ERE RGN E

56 FH 3 At



ST FH ..ottt ettt ettt ettt ettt ettt r et ereenes 3
L R T 02K oottt ettt ettt ettt ettt ettt ettt ettt ettt 3
S = PO 3
oL BB B vttt ettt ettt ettt ettt er s 3

112 ZRGEHEE ..ottt 4

8 728 N RO 5
3 TR 6
S e TP 6
LS 0 B ettt ettt ettt ettt en et 7
IR iR T /TP 8
1.7 B I T BE oottt ettt ettt ettt 9

R T 01 23 3 AT 10
2.1 TR Bttt ettt ettt ettt ettt ettt ettt ettt ettt et et et ettt et et e et et ettt ereeeas 10

22 T AT ettt ettt ettt 11
220 T BRI EL BB ettt 12
A N 1= v 2 OO 12

R - 1015, 13

T 4 vl TP 15
K3 R = OO 15
R 115 OO 16

= S TR 16

B3 HABHIEIE .ottt ettt ettt 17
K3/ WL £ 1 OO 17
B2 L VLG T I oottt 18
O 1 OO 18

RO e 1 7, NPT 19
R < OO 19
TR - A TP 20
ORI DS T PO 21

A FBZEIFEIE coooooeeoeeeeeee ettt ettt ettt 22
e L S o U1 T 2 OO 22
4.2 BN R BTN BETLIT oottt sttt 26
3 e TSP 26
B.2.2 /B AT oottt 26

A.2.3 FRJTETAD oottt n e 27

A28 BT oottt ettt ettt ettt 27

A.2.5 BT oottt ettt n e 28

4.3 FBZE M D E SMEULIH oottt s et 29

T e ST 30



28 2R A T 2

A& =1 GO 34
S Ik =t Q1 TR 2 DT OO OO 34
S O NN ST 38
S BT TN 38
8.2 TEAE T LI oottt ettt ettt 39
e 2.0 N OO OO 40
ST LT o N =TT 42
LSRR i o PO 43
8.6 TAIHL T BEABETR ..ottt ettt ettt ettt 45
8.7 FFHE TN BAAEII oottt ettt ettt ettt ettt 46
BB AU TE ML ..ottt ettt ettt 48
SR T e - OO 49
B.10 A FFAT AL oottt ettt 51
ST 0 2 " AR 52
eI = AT 53
eI IS 5 (0 OO 54
8.14 T PV IV UTEFEEH ..ottt ettt en ettt 55



[ 8 2 SR A T 3

R F

[ 28 IR TR AT RGN R IBOL 551 6, BAT S s 1,
BAETRI R S RS, TCLRIR A AR ANMBHIBL. AR IS T3

HRE WS E R AR R S EEAAT . SR mdE T A, SERURRI BBk . 39
BUEN KSR RSN T3 SORf e A o PR R TERRAE . 22 2 SR A R 3 I S — R T L, e ) S
S AT AR N 2R

1LEAREITE

X E A A R OB A RIS A TR, BRI A P BEIR A (05 B AT SEEL D) g .

1.1 Feei

2P AT L AR K R RE SR A B S P s R SEAT S R AR 2B, LR R bR E A )
RS, B AT B REB B AR R 5 BB AR S DI

Rt 73 PR AR BrsiBCA R AT 5, #R B MR RUE A B A RS AL 1Y
MNMERLE, #RAIF RIS

1.1.1 FEmHE

BT L ARED T A BRI B BB OO AR, BRE AR e SR A R B
1% Enter J AT LB HEEE NI b 1 I T

B N R JBE S AT B 44 R

AR R ANAR IR AR P RS, RG4Sl R /6 41 1 bR 1 I R
A AL A L A ke, R AR ISR B BT = AR A ke SRISRIE. I e 1F
WMo AT, HA PR T E R NSRS AC 5 R, i E BRI A ET, AT B
Feoth tH 1 28 22 BEUE I3 20 BT AR A BHC At 3 R BEEE AT 20 7 s % 2 % AR 4 38 1 N IR ) 7 % 1 T



[ 8 2 SR A T 4

STRTIESS
10000207 SEREM1ZH11188 AT
10000208 HSEREMG12H12126  SafEE
10000209 S&ERMG1ZH1064  HaTES

10000210 _ESERM12H13988  SAfHEE
10000211 FSERM1zH1491s 40T
10000212 |S&ERES12H1118s ST
10000213 HS&ERE12H12126  SafEE
10000214 BSERRE12H13064  H8THEE o)

i N HAL IS BY, 44 FR
AMEREH AR 2R PRSI E 08 BABURIE BEHAUIAR RS, RS2 B3 ERFFA KR

B2

200
10000011 _EFRERMzH1200 it ER
10000016 _EiSEREzH1200 arEt S

i N SRR R B I

B

TP AR R, — MR 1 0 S 42 Bk e G AR T A LR A b, 42
T AT S I AR 00 R 4 B T AT B R DT, O A i K 2 OIS, ek AR .
RO AR AT T B

112 R

REBBE WA L2 AR, b Bk A SREGESmmm . "FINUIH s, R E

REBBENGE R — A — NI 2, AFTERARIGT o AT BRI R, FEE 200G TR 2 i

o, A EER A T LT, Enter Jastnl LA EREBEEIURAE LB . FERYIH T B H
1 45 1 R
P S {IDA i
03/F3 VI EUESRH0E v
B 04/F4 YA RAUE 8 AE i T



http://4xhelp.qianlong.com.cn/clienthelp/pages/1_界面基本元素/1.11选择商品.htm

[ 8 2 SR A T >

06/F6 EPidis
11/F11 HIEAL G
12/F12 118122 5)
ESC I 77 5 R
ALT+F4 I8 &
- 05/F5 i%?ﬁ%ﬁ@ﬁﬁ%ﬂﬁ A
08/F8 SrEEH . B 1My 5M. 15M. 30M. 60M & IFE AU #e
31 DN &
32 S
21 SENTFA
N 22 FNFA
L5
23 EHFA
24 EHP
25 I
26 P

1.2 B0

WIBLCE RS TIRBERSE RN L, I R EXHIBE A IEAAGE, A SRR, AT APRE
DI S AR S D RE

A AR 0 —m—RE — BEAR o~ BRER T OEES § BEmEE al FETE A BERS L

BT B0 i B N DR B T UGS Tl RE S T AT bR D)4
EHTHEAS

—

v ETFTEEIR | SoETFRY7H 2450 IEFERA

spmaem [ETFERR < #ok foar - s Bt <

ERRARE) [OETT e 298 e 20
BB [0m80725  ERRSRE [0 ZRRAE [+5 0 %

AEHERS (0 0000 FAEEEE w7 % HHRME [oos7

MTEfiiE |0.0000 Aigliii{g |0.0437 e fitg [0.0424
Delta [0.4028 Gamma |2.4562 Vega [0.0023
Rho |0.0006 Theta |-0.0015 fR & mahE 26,7544 o

ERATAIIASRERE THHPHME g+ E | HT




[ 8 2 SR A T 6

SCFREX R E A LB A E XS HOEAT N, ATARIE D) I e o R A AP B A
e IFTEAHME . B B sl S A e .

1.3 REE

FEE R A —TE R, RS

W L 0055 T ST K 278n07 .20 IMO6E Y SRR 94469 605 237320 4 0 406962 570 IOAGI

#ah: BUESRE. Bk, TRERDR. BOSEE (12
SRR Tt AL,  BIVRT) e B S A i K o0 I 4 1

Tul 10:17:12

AN RGBS LR RGN H], 2R ORI BRI, MR Bon GRS R A
R

1.4 +Fhs

HI T RO — AN 20T i, IR R 7 BUS R AN — B, RATX BLPRAA A 2 HIBUE 35 AE
ARG 0 T P AR S R O

G B R 5 T S s

H: =T H

I PR TR e

& THIRNRVNICE & 00 % /iy

Bik: o -WEL ST

W %: (BB -HESE 54 /WE 5 5547 *100%

JRAZ PRI BB A S &

JRAZA: R B AT S e

L/ S D X TR SN

FERE: eI eLE

BRI AT I TH B~ B

1] 3R 24 i H

Tt HHITE M

=2 H =

B fik=2 H AR

Wedit==4 H YA

JRAZ B =PRI B AL B )



28 2R A T 7

JIRAZ 4 =PRI B A Ak <0
FFER=RIEEI e LR

WAL Tk FE€ o= (5 - WE 485 SR ) IR 45 5341+ 100%
S5 S A=A J5 5 5 P IS 124 H 45 5

1.5 AMEER

11000395 1R0ETF¥YT H 3400
0.4104
0.4044
0.3986
0.3929
0.3870

0.3765
0.3750
0.3650
0.3638
0.3600

0.3900 FF& 0.3691
-0.0467 By 0.4104
0.3022

0.4367

0.3770

551.157

; 88
= = 0.0837

BENAR B AR A S s BRI, A SRR T R S AR, AT BTN 413
BUE AR B i 1+ 7 bn s BRI 0L, R AR RIS BAZRIANE AL A 2

=]

0O QM =M,

—

FARY Sz SRS = S s K S S =SS

o R HATR)E 1 B

Bik: o -WEL ST

&R (BT -RESS SEA)IWE LS 54 *100%

SV MHTFRBIRL 1N, AR R TEUR S

S BRI 1 BN IEZA IS H R T RES e #. AL TITT”.

g5 WA A 5 P ) 2 H 45 5

FAL: SRS A5 1B

B NAMEERAUT Y, IEM RN RERE S A AR BRSO, AR AT 22 5 G ) B
RITBRBEPEAE 1 — /BRI, PERDTKEZRIEPR A o DR BRI PR A 2 H AL M R BeAERT— 22 & H Ui 4
+10% W, MA M AT 5 BT +10% I, BRsess (BRI 0, R B kds

Bt S A T H



[ 8 2 SR A T

Hti: A HIEE 1 Bt
B 29 H BIRIE 12N IR A BEE B i i

fik: 2 H 2L 1 2RSS A S AR i

GZk: SHOE-MFORE

ATRL: AZIRL BIAT A

BefF: BTy, RN SRR S H R R BER A, AR TR 52 5 AN (K
RIFBRBEEEAE T —/NBR ], PERITRERIEPR A o DR BRI PR A2 24 H B i R BEAERT — 32 &3 H WSz o

+10% W, MM AR —2 5 BT AN-10 % 0F, RS R BRAEAR,  ZREI Bk

2015-07-22
155

180ETF

0.1170
0.2759

- 8.951
0. 4044 A 1000047
65tk 0. 41% PRSI 74.70%
W EhfE J
SCFERTZE L RS R A TIC B B, U B A AN Y RS S A A B A TR R 2
HIFIRZR, WS P A dext e A UE K L a g X 4 2 55 L.

