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ARBETT.
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ARENEFHR@ERBRETERBRZHTH T IRENTENENRES. REERTM
MEEHMREE LRZEBPRNEMENENRSEE, FURIERSEHERETEE,
MEMEE DA UZERHEEN MREN=ERS, BFERTFHERNETX—BHE.

MEFEFRE

EIETF () SEFNRZSTR 1, RIHRE TR\EENZASHESHKZ
BhpERIER, WENEFRT, METENT:

* DEREMRBEETENLEZRAZE. HRIRINAFL—EZ—NEH, THUE
FAXS, iEMRZERvol buy;; RZHATRZMN/NF LE—EZ—ME, XHUE
FARES, ERZEHvol sell;. MHKFELEHAVol Buy, = Y vol_buy;, NEE
SEWENFHZENE, BREZEAVol Sell, = Yvol_sell;, EEZTHEHEN
BELNE,

o —EBNBREMNIAFMBENSZHALE, WEEERT:

Y. Vol_Buy,

IR [A] == - -
AT S Vol Sell,

BEEFHENBRET, THXABRET XY (FK) HE, IHHZHEZET =
B (ZX) hE, IHFABMETEHHERR, MRNREETZWSANERT, B
HAZWTZEME. MUMEEEFHAESELE, XRETUMAEBNZE TSN
ERIFE.

TESARRTZEFHA 2005 FRURESTIHLFIE 800 AFRI;, HETRPLET
HoFXERiErR, AJAER:

s =ENBEER, BHFEFEETIHMAIE 800 AR LIRS —ENBIIKENS
FWE, BHFIERM DAL MRLT;

*  DERE, HHFEFHE 2015 FRAREMNEZTWHENEE, ARLFRIRES
FTRHIE B, HERE.
B 1 2HigERFENEE B 2: HiE 800 H7FE-FEINFE

0 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

=104 = —— 84 BT —— 6 —— P5 =P —— P —— P2 —— U —— A LEA () =54 — 4 — 34 24 — 14 — et ()

BRSRIR: KRR, KCOTIESHRAT ERSRIR: KRR, COTIESHR AT
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=1 BHFRTFSFERBRIERR

2 AR H1iiE 800
KR (%) =Rk EEWH(%) SEEEL  BEEKE(%) BERE ZZWH(%) SEEEL

2005 8.64 1.65 20.54 1.79

2006 5.13 0.97 8.82 0.93

2007 3.64 0.43 26.57 1.72 12.51 1.90 31.61 2.61
2008 10.89 1.38 33.57 2.32 9.83 1.81 24.35 2.26
2009 14.97 2.69 56.96 4.18 19.71 4.36 50.81 4.58
2010 16.07 3.00 38.94 3.55 9.56 1.59 20.42 1.72
201 0.07 -0.01 11.79 1.51 9.18 2.43 20.06 2.47
2012 1.52 0.43 9.38 1.21 -2.00 -0.66 -1.64 -0.25
2013 8.05 2.12 23.95 3.23 0.89 0.24 8.99 1.13
2014 -1.10 -0.18 5.07 0.58 -4.03 -0.85 -6.74 -0.58
2015 20.88 2.68 90.07 4.40 20.04 2.46 62.34 3.26
2016 6.58 1.10 24.38 3.13 7.57 1.66 17.18 2.47
2017 -4.62 -1.27 -5.68 -0.70 -6.51 -1.63 -17.06 -1.99
2018 1.18 0.37 6.51 0.74 0.35 0.17 -2.49 -0.12
2019 -4.59 -1.23 -4.72 -0.56 0.10 0.01 -0.83 -0.08
2020 -4.59 -0.65 -2.35 -0.18 -6.71 -1.40 -7.76 -0.75
Bit 5.25 0.87 20.82 1.78 5.06 0.94 13.24 1.21

BRLRIR: REERHS, KLIESMRAT
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&), RZAMEREEE, RZBEXHFR. AN FERILEZMETTHEET AR AN
AN 7T e N SERIEEIHI 53 o

RERMERET
AR AREEFMERLR? —SAE TR F, ERRERTBEYESRA
BEBERS, RN EHNESERARS, RN THRESERERS, RETES

umf’]l?ﬁ’lﬁﬁiﬁ/ﬁ, Eﬂﬁj’l‘ﬂﬁlw{}l%LﬂﬁX%UHﬁﬁé/}lb)\, Hﬂ’l‘ﬂﬁlw{”*ﬁ?ﬁ%m
TMAREFERL, TEERARS AL, BENT:

Close; — Close;_
BERE, = Amount; X L i1

|Close; — Close;_4

=1 RERME,

Zl , Amount;

BeREEF
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. & 3: FIIE 500 & A7 EN$E

Hoiag M ERIRE, Close, AR EIBARERUEN, Amount, AR EIRALZZE, N
A EFHER A SR 2 B8 B

AEREDRUNENENTTE1EH X 5] L SZIREHRIFRE, BERMT KA THELLER
M5 — B, A ENHER G E R, EALERER A EER (AIRZER)
HENYS, WEN LRI REEENEEENL D, BENLZS —PMEENER.
TESARRT A 2010 FLURE SR A EFEPIE 500 RO EHFERI, UREFR
300 FIHIE 500 B HBEKR BN, FTIAFE:

s MAEHELE, BE&REFPIE 500 N RE—EBRMKEMZ T WS, B
REM—MK;

c  z=NERLEE REREETFHHEEREDIE 500 NLMHFERLF, #IRR 300
WHEFF T2 .

