENLZTANLBEY, RAEMIESHRBREHRG. RERNFHAKEERLFREN, FLTER

BERBRZE

BRIENFL