1.6 BESRE

M PRI ERE 2 )R, RGE#mEERER O, I E A LU BRI — S5 RS
S UL RCE Y AR R R 2



28 2R A T 9

EEFRENR

(22 [ 2% € [ezas

TTIRIZEE (HJITHMMF BETF 15:

mEREN
ERAEN

ORTTRIEITAR B4R )

)y AR E

e zA 5 HiTH.
3 P EE A HITI.

E| HA1REE

P IRTEEE =1
25) (EEFEE>=10

- RESHEUEHERNETNITERSR. #HEE

s) HARSHEET 1
5) IR AL EETF 2015-3-12F .

1.7 FEE SR HINEE

PP AE SRS 2 73 I i i A K 2 1 i 25 P DO A S AT R S PR i 1 AR 70 I 3 R D
o> HE, 78 K i S H AR

S HEMS al PRTHE A EEES B iR

0.1111
0.1091
0.1086
0.1054
0.1053
0.0780
0.0595
0.0179
0.1074 2
00111 BE

EEEEEESY...
0 7===72 - R I

180ETF#12H3100
12
5
01111 10
0.1091 5
0.1086 23
0.1054 22
0.1053 5
0.0780 10
0.05395 1
0.0179
0.1074 7%
-0.0111
2§ MAL0: 1517 | MAIS: 1148 |
P BIES bR
SRR
B RS ,
ARG v
SRR F8/08»
SRR >
RS EES..

50.0000




28 2R A T 10

2. FRRISEACEHE

EA A TTe ~ ATHI T N i

A% 2 AL TR HE NI TR, X BB B R UL, AR BCKE 95 5 IR A% AR A0 2 B AT 5K
BT A S B Bk E AR A A BEREAT, P A TR B A2 5 023 (0 1 Bk .

2 AR ER

;G 0 —S3 — BBTR . B TS o AREE W PETE A BE

{ef 3 { it = IE

510180 noesm2

600104 56517 5879

T 601910 510107 9054

uvuvez

159901  6.95 4.298 -0. 27 == e

159916 1000 2 ; = 1 . 5 =
7 ANOFTF 159419 A 4 - z 2. *7]? E"J K é%
0 EKE 00070 ) T

.\\.m.|m|u|.‘ T o
n 110N 11°30 1730 14

|
0.4199 . i K
0.3521 3.3000 0.1146
n.281f ?R4f 3.4000 f1.0NM4 79 N.1539
0.2384 2120 3.5000 0.2005 3 1754
0.1924 3 : gq *y T gg *E m 0.2543 9 1815
0.1534 ’ 0.2151 22 1840
Ui Uy 3314 | 3.8000 U.3823 21y
0.0340 2442 3.9000 0.4554 3 i 1582
0.0724 4862 4,0000 05335 3z2n
n.n551 2793 4100 R397 RR20 1.5392 1.221 2911 N.A16N 7 ansn
0.0415 3435 42000 0.7022 2194
0.0309 |5| 4.3000 7408 7613 0.7408  -0.0933 19 07914 3460

LiFs0  zBUG.b52 31004712 ¢ <[ER 554 2 MU3.33 -5.Y3% |157.65C 4 Yol 1A:23:42

5.T B {J] 6.HINNE R

2.1 EEEEY

AR RS HUESR, FREESK S8 T USSR T B A 0 BT sl U4, AROKROTT M 1 #5058 3%
FOHT £ R

MR AN BAE BAE SR, BENZUESR AR R HEnE ” H .

M PRI E S K £k, 2 BRAiZE $ el K e, 34T A

XU IR T LR A AR IR, 3N AZ SR 7 35 T

10



[ 8 2 SR A T 1

2.2 T ZUB M

T B RAZ IR AS A HAT A B8 T A WIS BRAS KRG 0L, A2 4= T HE IR BN 6 1) B 2L
i, EEYIHANE T R AR, AT AR I AR R . EE 2 IR P K.
BREE | RHTE  LRESE | PBEET  HEAITO dEREE

T RURM ATCATE A B ARE BRI SRR AR H . e T, IWERAR . RS TRR. 3k
AT TRERN

RES s B PSR AT BN FIAR BN DR R, SE HIBUR B PR E R, MR IALA
A IR

RESEFEY%: WIEEAR=(bR I BLAT- 1T BN AT B *100%

W AR =17 BUR - BRI BN ) b5 (1 B4/ *100%

TN %: TRARIFEE LK T R D E L, HIRGR TS A REE S H SEILE T TR, = (IR
WAEHATRUR AR I IBRII*100%, A= CHIBURAE-ATBUR A+ BRIGELA D RSN #%*100%

KU SO SRR (1 P 55 46 FH SR SE IR 3 i IR 5 R 26 o ALAF=AR IR B BN %

FLSATAT: T SEHIRUR B 1 B SR 26, AT AT =Delta {6 *AT#F .

WIEME: ZBUTE S I NEME, W=max GRINE-TTEUMRE, 0 5 ili=max GTEUNHE-
REIELY, 0D .

ISP IVAAE: RN RS 8 2 NEE BRI 2548, IR =max CHIBUAS-INEERE, 0D .

BHUEE: Jld A B RN R & 2R RS, (HAC B KNG AR R A AR, RAER
AE I A B A I A LT, BNUE =R B E .

FAAE: Wk ks BRG], Rk E R E ARG 1, R SRR A

Wriki-1, JyEMgyidin 0, MACEIKEE, w ARSI DB, = (Rr-Jr i
I CRet-ARH) -

FEIR:

AT R P T £0 20K R R ZAT B 5 2R & AT 7, Hod, kR RN 2 -4 >0,

11



[ 8 2 SR A T 12

SOMFRRZ P-FH<0, KEOMHZRRL P-SH=0, KEOMFRRHLARGPE G Pt
BeAh, il N BTSRRI R b S B AT R B E

o IR BE o

221 T HHEMEBEEFE

&=

ZO1BEETH 21w
T

SOETFIYT H2400 10001355

IEeAT Rk

SEN: HRETH S0

B SR S

BOBT: S RS A

BEER: 4Rt IR B, SO - HELS BN

HE: SHIR S E

o 4nimrretioe

R RIS BS B TS RS LR i

BRI : AR 2B A LSS A A8t BS s I BEL R (R Bh 3 o BB I B R IR AR I s B B FE 1
KA, RHIBAN R IR, AR AN RS BB, BRE Bsh AHOR, IR & theE BTk, P& iah
AN, FoATHEBE TR,

PATHY: BIRCEIR AT R . R AT T H1, R SSRGS

BE

2.2.2 NS atn S48

< okl B REE Delta feg: Theta Ehao

RV Fadrilshae, XRRSUBE, K L MBE S MmN BS sy, JHE tiok i ik
R T IBCE MR (U BS 8L 25 ) T IBUNAS 5 A A SR BRI JATIRE . Bl
NI E] L PeahA) Z R B R, RESR AT 4 NEASHIRU SLhriia ik E oy SR BN
SENT AT BUAT DO A R FIR,  HOM R & sl

BIRHME: @i BS ALRIEAR G KA1, TR S S A

PR RE: (8 FE=HRU s B IR AN

12



28 2R A T 13

Delta: s RN R —Hhr, & 5EBFIEENMIERE . AN 0.4, EWKER
AN M AR B — T, IR A% AEZ) 0. 4 76, BKIIAL Delta 9 IEH. 1A BRIBURUR] 4 102840 5
A A, BRI, B IR Delta . ZaxHl/T 0 B 1 Z [ IRSHEHIRAHEEIET 1, “FH
IR AR 0.5, TR AR IR LaxHE LT 0.

Gamma: Gamma S WAR AN A XS delta (HSEIARERE, O delta AL B S FR RN AR B E Z L.
WA — WL delta 4 0. 6, gamma {64 0. 05, WIZRIRARII AN ETH 1 76, FroliE delta Hn&Ey 0. 05.
delta ¥ 0.6 HHNE] 0. 65. bR Bk, BEKIBRZ delta {0 [ 1 #3), &R delta
fEM-1 18 0 523h, EIIRLK delta (NI KFEE, gamma fEAIE.

PRI AN N 2k, BERIARZ delta fHH 1 A 0 #3), BHBIARK delta HM 0 F-1 3, BIHIRL
(1) Delta (MK EN/NESN, Gamma EAIE. SPAEHIRUT) Gamma {H &K, TR S SR KR AE HIAL ) Gamma i 1)
FAET 0. Bl BT H IIRIE, “PEIIR Gamma [E L2 SR XFF HIBGHM KL, Toit 2 A ik IR aL
BB, REZ NI, W Gamma E Y IE, dnSRRSHIHIAL, W Gamma {6 A 1.