D BERAOEFLHBHUE GPIR 300, HiiE 500 ()
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FRLRIR: RGBS, KITIESHMRMR

FoRbRIR: KRR, KILIESMRAT

HEE IR 7E

RenbEFRESINBERNEZTHTE, WEZESLEH 1 5-1 kx5, BED
NERARZEEMIENEAREENSZE, SNEROLS ZBEEN, NEFHE 1
MR, HUSERMEFEFHRBEERNUDEFRFEAMEIE, BHRE RS0
FRRA, EEXMNEZNHLPHTASERKNRE, HRUSMERRLSEE, be
SEETNEXIZEHTAERATE. RERE, BASKBOINERAKZILFHE
IR & EENMRZNBS, FHERNEREIDITAERARE, MEERLE
P N ESIHEN T R ETHOERREE .

LB AL R ARARE IR B Y, R T FERY 81 B L XY AR 3 B MARZR I R 43 B B S X
DHBRTTE, THENT:

Close; — Close;_
Iﬁj]?;}\ﬁ%ﬁji = Amount; X t(——————1 4f)

OAclose
iﬁj]é’@&ﬁ%ﬁji = Amount; — iij]y‘_é}\ﬁéﬁi

MreROEFHAESRAEAMEL, XFRECETEERZITRERMAR L, HhtQ
AEDHRRITDHERL, RBEE 0 21 2|, RIET SHHETHNENRAESHE O
FNZIAE R RILZIE; Oactose MEE NN EX BN, SERIEREEKENNOIFEE,
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RILERNENMRENEX AL, df ABHRE, S$XEEMRNER), BHEER/N, N
RAFDTHSEIN E ST S S ELl )

HERZM D ZBIESRY, HNEEHNRE EENZARGES, MITELEDR
BMMNHE RN TT EX L ZIERNKI S, FMATHHERN, BNEEEX, LK)
NEBEA, ERILEAALEHRE.

FhRENSEEE T
APREHBRTUSE, HASRORFALRS, BEHREDSLET:
IPEEIEL ]

N
i=1 Amount;

RESHEEF =
TESHERTZEFH 2005 FRUBRESMIHLFIE 800 BRI, HETRPLET
HAoFNEiErr, IR

¢ =hENBEER, AREFHEERFESHHIFIE 800 ARG —ENSZT
Yeat, FEHIE 800 NRREMERE, BIYXRGEMBERES;

© NERE, BTHELEFEETHMPIE 800 i, FEESEWEITEEHMK R,
¥ et —E .
5: 2MIFMNREXNSEREFENSE 6: FiF 800 4R E BN EERFENFE
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0
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0
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& 20 REFELEEFAFREIER

AR HIiiE 800
KR (%) =Rk EEWH(%) SEREL  BEEKE(%) BERE ZZWH(%) SEEEL

2005 9.89 1.79 28.22 2.80

2006 -1.49 -0.21 8.41 1.08

2007 6.22 0.79 37.69 2.72 1.22 0.33 14.05 1.41
2008 -3.75 -0.59 15.70 1.53 -0.85 -0.03 12.70 1.35
2009 0.73 0.19 21.51 2.47 11.97 2.28 29.30 3.49
2010 4.34 0.85 30.18 3N 6.39 0.96 25.42 2.02
201 -1.70 -0.60 11.70 1.73 5.35 1.35 22.40 2.86
2012 2.02 0.60 27.47 3.63 3.38 0.87 16.50 2.16
2013 3.01 0.75 21.05 2.72 0.48 0.20 14.13 1.79
2014 -4.69 -1.06 -6.23 -0.72 -14.65 -3.01 -19.28 -1.95
2015 11.41 1.56 46.44 3.31 17.55 2.27 56.30 3.47
2016 -4.77 -1.19 10.47 1.67 -2.54 -0.68 8.40 1.43
2017 -14.08 -3.52 -3.06 -0.33 -7.45 -1.89 -2.31 -0.23
2018 -3.08 -0.72 16.92 2.14 -1.55 -0.24 8.14 0.98
2019 -7.88 -2.15 7.76 1.21 0.72 0.31 7.51 1.08
2020 -9.06 -1.58 -5.41 -0.78 -4.30 -0.92 2.57 0.46
Bit -1.09 -0.17 17.00 1.81 0.90 0.20 13.83 1.39

BRSRIR: KRR, KCOTIESHRAT

FE LR FiaE

BEMERZRDE

MEXHFHER RO ENTFERT, HBNTUMREERNBOERE, NER)LIM
TR R

© MEEEHFERET N EHREIEIRMEIERNRE, NEEAEFHULITR
HRE, MBREEASZTREANE;

© MEEENERRE T XN BRI ERN DB SEER, MELEEX, TRIKE)
NEAELEMEX, NEEENEN, TEREDELLEHN.