Vega: Vega e brffI RS ARZNNS, JIRUNRE AR IREE, & FH KA BEbR (1 AN S 1R 3
[ BAT BUE RIS o Vega T8 IAIRUSURI 878 105 b 1) i ik 2 MR IR B o AT HIAL Vega #1342
EX, AR Vega #2 F15.

Theta: Theta #& FSRl & B A1 AL X ARG ME R S0 . FoRm RIEE —K, HIBUME 2451
g b, WIRLZ LI theta U, WIALAS LI theta NIF(H . i theta BRI HBALIE A N 1] O 2 5t 43
BURME . XHIRET K, Theta NHAEERIRFERAAESURI AN 1ER) Theta RBRAE ] IR
SR AL ) o

Rho: & H LA & 5 3 ARSI BUME 5 48 £ . Rho (EAARFIZEHCE 1%, ARG H I AR
o BABLSETT I Rho /2 1R, BEA& TCRRA MG R, BATMRES TR, HIBUME I 238 0. 72 H e
FAAEMIRTR T, BB H A AR, IR Rho BB . AN AL, T 75 B R 3%
S, ORISR AR I BUR B TR R, HOX SR Rho EARRARX K [RIEE, SEEAEK ARG Rho {4
DIFEY EPa =

2.3 fE Gt R S i

BB G R I oA e aE N T B iU 3, BB A SR R i R B 1 AR Sedidn J7
o HP AR AR A AT 5 BOHR Y . SRR . AR SE . Ak SEsRAE, RATReR 2 T A
B ARSI b 5 53 S S AL

13



B ZHANE A HFM 14

| WEhia | @
; | EEEEE
H il )
g 180ETFI3 A 2850 11000141
180ETFI3 A 2900 11000142 0.3719 -D.0109 -2.85 0.00 20.56
180ETF3 A 2950 11000143 0.00 32.55
180ETFI3 A 3000 11000101 -0.0071 -2.49 FAR LY
180ETFRI3 A 3100 11000061 27.60
3 A 3200 11000062 0.0001  -0.08 119 21.29
160ETF3 A 3300 11000063 0.00 3103
180ETFH3 A 3400 11000064 79.49
180ETF3 A 3500 11000065 16,66 286.89
180ETFI4 A 2850 11000197 0.00 17.06
180ETFI4 A 2900 11000187 0.00 1653
1B0ETFI4 A 2950 11000188 0.00 17.86
180ETFI4A 3000 11000189 0.00 17.22
180ETFI4 A 3100 11000190 0.00 11.75
160ETFI4 A 3200 11000191 0.00 1240
1B0ETFI4 A 3300 11000201 0.00  26.84
45 3400 11000203 0.00 11.22
160ETF4 A 3500 11000207 0.00 4339
1B0ETFI6 F 2850 11000147 0.00  10.02
6.5 2900 11000148 0.00 4.68
160ETF6 A 2950 11000149 0.00 1191
180ETFI6 A 3000 11000103 0.00 2231 0.03
180ETFI6 A 3100 11000071 0.00 15.06 1 0.14:
160ETFI6 A 3200 11000072 0.00 2275 5 014
180ETF6 A 3300 11000073 0.00 825 10 0.07:
180ETFI6 A 3400 11000074 0.00 20.55 12 0.2688 0.18
160ETFI6 A 3500 11000075 0.2782 -0.0200  -6.71 0.00  17.91 0.2684 30 0.2852 0.2672 010

FATBEMN T IREETFRLINEE, 78 AR 4 75 E MR A, f iR 73R EJ7 i, BT o

(0 - by e - -1 5' %
r 5' %
[ R FEiin EF =

e
- ERENT ]| | o BEER
T EHENTF| o | —] o pomgin

[ s Ris ik

B

14



28 2R A T 15

3. RE&AZ 5 EIH

SR o R, R 2 U FA1, RO\ SRS S T, AR T DR AR A/ A T 5 S —

MR, BRI NSKIRAS 5 AT — AR 5, AR T IRBEE IR SN a], IR Rk TR AR
A

1 1ROFT( RIMAN
HIBURBE EF E 20155~ 3 (15%)
[N i ; Rty
GOBR - EPRY

BRGEE T 2616 114.94|[] [l 02248 02460 0.2570 -0.1797 5 3008
B s xp

: 2110 1 1) }-ﬁ m 35
: TR :

g 2120 124 a919 . (3Z]
ARG PRAf > .03 202 2183 .72 | 3 ] - -47.4 5 /33
£ .54 o 75 82 3342 O 21
aE T 2446 g X 215 203 891 a7.45
2% B

4044 [ .| | 2105 122.02
3T [ .
2493 B [ 2 624 152 -l 32 f.Y7 2517 2833 LI

A AR - 2 3 c . g r 1an1 a2 a5 17

z0008202307E HHUR

BEFEE S 0

180ETFU)T
1G0CTCRY7

130 1400 100
32.89 -1.14% 6140012 4 HiF s J200.12% 38 % 2530, s 2 25 -6.005 225.64iC0 Tal 14:29:50

5. 37 &5 12

I T RF AR -
1. {RPEZPEAST SR M AL e #%
2. Pia B EWR S BT 1600, HEBI PPAS SR
3. BRI, KRR T RE, IRECEREIS

3.1 BB G

H Al 2 I SOIRCE SR8 1 18 P s A AU (L A ], Co I DL sfemes 2 Fb, B sUskims 4 R
s 12 v, =08,

15



[ 8 2 SR A T 16

L RES R

ik FIEE

B Vo A

KEK: BUHE AR A 228k, Balil, SENNWIIR BB B Bk, AUE BRI,
i P BUIE Aol

KER: BUPETRRIOM AR 208, AR, IR RIS 23k, B EHEm s i bn
i, e b I 2 B AR

ANFK: TG TARI R AN 00K, S2 IR BB E 23 Sk~F, 3890 8039 SRR 1) (2L R
EMBR.

ANER: TS AR R AR 2 Kk, 32 AT AL G BB ok kT, 389 om0 3T SR B ) 478 RIABCR
SR

3.1.2 ZEFIFHE

EFRR AR
224 o
8 % B R

ERIEE  IEREEE
SHER o kBER
EEEH . RRER

() T (T

A CRhasE =) TR bR A R8s L 1 Ll SR s A, SN TR A A
ANV ARG, B PAT A i3RI G N B PRI 5 R SR A A

FEE: (sl WUJE AR A ROHs LXK R P 25, S AL A A A R AL, S@id
PAT RS, TGN PR SRA 2 SR A A -

WK CENBERN 2D FUPE AR R/ NIE BBk, EhEgE, LTS T HSE H EHAT
AR AR NI, 385 558 RNARIREN, s BUR 52

WER: GEMTEBM 2 TG AR AR Mg T, Jeahfags, Sk T i B STt
P EICDER A NT:E ] OB b U N eI WA EE T V  E HE

BEAEE: CEMBERNZE) BUIE MTFRIM IR NIE LB, Bahiase, SCHHEHIT I B3z Bk
T4 AR A A Z AR, 8T S5 AR, R BRI 32

BERAERE: (REMEN 2 BUIE MR NIE T2, BEhiagE, SERERHT i B2 H R
T4 AR A A AR, 8 Id S5 ORI, R BUR 632 Y

SRR CEMBWKH N ZE) BUE TTbR A MR e R LBk, S A SEEE A 2 Al

16



[ 8 2 SR A T 17

IR,

SERLEER (ERMABH DI 2D TG AR MoK Je i B8 R kI, St A SaEize ) 2 A3k
WIRL

SeBKEAL: ORIVEMRE N2 FURE bR A A o LBk PR AR, St A ST H 2 Nl
WKL

SERRFEAL: ORIVERH N2 TG bR M AHs o T iR mt, S bl A SEiEie H 2 A3k
WKL

TR (2): i SEME A A R BT O Z AR, Sz AR TR A A Rl U 2 A TR, sk
WIRLE LG I B 2 Sk kg, ARB SR AT E 4, WA B ORIE S S .

B () B S AR A A RBAT A IRL,  SENAR IR A AR BT 0 2 D AL, K
IR 2 B B s Sk 2P sems, AABSEHIT eIt E 4, A I RIE S SO

3.1.3 HIPLKNE

W R

{RifPE A & HEEH

i) EREE

RIFEN: RIBREELCEIE IS 508 FAFRIUESR (R, S RO A
B 2SR ) FRAS 55 T ISR (A S AT AT SR R BUR e S e o ot AR ORGP PR SE AT S
WHEHIBON A &, BUBCRIG,  HIRUIAUN & R AN, By 55, BRI R R Ry PR S
TSR I, ANTR BN B ORAIE S, WA I RAT 0 KU

BHSEH: RISHE A R PR IOIES (5L 1, S2HU ROECR A TR A 2. 4 503
JE& PN IR, AR AE DL B B R RSB BEER (10 3L 55 IR 45 n] O F R R I SRR AT o % IRIE AL
HE 7> Z BB, ANHESMIN I G RES . ZRIEH TR, BIH L 5HEIRE LL5E K
kg hiiess . BT AN BT ERLR, o U T ATEON A B2, AR & 57

TR = 450 1 S 2 — P R K P R IR A H B WU A5 SR, T (O R S (1) 2 2
BB WS SR JE, TR SAN RO B T BREEAT ORI, SR F 32 H DA SIROR B AR S A JIAL
HIBRA o BB KIE U B S AR T S PR, A BB AR I A R AT ARG A ) A Wi
I AT DA i S

. T SR TCE A LR R EALIR , B AE I SR B SR AU X N R B BRI A AT R
3.2 T B

SRS I T PR T AR SEASHES AR B SR AR [F], A2 AME T2 W T R FHE. 2
JUERER e rh AR 2 i, T RR A A BAT O 2 AR B A2 4L

17



28 2R A T 18

3.2.1 ARSI 3

201SEETH (157) -~ Ql=01S5EFafR G0 -

i

i=f=g HE i 201557 B (157%) i =

201549 g
-6.37 1611 2477 FR 0o 0.2572 0.2593

2015512 A (16975)
1334 2110 bd./9 | 25 J.

I ELE] 2121 123.91 3.6000 0.1898 0.1919
1359 2183 115.79 3.7000 0.1860 0.1865%

FER PP RS 2 )=, R Gees Hah%s MBI SR 9], [R)h P v DURYE H SR SePr7aok,
R I

3.2.2 IEFEPATH

SRS 2 5 shgs MR A S LR AT A, RIS F P B m] DURE B S RSERRTR K, AT

i ESNTI s PN PRSI < .
SRS, T 5

RS g HATH) T

304.03 = 19.000

187.98 20.000

303.39 2 19.000
187.34 20.000 []

18



& 22 215

SR AT

3.3 MEEIE R

i | OETE | KeE
SOETFIE3 B 7500

0.74%

1 AFo

—— — — 1.47
10:30 11:30 14:00 1500

SR | KR
180ETFME3 83200

B SIEMG 3. 000 IEI-
-0, 0250
-0. 0500

-0, 0750

-0. 1000

SOETFif3 B2son

180ETF3 83200

3. 4000

O BERIRTE

10:30

Rt

At R, FTULEMR R, £E 20 BT i S

@T)ﬁﬁmﬁ//m

R AT LIRSS B R 2, e IR B ot e 2 By B o

11:30

—y
Gutts il e

14:00 1500

BAMEF, PRI, T4 LR T T

19



28 2R A T 20

B DR RBI G TH R aT 2k
AR RN SRBGL. GHMELk. N HEHg D
UEAk, T AR RIS I FOR Bonditat, a0 R

AR FA5 o oK BN 5 THIR 2 A ) 3R R IR 3

332 REHA

[N

B(ERTHL:
SR E I RIS AE

e p—
T

B
FehR

Bk
-2000. 00

BESTHQ:
3.0000
3. 4000

FEAV Al A DN ISR T 11, 0 22 i SIS R 1) 40 2 1A 25 Rl

RO EE: AR A B R B ETE S -

BRABR: Gt B R/ MEETE S -

BT PER: SRS EAT TR, ISR e AR, R I &7 P

PR
fES i F A2 R RATE, mBElSEE o, b,
' #AERM TR

I Fox ARYE: 10K

TEE

TEEH 486,00 T

E& 0.0006

20



[ 8 2 SR A T

TRES: XS5OI O H S H M RIES S

BRGNS Y AUR <6 B 146

WA N R AR A A 1 R AL 22 . R T
=abs(K—r-pAZ ) HETTB=FKNIT B s+ I I A

=abs(SE - ) AT

%1 RTINS
HE CH R
Hfsz N F*** 55

- SE4r-F4<0 12 P ** 1
AEAL N —
SE4r-F4>=0 N> *** 1

3.3.3 i mEmH

B0 7 5 6475 A ) A A AT M 22/ A A ]

WRIES: hrrbES L (A Mg GEf) A,

$¢@$¢*gﬁﬁﬁ'

0930 1030 1130 1400 1500

FNETF Z 6B L CRED.

Syt b2 R Bl W B 5 — FERT I AR M BRI I 2, B4 2 B 0 B A 24 I R E B e | T

3B B AT B2 o

KU Z A AR I B, Pk A LI ZE MY, AR B ECRBGRIg N, SoR i

LT o
2 181 4o {id0E - 2. 123
21457
2133

I||||
2.109 !“] nlﬂ rth N

2.085 J “
I"IIII.
09:30  10:30  11:30  14:00  15:00

21



[ 8 2 SR A T 22

AT BIbr, ATCAENEZCRIKIH , it il LLiG 32 ISR al B i 4L & 5

138

4.1 B RuE = T TH 1 BA

A SN IX . SRS DX H AR IR . AT SR . RETIT SR PRSI ealsRg . BN SRR
ISEAE 72$¢' Hi% ﬁzli{ﬂﬁETFﬁiZJLﬁﬁﬁ& %Xﬁ)ﬁ%&% I 1 757 5K o &EEHUW%LB&%E’J&EJE&E&

4 Y g ZE WE EL. T e B Fihir § L% HED SHE KEE
180ETF 510180 X -0.022 15348 15348 3.592 3570 3570 3570
FH 2 i X T o= N FH
3 12259 0O 3.4000 i 0.0144
1481 12359 0O 3.5000 i 0.0419
1446 109.93 |0 3.6000 b 0.1057
1340 121.06 |0 3.7000
2725 13468 |00 3.8000 E 0.3034
0.2671 1716 118.25|0 3.9000 § 0.1502
0.2025 E 4092 107130 4.0000 E 0.2859
2545 111.83|0O 4.1000 : 0.3353
01325  0.1371 0. 2857 101150 4.2000
0.0857| 0.0861 0. 3957 89.58 |00 4.3000
H ®#8 Fatonl SR 253 Ei rok  fiitE

-1000

1.0000

ivivss - Rl v -] <]

BEATH R

i

1] 10000553 HHPARRGTA 2750 [ o601 2638000 0.00[ -3378.000

2 10000564 #HRROTH 2800 1)-0. 3276 -4542. 000 -1268. 300 #3520, 000

3 11000303 180ETFRYS A 4500 0| 0. 0. 000! 0. 000! 0,000

4 11000303 180ETFIEI9 F 4500 | ARF] 6/ 0.0423  2825.000 0.00 810,000 b 0,000

5 11000327 180ETFRIT A 4300 W ¥ 1-0. -865. 000 ~10.000 4277, 000

6] 11000328 180ETFRDTH 4400 | ARF] 1 0. 523. 000 0.00 183. 000 b 0,000

7| 11000328 180ETFRIT F 4500 I 1/-0.0480) 484, 000 -4. 000 3736, 000

2| 11000332 180ETFHTH4300 W] ARF] 2| 0.1588]  7254.000) 14600.00[ 4076.000[  14600.00 0,000

al 11n1n333 1RMFTRZET Addnn Ak iE| AwEl 3l z3dal 1name nnn 24800 ) a3a nnnl 2dann nn n nrm) ™

793.71 -3.04% B8.437 .4 LiFso 267456 -1.46% 27.2217 .4 GRUEREIEI2475.61 -3.47% G60.542 4 (RiFi0oo 4464.18 -2.94% 17.080 4 Yl 09:28:21

H HRBSHA X : 0] USHAIGAATE 3T B 5 (A /> = At B S0 A G SRR 1 BRI ) 46)
[EI SCRE A B E & o BRI A B (), A CHD HER 7 e & RDAE & 21, WA G
UNESIER

BARX: F1H HRIEHE X RS, CREUT G XN O B r . 80, &0 k.
TRE DA K SESETT M B E,  [FII 7R [ RIS & AT [FD R . e dfr k. o LT )ik, BRIAE W2
e, — BUARLERIE A M X AT DLt SRR A R A 25 B ARG . BT XA H B i, A,
Rl &I k. skE. ES2J7m. FEdE. Delta. Gamma. Vega. Theta fl Rho.

22



28 2R A T 23

&5 23 1t & HE = H Delta

0395 150ETFOT A R - m ESEER

o7 m 1

FHEX: 2 HBREFENE, SR ALK PSR, SESebrE WS KA. BRI,
TR AHE. BERS. RiEE SHETFRER
EFS | £ : | | B | & - |

S | EHEA | £ I EFR b33 | AbSHATH | HEA _ =
2 1] 10:10: 24| 1302000418] 11000368(120ETFIIT B 3800 FAFE] IEGED 0. 3404 1 1 =3 [
2| 10:10:23) 1302000417| 11000395| 120ETFHITH 3400 FAFE IRHIGFD 0. 3037 1 1 Bk 0
B 3| 09:58:24] 1302000416 11000339 130ETFMAT H4200 FAFE| PRHGFD 0. 1371 1 1 (= [i
BN 4 09:58:22| 1302000415( 11000338]180ETFRIT 4200 &#5FE| IRHIGFD 0. 1371 1 1 B 0
G
Al
=
< b3

FEX: EHERV. 2. 20K, SQ8F. FRM, FERE. FolAE. e,
AT FE R TWE TR AN SRR S i G TSR OSSR F TR BT X
AT M.

[flaonoez0zo0s 4585 ~ W)

LG | : 1B | i T | TERET | Fis | S
1| 10000853 BEARMITR 2750 A 0.00) -2658. 000 0,000 0,000
2| 10000554 BLlkiRmITH 2800 o) —1266. 300 5093, 000
3 11000303 1E0ETFMY8 R 4500 ] 0.00 190. 000 0,00 0,000
4] 11000327 1BOETFIIT R 4300 o) 128,000 4097, 800
5 11000328 LEOETFMYT B 4400 ] 0.00 225. 000 0,00 0,000
6 11000329 18OETFIT R 4500 o) 108,000 3716. 800
7 11000332 180ETF:ATH 4300 kil C1680) 11562.000) 17960.00) 384,000  17860.00) 0.000
g 11000333 1BOETFyA TR 4400 il .3340) 25296, 000/ 28940.00) 15249.000( 29840.00] 0.000
al 11nnn33T 1RNRTRMT B Annn 10 M 1an1 1821 nnn nonn 20 Nnn nnn n nnn) b

ZACXAFFEIX, FTDARIEIK T SEPRIE DL “ IR A “IeE2” KPR “Rb Bt K .