ESLI LR ZIER, HERZI AU BRI REENEEN B LA LR
5, ANt 6ERITREEE =R

c REBEAEOEZE, RIEEEHZASLEEOE 1 ZE;

c  REPIRERERE, RIENMREQEEHEAR, EEIZAGLEME, NEREEE
A, ERIZHALHEE;
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BB O - fORETFYMMTIHRES, RIEMEHZANMERNLE 2 S
TSN BER—H

HMMEIAEE, REFREATLURRE LK, SR — N SERBRE R

tesh, EEEREN, ATUMBNMEEAT, NRHERBEMNEN (RH=%
RENI . EHAXIRCEN, #EESCEBEFIXS ROAN, W EEIRREE)

MEBRZYSEANMEENENEZE, HTHLERENRNEKERRMESR
B ROENIRE A LA T, TR AN TSR EZ iR L E. B
EREIRMENEEURIERRS LMER), UNE EFARNIRENE, NiEEsE
SRERIEM, FRNEBENEKX, FIHHENEIASLEEKR, EXFEMAEFRE L
RE N BN SRS/ G LKL

NBRNIEIEBRO B, TAUMNE—N S, BRERENEEZR, —TTHEA
RETNRENTAMENRE LN EHLGLENZE, H—HEENEF
ERSHFEZNES RPN S LEETTHRE.

HERZHDEUD BRI REIEAI AN, RIENHEERBEMERNLSEE
EEfEitAN2EAXER, FEAXMEAXRMOHERX, REMNFRIZXHE
RNEERN B, ENREARREAEVEN ENLE S HEREEX, MK
EH TR AR R XS E B LSE 5 EE MR/

AN RSMEFERBENN N X RRTAENAAHNZE, TEEHEM
R A R F R IEN B R NBE ENLZNENZEL, TXH 25 ZH 36
ERS RIS

T S ENGHET

ATLUDHRITRBANREN, DlmEABEE, WE T ofmEattET. £
BNEEEHUARERERE, NHEEREMREENERREER—RBX AN TRE
FRER, BEREERTESRAFELE, RFH@RERENT:

ret;
T D HERNIAEH, = Amount; X Gn L df)
ret
ZiL T HHEHNEALE,

T HmEMNSLERF =

N
i=1 Amount;

Heret, ¥ M EBRIKREE, oo NI E BRI RIFEZE.

TESAERTZETFH 2005 FRBRESMIHLFIE 800 BRI, HETRPHAET
HAFNEIErR, IR

2HENER, T AHESERFESTHMPIE 800 AT RE—ENS
Tas, EHIE 800 NiREMERE, EHEREGETUEEN;

DERE, BFIELFESTHMPIL 800 1, FLEZTWHIEZBEILE,
B F=t—E .

B RIRRETFRIAMEZEE
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B7: i T HHmERGERFENAE

0
0
2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 007 2008 2008 2010 2011 2012 2018 2014 2015 2016 2017 2018 2019 2020

—$104 —— 9 ——F84 SETH 6] = 5L =4l =3 —— 2L =1L LA (£ %) R R J w2 s - L

*®3: T HHEEE LR FAERRIER

2 AR H13E 800
HEERUEE (%) 8L SEWH(%) SEREL  EEUKEE(%) ERlE ZZWH(%) ZSTEFEL

2005 7.46 1.12 22.86 2.00

2006 -1.29 -0.17 1.28 0.10

2007 -1.64 -0.11 16.54 1.20 3.32 0.61 18.29 1.58
2008 -0.75 0.02 14.71 1.35 -1.33 -0.11 5.22 0.60
2009 -1.27 -0.13 31.36 276 10.45 1.98 39.51 3.59
2010 2.54 0.39 22.50 1.67 5.65 0.78 25.58 1.73
201 -1.56 -0.47 16.25 1.92 3.56 0.77 18.42 2.1
2012 5.81 1.35 30.35 3.26 6.72 1.49 18.78 2.07
2013 -1.59 -0.30 12.16 1.43 -2.94 -0.55 5.37 0.70
2014 -9.00 -1.97 -5.63 -0.50 -14.75 -2.91 -19.64 -1.70
2015 9.61 1.31 53.95 3.39 15.69 2.00 57.50 3.26
2016 -5.03 -1.13 8.19 1.07 -3.46 -0.86 6.90 1.07
2017 -12.94 -2.88 -8.91 -0.88 -9.31 -2.12 -10.85 -1.13
2018 2.28 0.59 22.83 2.37 -0.04 0.08 4.88 0.57
2019 -8.61 -2.34 6.70 0.84 0.10 0.16 7.34 0.97
2020 -8.75 -1.51 -4.84 -0.56 -4.08 -0.85 3.68 0.58
it -1.85 -0.28 14.96 1.37 0.43 0.1 12.33 1.1

BRSRIR: KRR, KCOTIESHRA

ESTHmENGEEETF

AU IESHERITRB A RCEN, U@ RN EZE, MR ESHHENSLEEF,
FIREPFTTE.