BRI : IR X ARG L IES AR E, TsRFIE, [R5 a6 B o5 0L
Delta Gamma Vega Theta Rho T/ il BE 2k . HF SRRk sl 2200 B € St DLACRSRE 2t I, IS R] 42 2
B, sl B AT

MERE: HFC XA G AL IES S AEERE, 0 ATE AR 44 KSR .

23



28 2R A T

HHE K4

3.83%96. 17%

#EE |

2.7000 31745 3.6489 BRff}
il BRI 20 H A4
dh . MESRAH
: SRES TR
PH ISR
FHA H A% N T ebr B AL A7 1 E 2 5
FIHA H A KT ebr B A A7 1 E 2R 5
s FEARAR NI AR IIE SR BN
A

[ 2 B O R N

24



28 2R A T

Vega  Theta Rho

-0. 0249
-0 12685

-0, 1381

27000 31745 3 6489 BRI

B

DeltarArHs

O

= dl Al

Delta

] !
[
=]
—_

Cramma

Ak |l Ar

Vega
Theta
Eha

B BoRBIMA TR

2. dEId BS ARIFEH N HEEA R AR LR BB
AR 2E=FEE A - WAL %
S P AR = AR R EE e A

LR R eI A e ES SR E

ER ¢TI ESIEE T a1t UK S QT ki

Ji sk zh . 51 BRI £t 25— BRI i3 3h e 5

Delta FRPEXT ) L5 &

VIRAE 5 BN’ /ETF BB &5 s

. SKHR < A 2B
D I ) S Z‘ N =N — D I \/ﬁ\ % Z(
eltarb XS P4 2440 & = Delta XU {H Sk

b1 BT R SR BT
Deltarf it b £ 24 %t :De'tafwﬁﬁ

25


http://baike.baidu.com/view/500386.htm

28 2R A T

4.2 TR SRS T HIZEThEE Ui BA
421 —BFE

J I+ fi &

2l i3
i - Jaii 3 T
HEE B - ooz efi ¢

0.01

0.01

Theta Fhe

—-0.0004 —0.0010

—0. 0016

4.2.2 ‘AEEF

FP R R IE R IR A G20 (5 AR R A SRR, RITHEX T BoR “58

P i

WP AT heEn, T EAME TR, et

510180

= . =

0.0771

0.0092
0.0026  0.0036
0.0005 0.0015
=0 8
fill = :covreoz s RN n
Wil & o |

OO0OO0O0O0OO0OO0OO0OOoOH
OO0O0O0O0O0O0OO0O0aO0

11001711 1B0ETFIA2 H 2850 g A 1 1/0. 18740

1
2 11001714 1BOETFMAZ B 3000 g A 11 110, 0732
s 3 11001717 LB0ETFIEZA2300 g AR 70 70 0. 00644
P 1) 4 11001723)  LB0ETFE2A2000 il RF 24 24/0, 04900
= 5 11001734| 300ETFME2H 36404 ) A 10 10/0. 008846
[] & 11001745 LB0ETFRAZH 3400 A 1 1|0, 00540

222 S

Delta

0.0132
0.0271
0.0026
0.1578
0.0026
0.0651

Gamma

187. 000 114,000 0.
372. 000 —2718. 21| 0. 000
—660. 000 —4508. 03 0. 00(
—-B2B6. 000 -117é0.01| 0,000
—-524.030 —900. 54/ 0. 000
—26. 000 —54. 00| 0.000

26



B ZHANE A HFM 27

4.2.3 RAEPE

HPPE “RGRE” Tl “THRE”, X SBIER-TFaT07 N “RIEFLR” 1, W
CIRPERPEFANGL (5ARTRIARRA S AIEEND, SR TS~ , W BhEE LT
WALRTHER “ V7RSS, AR SRETIE o 2 TR WTE, sl “Rakra”
AR, ERE X R A TP A LR T R O B 4T A B

180ETF 510180 -0.26  3.066 -0.008 151577 27 3.074  3.068 3.062 3.065 3.068 0.00

25 A ® P EE

0.3263
0.2542
0.2200
0.1697
0.1264
0.0761
0.0214 0.0598
0.0047

0.0004

OooooOooooooan
[ o s I e s I i e

= w5 ¢ fits &
- EE = E B 3 G

3 | #E2EE | BIA |3
[ 1 11001711 120ETFA92F 2850 . 22713 0. 0 0
(] 2 11001715 130ETFAG2H 3100 . 03388 0. 0 0
A7) 3 11001716 180ETFMU2A 3200 i .01084 0. [ 0 [ b
0 4 11001717 180ETFM2 53300 i A 27 €30.00644 00004 272,000 0.00 -4108.140  -4376.23 0,000 0 4L40 -IF
@l 5 11001718 180ETF&2 A 2800 A A 40 400,00260 0. 0001 40,000 0.00 -1000.000  -1040.02 0,000 0 1040.000
] @ 11001723 130ETF#2H3000 A A 24 24[0.04900] 0.010d)  2496. 000 0.00[ -9264.000 -11740.01] 0.000 0 11760.000
M1 7 11001724 180ETR#28 3100 KA A 1 10, 06280 0.0575  575.000 340.00[  -54.000]  -289.00 0.000 0 628.000
E; 8 11001734 3O00ETERAZF 36404 | A 11 11/0.00854| 0. 0033 368. 950 0.00| -585.790 -954.81) 0.000 [1 954. 740
M o inni7ar 1zoRTRGD Bagnn EY I 2] ET Al nnTaa 0 nans 1Am non nonnl —aosa sam —dgR7 A3 0 nan 0 adRT maRl -mi T
« i

424 —F4

M AFFEIREHEF A NG (5 SR FRA SRR, HBEGAMNE, RITHEXE
IR N G P 1]
TEEAME=FONE — Al lriE

27



i~

N

[ 8 2 SR A T 28

ABOETF 510180

: LA el
O 0.0003 0.0013
O 0.0009 0.0019

0.0024 0.0034

0.0061  0.0071

0.0127  0.0137

0.0257 0.0265

0.0775  0.0806

0.1560) 0.1622

0.2475  0.2574

0.3413

(m}

0.0746  0.0775

0.0092

0.0027 0.0036

0.0011 0.0021
= &5 3
- T - R EET [N E 0.5 0. 0000
- DT N

[m]
[m]
m|
[m]
[m]
[m]
[m]

m]

FOK

E 1 | . AN E 5
# ™\ 1 11001711]  1AOETFIRZE 2660 | 1 10.18760) 0.2079  2079.0000 201000 203, 000 134, 00/ 0. 00
2 11001714 180ETFMIZH3000 P 11 110.07372  0.0748  228.0000  5610.00 119,000  -2489. 21 0. 00

3 11001717 1S0ETFMZH3300 m R 70 70 0.00644 0,0066  3860. 000 0,00 -660.000 460803 000

S0 14 11001723 1G0ETF:&2H3000 | A 24 24 0.04500] 0.0266 6384, 000 0,00 -5376.000 —-11760,01 000§
/511001734 300BTFMIZ B 36404 iLm| R 10 10/0. 006886| 0. 0037 376. 070 0.00  -524.0300 900,54 0. 00§
& 6 11001745  1GO0ETFI§ZE 3400 | A 41 410.00335 0. 0018 778. 000 0,00 -595.000 -1373.52 0.00f

425 —8A6

HPETUT e X ARG R G AMPITCEL), T HE O RENIT G HE IR, ZEHEX K
TSR e Wi
T LME=FOHE — Al Bor e

28



28 2R A T 29

180ETF 510180 24661 41 3.046

soirEFoz g (12%) v WWz0iTE0z R (12E) v
0.0013
0.0019

0.0071
0.0137
0.0775 0.0264
0.0026
0.0026

0.0026

o o o

0.0036

a

]
m]
m]
m]
u]
(m]
m]
m]
m]
m]

0.0021

m]

0.3433
i e 3 Delta  Gamma

n

n EE EE

O

[1 1 11001711 1B0ETFMEZ H 2850 1 1/0. 18760/ 0.2072] 2072000 2010. 00 196. 000 134.00/ 0. 004
2/ 11001714 1SOETERIZ A 3000 AT 4RF] 11 11/0.07372 0.0776 8625, 000 5610, 00 416,000  -2499.21 0. 00]
3 11001717 LB0ETFM2 §3300 M 4R 70 700.00644 0.0055 3850000 0.00  -680.000  —-4508.02 0. 000
M ] 4 11001723  LB0ETFE2A3000 WhiE HRE 24 24/0.04900) 0.0264] @336, 000 0.00 -5424.000 -11760.01 0. 00]
- 5/ 11001734)  300ETFM2 A 36404 M ARF 10 10[0. 00886) 0. 0037 376. 070 0.00]  -524. 030 -900. 54 0. 00
[] & 11001745  1BOETFRIZH3400 M 41 41/0. 00325 0.0019 779. 000 0.00 -585. 000 -1373.52 0.00]

= 1 o=

o EHER 2 T — WETZE -~ SRR i ¢ EEWE W PRTE A EEES B H8 4 wERd T A

SOETF 510050 1 2734 0011 162877 a 2745 2730

" Wt

#

0.0007 0.0000 0.00
0.0 0001 .09
0.0016 0.0000 0.00
0.0038 0.0000 0.00

moooao

<]

ooao

o
OoOoOoOO@O@0000 %

LR R

heta | Bh

—HE
| vt CETETYENG) & -

FE

8.85(Z 4 FRIA 7 i o ] 1346012 Tl 10:10:59

29



3 LB HIACE. O T 30

Bz

bR : |EEEE|

( M-SR 321 )

W mE |

P A8 200 S T ) 2 A B iy BRABRS 7 RO, RO R AT AEEAT B E SRS TR A
M EERIE AT IO B2 ORISR T 2Rk KM 4l ant, S EESEOR “IRIFR
0, RS ORAE R 1, AT ABEAT SRR AR ORAF . S8 SORMS AR A ) “ SRR NG 2 HL I 2o
Ko HPATRME T BRI X AR A, HOOWEAE, B AR RH G RIS FREEAT IR A7, B[R
WEFRIROR, RIS EREAT A2 5, ANHRRXE R 2)ik, R ORAF R Sl i LLEEAT AN EE 5
T IR RAAE RESWEIFIRN. 0. T8 #5245 E, I ERTEFTT I P HUE, SR h A a2 80,
Wiz AT Sk S Bk -

5. —iH—pg

AT I ERINT TR B IS, AT 7 B P B R ok G S E T W« —
B Thig, iSRG M B — R

D. midsgfim BIbr, B LR XHEHE . BEAT RS AR AR BTG TR TR I IE

| 4 BieiE R

WEEL TR, HISHRBCMNEE, EFEESET L a RTINS

I HR A - 180ETF (510180}  ~

BRI SHE &k FE

2). HEN “EMHNE” BT

30



HRA SRS (M

ROSERE FRREY “He”
[(C3.EPN) (#F W)
1 FEER SRR
I L2k, A= LRk IS FER—
HEREXE, CEREREARR BRI, —HFS
B EEED 0EEED
MRERN—ZNEZER BRI BRFHER
MBI K, 1DEITI BEXRBEXR

T T 3 e T ] S e

3). FFFME Y

AR——R X
1 e
| =55
RITHARA % P 180ETF T/ GEIANHD) -
85% 90% 95%
HRF T i AR Y T HH B
1-24 B 2-54 A 54~ ALtk

4). AR



[ 8 2 SR A T 32

1 2 3 °

| EATHEERER ez

TR ATRE W Wiy {FPsE/
180ETF x x 3.474 1000040
T A 180RTRIET H 88003, 8000 2015-7T-H F-fr -] 08374 1 B

o ATHRESETRE, BPAREBEERE MHEWE&T: —6374.00
SERTRALLB: 91, 04%

HRIKkS

| wiEw | MRt EEE REH
PR A A S, SIS IR A 10000 ] 1 80ETF -

1.

2. BEBRREL, ISR LMRESL 0d%EATE A &

5. BRERHISE, BITmEWMSAEMRO. EITATIE “{R%” . 4itesvd. 00
475 IR REE, BIATET B oo BIDEAT AT SR EeORRIITHIA £

5 EEEEAEEMIIE M.

VR (1) XN, DU ST ORI, RIS O T RT3, MERE
VEHEAT (R TENTT 3 % ST G .
(2) MRS ORI ST RHIBOT OB, WAL IR AT IR T 6

5). RITHH:
“il BT BT T A R RIS S, A B R W B IR, B N AR
1 E B AT R B B e, I B ATARI B B

6.4t

ARSI “Tm g7 A H, %A H R RSN G IR B RS AR 1k
B, O, BEWESIE. DRIm A RN SCRRB WX L0 1 D) s

Horp

W S =R IR B G AT, A B R =R R IR BT ., AL )=
USSR

W =R IR IR BB TR, AT B H=HHR R IR BT ., DA (EL)= A0
AN j AL A

I SR =R IRIR B S AR, A KR =R IRIREIFI IR, I ANE(E)= A 2
RN/ AFSRE DS+

WS G RE=#EIRIRRIGI AE., A O RE=HIRIRREBIGIHE., A=A SR
CEAEESFEE

W RO R =HRIRREIF ., WG O R =IRIRRBIGI AT, A (ZE)=00
FERZL-ABR R

INEFE & B R =R IR T IR, AR S B R =R IRRBIG IR, WA (E)=IA

ERAIRNER SRR GE: Aa20is /N T AENE TSRS FA LR (RI0Y 0.01%H), WiZ&
é’JT?‘}Efrﬁio P INBCTII X Ol I, g R Vega (B (BRILD . HigHF AT LI,

32



[ 8 2 SR A T 33

NAA=ERIREBLIGI A, N AGIHTREL M)

B R gt R LA S LEGENU S K, MU RA R ERN N “ T NAERE” &
RAIH AL, X2 e 2 A A BRIR AR, B, e sl et R o — R s, mT AR T 7 i W 22y iy
I35,

e
= I o I~ v

180ETFER g 145 » DG 202k

HEETE

i,

24500 2. 5500 2. 8500 2. 7500 2.9050 2. 9540 3.0 0 3.z 0O 3. 4480 3. 5450

IR EUELE:

VIX SREBONEZRE 20 A i w AU L4 PR, 448508 “S0ETF 4k 7. S0ETF sl R IgH AU
WREL BT G2 (N AR, R RTA ™ I BhR A, AR IR 1 K A 1 -

33



28 2R A T 34

BB HE T U

SOETFVIX 693984 2.63

SOETFVDY 2,65
759
5.18
385

25937127 iWilR 37 861.92(7,

I T 43 o = e X d e
FIRITERR:
1) SOETF 4870 N: S0ETF ZiA i $e. SOETF 484 H . SOETF 48 ~ H. SOETF 48 FZ=. S0ETF [&ZF;
AP EEIS . . FRIE. TR, MR, RIE. TR e A%, WEG
2) A A IRIERT IS B Z IR S k EB A H e ES, R PLE k ik Bk EE M
WRER.
172 B oM AE
LOETRVIX F12870
LOETFYDY 646248
LOETRVXY hB132

S0ETFVX) 7702
S0ETFVG. -0. 0. 2788

BHRELI T

34



28 2R A T 35

B HE LRI RR S B EE BT R AT DUBR A & A SRR FFaE. FFeEM
AR RGN AN FT XS L o ] DU A B PREE T R T S AT R B2 5

AT E A At 10001471 S0ETFRY11 A 2450

22000 Z2.2500 S00 2.4000  Z.4500 z

BEE

JJJJ[Id e

2.9500  2.4000 2.4500 2.5000 2.5500 25000 2.6500 27000 27500 2.8000 2 6500

P BRI LA AT
P TR AT AT LA A 1] 20 52 SR IS ) A8 (o e sh 4 B e . AP AT DB I D) s k kel
3 IS A R LB IR RIS o

35



2463
2 458
2452
2.447
2.441
2436
2.430

153157

131277

109398
87518
65639

43759
21880 ‘ “ ‘

mErE - asez b

09:30 10431 09:39) 10:30 11:00 11:30 13:30 14:00
SAbER | #Eradr
GEETREES A - Si@nad -

%“w i

> 77%
J~_»\Jr4’“’“”’rﬁ_’frupaﬁaﬂJ_ﬂd’Aﬂpﬂr 1434810
;//,ff 1426592

1416374

1407156
il \H H ‘H

1397938
09:30 10:00 10:30 11:00 11:30 13:30 14:00 15:00

HH‘MII‘ M‘ ‘IHHH‘HH i
RFER AT




28 2R A T 37

8. HA X

MRS g TR, P Rl B A S L X R R AT R, R 2 T R R
R R A RTERIRER AR, RV RS RS, SRR T M0 B 5 e e
T BEARAR SR RS, T3 5 I PR AP RS 5, AT AT 3 28 ek JRURS: FR) S

© .m 0 & ., =

PRI MEpE it a HAEE

B G R G SR ROMA R IR 5 ORGP AT AL S M i ) 7 AT X P B SR (AR D
FEF R P REERD “Xasiy” « HERY o “BFETEE . “mATrl” . “beta BUE” . “XF
T R o RS o XA Bk e E T Tk, WESRA,
A BT RG TR A YO h ) beta {8, & ZEXakEL, X &2, % “ 8T R sl R i,
HUAT LLSE BN PR, P AT LA IR & DU 2 AT IR G 1A

37



28 2R A T 38

O uERrEE ® SRR

L2 B
EHha &R L. ]
EAAG  soETRAIE300 0048 424

9. ZHL T

9.1 BFRE i

Wil (EZRA LY REEEbR, RIS i S sr i AT ISR S FIE RS, JR7EA T A
sl [l TR ] 240 B S FEAR B R IAT I ul i, 2R iy OB SR 441, BIm)HEN 27 b 1

AR FRFETFMNG 5 HRR AR IR —853R n

FABAEZ 7
ERleme

e | i |

BEhS ~| [ ReERR ~| [ igrme

|
2| ~| Oieeme
g ® | s |
% l 6888

38



3 LB HIACE. O T 39

9.2 HEX HIRK

1 R e SO S T LT (R, e ot Bk, XA R G U

N5 B SE A, R

[ oo 228 | [FE B8 | He  RE | BB FEAH: 61,06 50 FFAL: 6,046,550 AR 50,733 820 i 5,370,000 FHES: 1,062 200 DEAETE: 0 000 BTEARE: 0 00x FAEER
EE © M@ g gg HEE A =% [ |9t
L% Rl : BAER Wﬁz“" F= 0 = B2 ANKB|  ABER “’ﬂﬁi‘ Hipm ®R463 FEAR AR ZREE6 BENT FHES | A%WE  RiEE|  Delta Gamna | Vega Theta | Fho | ZARE | 2
H L4 ﬁ?ﬁl’-ﬂﬂy« CERrm %= o mcs i I 1] 0.1057¢] —643.400]  394.000] 0.000] 3791.0500/24125.0400/22. 5200/-14. 7100, 5.2200] 1037.400] -1