FE—MINEM T DHENSLEEFEL, DAIRERHNBERENBEE, FIARERM
FRESSH, MEUFREESSHRITREE EEFLA G EERRS:

BRERETRRPAMEZER 1/ 22
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t
RESHBENTASH, = Amount; x NC—)
ret

L PR ESHHEMEA LM,

N
i=1 Amount;

WEESSTHESEEETF =

HANQAFREIES S RITRE.

TESHRERT ZE T8 2005 FRURESMIHLFIE 800 REIM, FETRPLET
HAoFNETErR, ATIAER:

B 9: WA ESSHENS LR FENAHE

EHLRER, FEESOHENG LR FESHHIMAPIE 800 WA AHKE—
ENZ=Wa, EHIE 800 AREMRE, E:F—EBHla, EETiHiRE
MRy, BXBIUEEN;

DERE, AFIHLFELTHMHIE 800 1, FiLRETWRIT 2B,

0
2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
— 104 —— 0 —— 584 P = FOL ——— 5] A —FBY ——— 2] ——— B = —— L () — %54 — %44 — %34 2 — %14 — — L)

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

FRLRIR: RERH, KITIESHMRAR

FERSRIR: KRR, KOTIESM R

B RIRRETFRIAMEZEE
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®4: FREESHHERNSLEEFAERKRIERR

= AR FiiE 800

KR (%) =Rk EEWH(%) SEEEL  BEEKE(%) s2Wm(%) SEEREL

2005 9.34 1.41 25.31 2.14

2006 -0.71 -0.08 -1.42 -0.18

2007 -2.17 -0.17 16.71 1.23 4.19 0.73 19.062 1.64
2008 -0.27 0.10 15.77 1.45 -2.30 -0.27 3.33 0.43
2009 -1.24 -0.12 31.66 2.79 11.53 2.22 40.54 3.69
2010 4.20 0.59 26.04 1.86 4.27 0.61 19.67 1.35
201 -1.56 -0.48 14.98 1.77 3.27 0.71 16.51 1.92
2012 6.51 1.49 29.73 3.18 5.15 1.19 17.25 1.94
2013 -1.41 -0.25 11.26 1.31 -1.75 -0.29 7.63 0.94
2014 -9.21 -1.99 -4.46 -0.36 -14.48 -2.79 -17.10 -1.45
2015 9.16 1.26 52.87 3.25 16.17 2.02 60.35 3.32
2016 -4.84 -1.07 9.09 1.17 -3.97 -0.96 6.16 0.97
2017 -13.14 -2.92 -9.89 -0.98 -9.21 -2.14 -10.93 -1.11
2018 1.19 0.35 19.92 2.04 0.37 0.17 4.47 0.53
2019 -8.14 -2.23 9.47 1.17 -0.16 0.09 7.47 0.96
2020 -9.38 -1.65 -4.44 -0.51 -3.53 -0.72 5.76 0.82
At -1.66 -0.25 15.11 1.37 0.43 0.1 12.31 1.10

BRLRIR: REERHS, KLIESMRAT

FMIERINNRE N RRFEER, EFNREEN T ES M B RERER N S
MEENLREES, M PIRKINEFESLF LRTIREEN FZIRER H LNEEE
W, MRZBEARFAZMENLSZNE, WAUERUNERIENEEE. ARTHE
FEKIZIRE], NRINMREENRE —MRIE-10%Z] 10%Z 8, BMIETRNBIXHKLIERE]
EEEHN, JRUANRRI LN —RFEXD, IR TIRELSS 7 95% B EKFE
FE1.96 AinfE, MUIERAMTIRENES EEEA S LRSS

ret
BEESHRENEASH, = Amount; X N(O—f X 1.96)

L BEESHHENIALHE,

N
i=1 Amount;

BEEANBEDSLRT =

TESAERTZEFH 2005 FRBRESTIHLFIE 800 BRI, HETRPHLET
HAFNEIErR, IR

c  =hENER, BEESSHENSLEFESTHMAIE 800 NIHAIIAKE—
EMZ T REMBmla, RhesREREERT;

*  SERE, BFELFEEETIHIFIE 800 f, EBEE 4 —E .