FEEECFECRE M50 R 006 15 e i 1 1) 0.04882] —241.200]  248.000] 0.000 2702. 6500 20018 4400 1 489.200 -

$&fivA= [FAFA <[] E- oom 5] EETE] E El 2 006175 GY7.00D 2012000 0.000-1217L 4200 44540, AOODA 1035000
HBOES P ED = e 5 (e 5 2 2 2] 0.06731] 969,800 2716.000] 000014174, 340038410, 34004 Z [746.200
S [ g FE oem & [ W o 15852, 60 126804, 420 121,020 16,280 3. 320
s g 2B 0ww B
j FE 5 BfS 00000
ARG == [ T

B BE

2. {EAZ 5 M EMF L BRIERA, OfF. =8N, UETHE, P T8, XATE. LT
W EANTPE. ZHTPE. £ITE. R AT 05280 T R,

..... EP _ETi -
..... EF‘ .T g ‘:‘
[ 3
RE

3. P RTLMRAE B U ZLEAT I A 5 AU BT IR B AR . DAPRIE T 001, iy “PRETHRY , &2
Gy St BN R A

| mE | Be | BT | R

£t (11000003 @ TR 00855 %
=2 ET PR o= 0o :
FREAE & A O EH = 0 0887 10
FEiFEE o e O P FE— 0.0871 1
= ZE— 0. 0f64 5

FirAw PRierD J 3= 0 beer :
ZHetits 0 0671 T E= 005w T
AHEE 10 @ g 0. 0822 10
EHsE 1 il 2 iR 0.0RO0D 10
WHE 04319 BHE 0.0001

BEst 0 1697 ENfT 0. 0899

39



[ 8 2 SR A T

M AT EEA A G20, W L “0k” el IEREE L MR

S£IMEE |

EEEai ~|

gl I
¥R
FAK

{iFOE

i

» NEERFELSTT AL IH/ PR
RACHIBR T LS X PA . SEE BKEOr . B PR PO ARIR . T4 FOK. Tifh FAK

xR $5O0 P R AT RS
H: AT BT R,

BRI SEIRIE AT AT

BRATAT: A AT R AT

BRART: d%dd e it i AT &RAT.

IR JT AT R, RIR ARSI FON IR AT 4T

T FOK: FRUAESREN L. AR A RES, I E S R G .

T FAK: SRR OIS, AR E B H SR S -

4. BRJFHRIFRILMEMBILEE )G, S RABEE H %4

TEEFT.

5. fEFEAZ G A MZIER M S, HP WAL AR H CIK P MRE. Rag. BIE. fuasit.

o 748
D) e
5@, i
{1
1w
{1 BEHE

EFF

(2

SRR

R

93 =T H

L e B AER R =T Y

- 4RE (11000199

-S| 1B0ETFMES B 2850

A HAF

FHEE |

0. 5971

XE

<=10

<=10

LERER

BB

) oz ]
~ &5
= =

1 Fox

=h
2=
==
=
ﬁ_.
E_.
*x=
x=
!
=4
=
RESS

0. 6430
0. 6387
0. 6100
0. 5977
0. 5971

05777
0. 5590
0. 5575
0. 5436
0. 4385

1. 1785 B
07754 HLT

0. 423
0. 5574

40



A BT A T

0. EIEL T E WAL e RS, W= RIRE

LIRSS P e

0. 2208

EH
<=4
[l f1<=17 ERTF ks

YA, =PRSS

<=35 <=8

“PIB7 MERIEIR P 2 RN, RRERFOHEIERABRENGLAEREK. HIOEAERN
ELNE 75 (BIKEER) B4 ARG &5 B — FhifE .

3. WEFF=BEHEAT FHAHIN.

ZEHETE

@ ELME

BHEHE:
SHEE:
FFekE:
FReal:
ESARE:
g2

EHE:

: 880300002817

ATB0060121

10001355 (SOETFRYT H2400)

LA

e

FER

BRAfY

1 0.0630 (FHY 630.00 5T) GRfL(E. (REESE)
1 {—)

CEE | BBEN

41



[ 2R S B B T 42
9.4 JUBET
1. FEAZ 5 Frim i fe A= e« DU
AL MIECEE "RE RN 2" 2
..... # R - L4914 11001285 k| [ sl FH 0.0454 12
pATiT £ awmeweemeEnn gy 20 )00 i
----- * AT Rifz: HAF gy = N .
..... = " . F*=—
..... g ;ﬁig ZHHE | =1 Fox Z— 00421 55
..... A Z_ 0.0420 40
----- & &HAE S0 0 0am o
M oo
..... g ig;ﬁﬁ EFH 0.0395 20
..... it - =
g %Eﬁ;m =100 =100 &1 =32 %g g:gﬂg E}% g:gigi
ﬁ =
T e - | BN | | 5 |
[ 1 | »

LG ;e =H

2. WL A AL, WIYRIIREN:

<=100 <=100

K 1<=100 N AT 7KEL

IR ERE P RAA “BAE” ad, NYREIREN:

0, OR02 0, ORO2

<7100 <F100 =1

IR ERE P RAA “US5E” Mad, NUREIREN:

<=100 <=100 =2

WERFFEIRPIZEAMA “LE5e” XA “BARe”, W RIRE:

0, 0353 0, 05353

Jinzk

<=100 <=100 <=1 =32

42



[ 8 2 SR A T 43

“EIA BERAEER PR B —FER, RERERFOREIERAEIER S A ERE K. HRZANE T
B e (ke WA LSRRG T B RE) — e .
9.5 B fr

RN EIL T A “REOTe”, R ATCERE “B/HUTe” Ara)ik s RS FIEE, X
A AT BE I A R

T  Be | B R | B | TR 1221490 BH: 117588.4
S#4858 11000679 £

10

SAEH 1SETFIZASI00 [~z g 1:
ZREE -4 rox T ;
== 1

£ x= 5

TFr == :

F ZH :

%@ 03936 FXE 0.0001
BE4E 0.0854 EQft 0.0788

RIRFE

0.0271 12
0. 0270 13

&2: 10001336 SOETFMYT B2500
Fie: AM-1UHL #1801, |1 -, B 0. 04882

= 0.0268 12
— 0.0268 2
I =l n B I = 0.028T 24
© fEEiitg O tERiE 0. 0286 14
G fie [ Beh | MRS EAET = o
o EZh O b ~+{Doozes = p.0000 - pooooo — 0. 0263 25
0.0262 28

<=30 (= 3 =
- 0.2609 BE  0.0001
e pgn | M o Bt o oms

A 58 ' ' '

THRZE IR T- 58 >

R AT B Bl 2 3 B sk i RAE A IO B R TS S, Rl i — B 4k

43



28 2R A T 44

e ______________________

&#Y: 10001336 SOETFRGTH 2500 E gggé 12
e IAMI-INAL A, BIF 1, B0 04892 == 0 020 i
I 0.0263 B
W Behitim [ BshikE: — 00267 24
v it O A 3£— 0.0268 14
B fie [ BEh | MRS RS = e o
=y Al T | -+ Doozes = D000 - pooooo — : 0. 0263 25
=30 [ EER = EZSEEE B2 u.nni?
I ENE iz EATE AU £ 0.0ze9 WA 00266
e % 0. 2609 0. 0001 0. 266
THAZE PR T 88 5>
O I
ﬁiﬂ@ﬁ?E NPT IEBER I BRI SRR, SO v E R AT
= .
&4%: 10001336 SOETFIETH 2500 IR O0.0ETE 32
. N M 00272 10
Fe: TAMD-4FL #0801, A1 L phA 0. o4B02 = 00271 1z
I 0.0270 23
W Bahitim +— 00268 a0
v miite O 1R S 0.028 13
B fie [ Eeh | EHE = h
Eh R [ :;ln.nzaa :| 0. 0000 :| T8 EHT) EM 00263 10
=30 -0, 0001 v EHEEEEE E:gzzz e u.nnzf
gﬁgﬂfg“ ﬁ%&ff: 10 0zeT 0.0289 My 00287

HER: 5 H

THRZE I T8 >
AR IEER MG, LB AR RN 2, R ANHER N BN 2, R R s B A THEL I 145
o

B = m - Bl 22

HASBERRE: X MES U, b S REE BRI AL, XA T PR
FESCB b AT T &, BERELIESR s R BB, B8P §iiE B
B N VAR 11 <9 = =7 1 I T s R et et P VAl et 2

FrE3RFT LR BB R T RE

44



[ 8 2 SR A T

Ll g !

%)

-&#4:11000410, 150ETFIE12 B 32494

#FHELRE =]
(ki 00555 :l £y 2 :l l;,

[ =hsiEEs » fiigEm D 0555 =

B#rtir:0. 0250 BkiE4:0. 3203 BEE 0. 0001

mAlEE LIRS , BEftho. 02s0B TS T RdE 0. 0555.

* |ER I FHRSEFEFIRFIERES , BXaiE D& FEUERIHRT iEE1T.