B RIERETFRIN AMEES A 13/ 22
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BN 2hHBEESSOHENSLEREFENHE 12: FilE 800 BIFIEASSFERNG LR FENAE

T TR o BTN T

——

0
o5 b 007 2006 2008 010 011 012 013 2014 015 2016 201 2018 2010 200 20072008 2009 20100 20LL 2002 2013 2014 2015 2006 2007 2018 2009 2020
—— 108 —— 30! —— 81 —— 7 —— 61 —— $5N —— HoUl —— I ——FUN —— PUA — Kk — IR — 5 ——] —] 28 — 1 — B )
BIFR: KU, KOTESMIN FRR: RN, KOTIESHA

*® 5 BEESSHEINALEFLFERRIER

2 AR H13E 800
HEERUEE (%) 8L SEWH(%) SEREL  EEUKEE(%) ERlE ZZWH(%) ZSTEFEL

2005 9.78 1.50 31.06 3.00

2006 0.60 0.15 10.66 1.10

2007 6.63 0.79 21.70 1.53 5.98 0.89 16.96 1.38
2008 0.05 0.15 21.39 1.79 5.05 0.93 24.64 2.26
2009 1.92 0.45 27.49 273 11.60 2.1 35.86 3.37
2010 2.04 0.36 19.23 1.59 5.52 0.83 22.22 1.61
201 0.16 -0.10 19.23 2.27 7.79 1.81 28.58 3.32
2012 8.57 1.75 39.93 4.34 7.48 1.50 23.09 2.62
2013 1.02 0.29 13.14 1.57 -0.44 0.00 8.07 0.90
2014 -5.27 -1.09 2.58 0.37 -13.25 -2.70 -13.55 -1.14
2015 11.88 1.61 50.89 2.98 17.84 2.21 54.89 3.09
2016 -0.65 -0.18 20.86 2.54 0.79 0.26 18.82 2.48
2017 -14.62 -2.49 0.90 0.19 -7.35 -1.75 -1.82 -0.11
2018 0.34 0.14 23.46 3.07 1.08 0.31 14.67 1.63
2019 -7.18 -1.86 11.98 1.72 2.01 0.64 9.1 1.22
2020 -7.50 -1.41 -2.08 -0.17 -5.14 -1.13 0.57 0.18
it 0.28 0.07 20.12 1.84 2.68 0.48 17.46 1.53

BRSRIR: KRR, KCOTIESHRA
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B amERNGEEETF

FREAHERESHT, MAHZELE, WHERENKRERA, HIAAENEIER
OB EHVIES ENLZAEZWEKR, NBESHSENELSINERRAZME, B
AN DHREFES IR, BEALWA TR, MATUIINH A0, RRHUIZ
T EETER. BT A REEKSKERS, PRNEEEE—KE-0.1 2 0.1 2
B, MEKEEM-0.1ZE 015 0F 1 ZENEMTH:

ret, — 0.1

BADWENEAEH, = Amount; X 03

S HIABEHIALE,

N
=1 Amount;

BYIRHENGERTF =
TESAERTZEFH 2005 FRURESRMIHLFIE 800 BRI, HETRPHAET
HAoFNETErR, AR

c  =hENBEER, IS HENSLEEFEETZMAIE 800 AR IRF—EM
Zfm BT, EhE=RmRE IR,

c  DFRE, BFELFEESTIHIAIE 800 A, EBEI G 4 —E .

13: 2HmiHH I HENSLEEFENHE 14: HiiE 800 HHHHmEFN G LR -FENAE

35 9 100
8 ) l 9.0
B 80

25 s 7.0

5.0

. '

i 4.0

10 A 3.0
L, Wmm N :

5 1 W wm .

Dzous 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 02007 2008 2000 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 o

—— 35104 ——ROA —— R84 7R —— 6 —— W54 —— 4 —— PIHA —— P20 —HLA — B L) —— 54 i | 24 — sz — g PN (8

ERSRIR: KRR, OTIESHRAT BRSOR: RERAHS, KTIESHRA
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*6: HINHENS LR FAEREIEIR

2 AR H1iiE 800
KR (%) EEWH(%) SEEEL  BEEKE(%) t  ZZRE%) ZEREL

2005 8.21 1.29 29.67 3.00

2006 0.71 0.16 15.81 1.67

2007 8.46 0.95 23.57 1.62 4.34 0.69 14.39 1.23
2008 2.52 0.54 19.04 1.68 5.15 0.97 26.42 2.42
2009 1.73 0.45 25.54 2.66 11.05 2.03 33.34 3.28
2010 0.77 0.15 18.72 1.56 4.87 0.75 21.84 1.61
201 -0.29 -0.21 17.36 2.10 7.83 1.85 30.07 3.57
2012 8.91 1.83 38.27 4.32 7.96 1.60 22.36 2.55
2013 1.50 0.39 11.85 1.44 -0.23 0.05 7.89 0.88
2014 -4.10 -0.82 6.29 0.78 -13.47 -2.76 -14.68 -1.31
2015 15.19 2.04 51.67 3.14 18.23 2.27 60.49 3.38
2016 -0.66 -0.18 21.73 2.65 0.78 0.25 17.65 2.34
2017 -14.36 -2.44 2.76 0.43 -7.22 -1.71 -0.75 0.03
2018 -0.15 0.04 21.76 2.99 -0.02 0.09 14.03 1.57
2019 -5.63 -1.47 13.21 1.93 2.15 0.68 8.13 1.06
2020 -8.71 -1.66 -5.05 -0.60 -4.96 -1.09 2.42 0.42
Bit 0.68 0.13 20.15 1.90 2.49 0.45 17.47 1.55

BRLRIR: REERHS, KLIESMRAT

Fotm NESSEEEFREE XL IER
TRAAL T &S F LA R I

* MEFICHICR LEF, BEESMYISEEFIREETNEDRKE, R
SEEEFARZ, FREIESH T 2% 5 LR FIUNEE 1555,

* MNEBEFM@mMEZEREAREEE, &2 HETHHEFM IC X ICIR #X—E.

R BOHALEFRERXGER
G N AR \D FIES00 o\

o
0, \V

WHE  Tanm  meEs) BEEA

ad- X3 aYe.
BE TRR S\Sels BRES 0 59
IC -5.78% -5.35% -5.27% -7.22% -7.30% -5.17% -4.68% -4.50% -6.43% -6.51%

ICIR -63.35%  -50.71% -49.63% -78.64% -81.53% -45.45% -35.84% -34.22%  -55.49% -57.31%

BEkaE(%) -1.09 -1.85 -1.66 0.28 0.68 0.90 0.43 0.43 2.68 2.49

Y44 -0.17 -0.28 -0.25 0.07 0.13 0.20 0.1 0.1 0.48 0.45
= (%) 17.00 14.96 15.11 20.12 20.15 13.83 12.33 12.31 17.46 17.47
ZEEELE 1.81 1.37 1.37 1.84 1.90 1.39 1.1 1.10 1.53 1.55

FRLRIR: RGBS, KILIEEMRA
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CHANGJIANG SECURITIES

FhEFEREE
FERIEEMIEZK M
MER S FHERFRENERTIALI, EETTURERABENS TN, BB
HEENBRE, TENRETRFERNSTAEHFIELRME, 2TiahE 2 ARURLT,

FEHIE 800 g8 1 4AFNSE 2 ARMER S, REMR¥EEFEN S HAEHRF M,
EIRREM N E T LT 2 AWM ENE:

. WHEERN, MRONBEENE, FEBRRERMKIEE;
o WIHASERE, MRNEELNE, NREZEEN.

AHANMRESEZLNERE SNBSS, XN FHRMREENEN DR, BET
BNNHAEARNMREZEERES, FOURATARFIHELTHFIELMENERERR.

£ EHMET (D) ERERER 7, ZIMMESIMTRESER, UEIRZER
BN ENHER RERN, AHEFIHAFR AL R, XRRA AN
MhE BABHEENRRENEN, NMEZXIMER LRRT MRN R RENENE
E, ElEEantgZmngt, BRERBEFHEASNEFS LMATE.
MEMHZ S LEEFUSE P ZZAN L HEENRRENENRE, UINRERE
BTSN BRERNES S LS, BENFIARSEIAR TNENEES, RET
PMRER SEES B BEEE LMRTUMERNLA S LB EEARNEEZE
BAREFIMAE, MIFEMEREH A ERHERT.

LMD ERBUBRIR LA E FHEF T EESERN, ML 10% 2N EAER S, K
FERRNAFRERE, N ERSNEFEROHRF, BIRHEFERXNT, WML
THEF:

ZV x=>0.1
Y=W2-x x<01

B 15: Mo RRiEik

1.0
09
08 |

0.7

05
04
03

0.2

I
I
I
I
06 I
I
I
I
I
I

0.1

0.0 I
0.0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1.0

BRBSRIR: TSR

TESAUBRFEESHF G, RRTEHEBHNETF 2005 FRUREE™5 K HIE 800
WRI, HETRPALETAEDHRE TEHFEUNKEIER, JIAEER:

B RIRRETFRIAMEZEE

17 1 22
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& 16: £HiH%ESREBEESSHERNSG LR FENAE

~,
~=—

KCYLUESF

c  HEETIHMAIE 800 N, FAFHNIEEARSIMEN;
c  ETMETFEBIWEMNSEWE LHE—EERE.
17: HIE 800 &Mt D BRBIEESHH I LR FENEE

il

= 0

0
2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
—$104 —— o —— $8if

FTH —— 6 —— 5 = P4 ——F3H ——F2 ——F1 ——Hf

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

B () — 54 — — %34 248 — 1 — LEA ()

FRLRIR: RGBS, KITIESHMRR

BRSRIR: KRR, COTIESM R

*8: AMARBRELSAHEING LETIFRRIER

= AR FRiiE 800

T 2% RAES EBRES 35 thER T REES EBfEES
IC -6.60% -6.14% -6.04% -8.15% -8.19% -5.94% -5.40% -5.20% -7.26% -7.31%
ICIR -84.03%  -67.11% -65.15% -100.58%  -103.28%  -56.02% -44.31% -42.19%  -66.27% -67.94%
BEEE(%) 1.57 0.86 0.87 3.92 3.68 2.63 2.03 1.70 4.13 4.06
E3-0d 0.34 0.19 0.19 0.81 0.77 0.56 0.43 0.36 0.83 0.83
ZUEE(%) 2114 18.84 18.84 24.97 24.38 16.61 14.57 13.79 19.28 19.45
ZEFELE 2.42 1.84 1.83 2.35 2.35 1.74 1.38 1.30 1.76 1.80

FRLRIR: RERHE, KIIESHRR

XA R ECR— MR N E R AL MRS, FE R R HIE N E 532 & L E TR SKED
FRLMHF, AL 10%ME XS 2 REHIR/IMER, FRIERTF 10%8 B MR E F
REFRF—H. REREALUT, LN TEMR:

0.01

=099z ¥ 0.01 +0.99x + 0.01

Yy

B RIRRETFRIAMEZEE
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18: XA R BT
1.0

0.9
0.8

0.7

|
|

|

|

0.6 I
0.5 I
0.4 I
|

0.3 I
0.2

01 I

oo Y N A A SN SR SR SR R
0.0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1.0

BEBRIR: KTIESMRA

TESAUEBRFEESHEF G, RRTEHENETF 2005 FRURAES™5 K HIE 800
ARI|, HFETRPLAE TAESBRF TEFENHRETIER, TUER, £MEF
B T2 W E R A K.

E19: TN ABREESAHIESGHREFENHE 20: HiF 800 A BRESSHEN G LR FENAE

ij“w |

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

@

IS

IS

©
w

~
N

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

— 104 —EQY = EBL T — O Y] — AL — O] — 0 m— ] e— () — 54 — 44 — 34 24 — 1 —_— LA (B 5)
FRLRIR: RGBS, KITIESHMRAR FoRbRIR: KRR, KLIESMRAT

®9: MNYBEESHHEENS LR FAERRIER
AR rhiE 800

T 434 BAES EBfES WEES EfES

IC -5.59% -5.35% -5.27% -7.30% -7.37% -4.99% -4.73% -4.54% -6.47% -6.53%

ICIR -60.75%  -50.78% -49.63% -79.49% -82.18% -43.79% -36.25% -34.62%  -55.99% -57.45%

BEE(%)  -1.54 -1.76 -1.62 0.38 0.78 0.65 0.51 0.48 2.73 2.40

404 -0.25 -0.26 -0.24 0.09 0.15 0.15 0.12 0.12 0.49 0.44
ZEIKH(%) 15.83 15.14 15.12 20.32 20.31 13.15 12.41 12.36 17.53 17.35
ZEEEEE 170 1.38 1.37 1.86 1.92 1.33 1.12 1.11 1.54 1.54

ERSRIR: KRR, KCOTIESHRAT
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R

ﬁm1ﬁ|%ﬁﬁ%\\

A R i R AR IR

S~
€y Y LUz
@ CHANGJIANG SECURITIES

EHRZALERFBMNERENMENAEL L, WaRKRDANTIZHEFENZ ST
A, WEMENMETHAXMRE, TRUEBFESMYIRTFHIE, RRTHINER

TFHRXME, JUEENRERT. KIXREFHEXMEERES.

#10: EFIELZ A LR FAREE FEXME

(3}
D3
qQL F

o

BE OHES faMTE  RE

BEES | -1267% -8.27% -2.34% -8.01% 30.01%
4 -12.85% -8.66% -2.62% -7.92% 30.44%
BEFASER -15.03% -10.29% -3.84% -9.81% 34.53%
BHOSE | -14.99% -10.54% -4.01% -9.59% 34.64%
BEESHA -12.74% -8.35% -2.41% -8.04% 30.38%
B | -12.94% -8.78% -2.70% -7.97% 30.83%

BRLRIR: REERHS, KLIESHMRAT

TESFHUBREESEFAG, BRTHMNEEFFMERE, 2005 FLkEEHHEH
iE 800 AR, HETRPLAL TARASHRYE TEFENMKEIEIR, ATIAER:

s BEFEBIREMEZEWE EAERRRH;

c  EFETmDARSREERE, EEHIHMPIL800 A% = 4E M AMENRE.

B 21: @B EESSHIHNGEEFREEENAE 22: 4 800 BIEEASSHERN S LERFHMELNAE

6

| ,‘ m
™, W :
W

2017
]

0
2007 2008 2018

=BS54

2009 2010
— 44

2011 2012
— %34

2013 2014

F24

2015 2016

—F14

0
2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
—— 5104 ——$9H ——H84 BT —— H6i —— F5 —— P4 —— P ——F2U —— FUH ——EHAf LE ()

2019
LA (%)

2020

BRSRIR: KRR, KOTIESHRAT BRRE: XA, KTIESMRR

&1 SHEESLEEFHESFEXERIER

ANV AR RN HIE800 o NPT,
mt— &)\\\\} PN &n\\} NN e
BEES BEESSE BEIANEG ¥Y H5948 9648 %%Rs BRESHR EREANE 59 B958 29349
Ic -2.70% 2.71% 2.67%  -241%  -243%  -2.39% -291%  -2.92% 2.87%  -2.66% -2.66%  -2.61%
ICIR  -56.53%  -56.71% -56.34%  -55.09% -55.20%  -54.89% -41.62%  -41.73% -41.28%  -40.38% -40.47%  -39.82%
BEkE  -6.68 -6.61 -7.00 -7.49 -7.46 -7.80 -1.23 -1.20 -1.37 -1.44 -1.50 -1.61
fEEL -1.49 -1.47 -1.56 -1.67 -1.66 -1.72 -0.26 -0.26 -0.29 -0.31 -0.33 -0.35
ZTWE 563 5.60 5.48 3.31 3.39 3.13 7.17 7.30 7.19 6.44 6.39 6.19
ZEEEE 087 0.86 0.85 0.55 0.57 0.52 0.92 0.94 0.93 0.86 0.85 0.83
BRBRIE: KRR, KTIESMRAT
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CHANGJIANG SECURITIES

th 4%+

ICNEH

FRIMIEZRWI S ZUNKRER T EAERM. SNEENN, THAZHEHE, X5
FRARENELUENZ 7, HRRAZELHGRE, kK2 LMRERA, KZBAEHIER
5o HHARFURERZEEAEM, MEBEIELE, SRIRZNATFE—EXZ—N
B, BRZREBHASAEEEN, GRTRZN/INF E—ES—NN, RZENS AEEISEH.
BREeREARFURNBRS kK REEVEM, MEENEEEL, SAIRENATE—H
WENKN, KZEBUSAENEAN, SEIRENNF E—HRENN, RZXESHE
HEH. BAEFNESRERFIE—EMERES.

HERIZUSZEZR—HUARERE Kk EERENEMNO TSI T77E. ALERZZS
EHGR T LUNMR LR B AR EZEZMBE, HEIANEERNREX LG AR,
EMNIE RN R, IR NEBMA, ERIELIPELEHME, ESINRENKESD
B E LA EEMBRES . DB EREMBEMNERNSLEEFE—EEREN.

RN LR A T R Se & EEE R R B AT AT ERESE. DU EE R
BHEXHMMUANBEE, Ut ESAHMIDHAXNEN G EANLAE, UE
HEANBEBHZELS, MEIERZSLEEF, LTI 800 NIFHERA
RRAES, HHIBERSVABRE. NESHHB IS5 AN RENEENEF
RIMFEARE, £2THET IC F ICIR 551K ZF-7.22%. -78.64%F1-7.30%- -81.53%,
A 800 A IC F0 ICIR 43518 %1-6.43%. -55.49%%01-6.51%. -57.31%.,

ERMEZ AR FRBAFE —ENIFLMERN  BE EEHTA S EBREARRMNE
BZEIERES, DAL REM RN RHGFLMRNZER T, £E2HHE
F - IC 1 ICIR #t—353i£F]-8.15%. -100/58%71-8.19%. -103.28%, Hiif 800 (A IC #1
ICIR JA%-7.26%. -66.27%1-7.31%. -67.94%.

EREZE LR FERRREEFEEENE, FRIRRPETLIH. TRIMZASLHL
HrmRBRNAATHHREENRZZTH, MREET. KEREFHAXMERS,
EHRBEFRME, KEBHTWEEN, ENRTURESZWES.

B RIRRETFRIAMEZEE
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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

RERMARR 12 R AR EMBKERIEAEXS EHIFR 300 BRI AKEIR R, RBBIWNITFRIFEN:

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

AARENRPEARMK LT, (MWHOTIEFRMERAE ATER: A28) NEFAER ARATSRERAREIAREMAE AR SRENEBMRIETAF 7,
ARAFRXLAZ BAVEF T EETEEMRILE, BTRIIMESESTNENTREETEE. AAFTENRKKREATNER. AF, EXHHWUR. HFRMBWRNHESE, X6
SEENESNERBR T IHEROFRE AT REFNESIBLFTERAMRIESFHALTZHNREN, REFVUMBHEMRBERRSAATMEELX.

FMEFHPNER BARENNRRELT T LA E L BEAN, AREMENIESFHIRETFNNNE. NMERRBEAT AT, SERAFEENBERRIKE;
ERRNE, ARRATUEHEMSAREFHEER—BREFRRAELHNRE; FREFRBAARARNFIERR . DRRINTTE, FARERA LT EIH MM BEIMNIS; 4
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