145k B A A 1 4

% A <D 15 <2 Sk AAY
EZ S % A>T L5 <A

e Z A =T 15 <2 Sk A

k 2 RAA > DL A5 > 2 Sk A
TR 2R A <Pl 13> B

A Ar=EL 1G> 2 Sk A
Z KA < 1L >

EZ SNy ZRIA> B LR A > 2 S

L Z kA=l LR A > 2 S
AREA > L& <t

ESP S SN AR A <EL 1B <2 Sk A

AR A=EL 1B <2 Sk A

9.6 NETHEEK

L M EE IR N E S A, T AR A U SESE2AT4, B BAR S iRt K

USRS ST, @A EE I F A, R

45



28 2R A T

11000003 5(]ETFE|]_ ﬂ 2600
FEH  0.0855
EM 0

TAFE
ZAFE4

== v g
e v

FLIE
&FHAE

0.0600
0.0699 5%

2. BRI ELHAT M R ZRATINH . RGN 5 A E 1 .

EEANEES S|

EAEM A (550300002517 HRAR - | M iEse: =28
£44/£78 10001336 [:] FH 00269 15
L4 o3 =M 00263 12
ffil%ﬂ’ SOETFIYT H2500 EE o ot ”
LIHE & " [~ FOK = 0.0266 5
FRigE r u F— 0.0265 20
iR R ae == E
St 00zse ] T 0 e 22
TIFFEIER (30 k] XM 00261 27
- - IFH 00260 33
SIS 7| iy & 0 oot
REst 0.0283 IMff}  0.02e7T

THRERIAFE

3. HERITHET T H.
BeAh, £E T R A0 Gedf fir o B e AT B D L T AL

9.7 SEHE B

L SR AEAT I T 0 T P AR A dhfl, 4 “50ETE”




BHZH

TOIRCE (T

LOETF 510050

2 180ETF h1M

(il

0.00

2. X BENAZ YL A ) SRS 52 5 1 o

o w0 t
FREl kR

B o EEn
| SO

all PRI

=

1 50ETF 510050 0.00 2592 0.000 2591 2592 855.327 270

U g
e = . L
B T 00800
0.1187
k SRR
0.0699
i S 0.0356
EH R R 0.0158
ZH =21

s

ot B
RREERE

SeRkER SHERAER

3
- I

FRER

-0.1448
0.0773
-0.0998
-0.1105
-0.1091

AHEE .3

SOETFROLR 2600
SUETFE 1R 2600 3.

SOETFI 1 B 2600
SOETFRI 1B 2650
SOETFRI LA 2600
SOETFi# | 2600
SOETFRI 1B 2600
SOETFRDZ A 2600

221

28 Bt

5025
1718
1892

968

i -
ik TRE
e BEE

IRHGFD
IRfiGFD
IR1GFD
IR$1GFD
IRHiGFD
IRHHGFD
IRH1GFD
IRHGFD

1174

#
2592 0.

B it ©
¥ FriEos #Fo%

512 247 774
o571 61~ flosves )~
T
2.5000
25500
2.6000
2.6500
2.7000

-0.0499
-0.0596
-0.0454
-0.0622
-0.0958

1 EldRs
— BaR1RE

3. FESRME S ) il M, B SRmg SR, R ARIE T 2L, meli AH S HEmS it o

AL RBE R
P
3

EHREE EF
i

4. FESRH IS T R

HE MR, &5 ad TR, SRET.

47



28 2R A T

HERFEL TR

W Fox

L = s R S S -
[ i = R R =

5| 000R30z008T FIAE M| &

1 A
1| E10050 0 07804 =

2| A01318 0 1200 s
3 600104 0 10000 =

FRAESEAL. BT A Bt P 150 2 fig

AR AR AT

EFF AR UESFH SCRIFR

AAUE SR PrIEsR A T E0E R

AR BRIESR AT R R BUE IR

BUEHCRE: H EEUE IR ECE

iR . M B ERRUE IR

HE: BERMANAR, EERRIRE.
1. Y EThRE

Bl HBUERINIES:, BUEE IR INES R R 20kt m, I T IR 5T &

P “EAE20)7 — “BUE”, BRANREY “8i8”, HEEBUEIERUYD, MATRE, R4
= BRI A AR AR BUE IR ECE, PRSI E e (IR EERAE TR e e, Al ol l 8t

R L ekt TR A B B SRR, A (R ) L EREE . K

AIFRFET FEE BRI BUEIE TR IE S .
E: HEIEFMREE R LA, FHEEMEH.

2. fRS ThRE

fEd: RIERRBIUE PR RIESR, ARERBUE S5 IESF 77 AISE o H & 5 b3 HTAR 2> To i i it .

RIPaERE “EAESG7, DR @87, E ZEMBRIETRS, AR, REie HIRTEIE
K 40 FRRIT AR OIS 3O, PR P BUS T M0 (SR B A AR, T T i s ol

48



[ 8 2 SR A T 49

A, W ARBECRR H SR B R ), sl URBL] 1%, IR BUS ISR . (&t
IR TR DUE » IR “BUEMBIZTT” W B BN BUE ISR MfE .

FE| ERME [ ESEE | ESER | hSER | ETA | SEHE | ERIAE| SRFES | HEHE | FH

1/09:28:12.490 510050 BOETF UESiNiTE o000, 2R3 0400000052 0 ; I
2/09:42: 06, 131| 510050 BOETF| WESFHITE 200000 Efs3z| 0400000055 I ; i
4 m (2

BUEIES R, 17 skt - pe Il 1 9 - L

9.9 HE&HIR

A A R f B A A A HEKIA B GRAIE B B s S K AR, PR TR B B 6, B IR B A5 5 B
A2 5y G A T AL 2L 1 SR B AR B 4L R

HE IR, W TEFR:
BRI Rt 200030008439 A% v |

----- W UES R -]

-3 1R

- BT

=8, AEEIR ‘
----- vt B

----- 3 IR ERIE

----- 2 HAEBROER

----- 2 AAEBEEER

----- U3 EEEERNER

----- 2 ARASSHERNK

=8, i

[ m

D i “ALE IR, WA 5 Frie L sk, Mo TSRk mily, B AT LAy i 7 418 Bilarhe,
SRR FEH h R AL G, MG R FFE H 7 fR AL SRS &k 520, RIEAMAZRKFGrh, R A U
e R AU B SRR EAT 2) 308, FRARAS AL AT SRR A o R AT FR A, P ] DL B AT R R .

TR mE MG Bx W B 12,050, 000,25 TR 12,005 20005 RREUR: 12,005, 20235 BIMHRER: 11,799,990, 59 MUEMMER: 199,517 61 IFUSR: 1558 [m=es [ as o]
I CET AT
i) ﬂl‘g&‘fﬁ EHIEE HEAM HEAS EARE AMHE IHNE NGFERE  HRMEE  R#f | BFH T RS | TRES XHFELMH... SHENER | STEREER  SFAGHE RTEE TEd
HaiES || soErRTAzend] AW X 0 § T 0 4IT1L 000 0.2313 0.2278] 118l o atees.ss 7.00 [ o 1
t.ﬁﬁ i ) BUEIFATAZE00  iAE  MEG 0 g 5 0 0 o 21463.48 i 0 0
‘u 5 (] |2 soETFRyTR28s0 UM KSR [ ] 3 O 39104.7000 0.1373 0. 184 .60
WARTUE, ... soETek Azeso s XEg o ko

2) HAHR: B H A i R & 23T X G, 2 AL a RIS, F AT BLA O SCHHRECRE CRRIRECR (7]
AR

49



[ 8 2 SR A T 50

510050

CHSIC
A T AR

E

10001647, 10001650
B4 HESH
EHRHE
e

10:00 11:00 m 0 14:00

T& BmE | &6 g | BE B 552,650,850 AR 79, 192,450 HEAEEE: S61, 426,650 THIE: 59,656 000 FEhES: 3,465 600 SARRES
AT =R RMEEREER S

FE FEER AR SHER BT #a2R]| BERAE  AHEHE | ZEHE B8k | B RER HiE FHBES | BFEKS  ZRWH

1 GATRAFE{NZEER 10001647 SOETFM2 2100 M RAE 0 10 10 0 0. 28656 28630. 000 -26. 0004216321186 37 HR4
10001650 SOETFM2 H2250 M XER 0 1n 10 0 -0.14110-14310. 000  -200. 0004216321186  3FHRL
2| AMYSETIESEER 10001647|  SOETFM2H2100 i R 0 10 10 0 0. 28656 28630. 00D -26. 0004216321186 3PHRA
10001661  SOETFM2 2300 M XER 0 10 10 i -0, 10030F-10100. 000 ~70.000A216321186)  FHRA
3 ARISETERRR 10001647  SOETFT2A2100 M {RFIE 0 10 10 0 0. 25656 28630, 000 -26. 0004216321186 3PHRA
10001652  SOETFRa2H2350 Wl XER 0 10 10 i -0. 06688 -720.000|  -52. DO0A216321186)  PHRA
4| ARG ERR 10001647|  SOETFMIZAZI00 M {RFIE 0 10 10 0 0. 28656 28630. 000  -26. 0004216321186 SFHRA
100016583  SOETFRazH2400 Wl XER 0 10 10 i -0.04020/-4070.000|  -80. DO0A216321186)  SPHAL
5 IAMIETERR 10001648  GIETFM2ZA21E0 M EFS 0 10 10 0 0. 23738 23740. 000, 4.0004216321186)  SPERY
10001650|  GOETFRazH2260 Wl ®EH 0 10 10 i -0.14110F14310.000|  -200. 000A216321186)  SPERA
6 RIS 10001648  GOETFIM2A2150 i {RFS 0 10 10 0 0. 23736 23740. 000, 4.0004216321186)  SFHERM
10001661 GOETFIAZH2300 Wl XEH [ 10 10] [ -0.10030F10100.000]  -70.000A216321186)  SPEAL

3) P HHk:
7 “UHAEBRIR” ERET, “PraPi” HREWAMERA SR,
WRE, MRS CE BRI AL A SRS, BRI i K AT R R B

@RI sowonzss T -] TR BM WG | S 6@ wEAl =

0 FIFIEZ 10, 172 450 WA 51, 104, 05 IR 59,80 0m WS -3, 177,600 AR 100 WEZRIMR: o0 |
- [ o (& ]| #om

FE BERESH  BSEE HARE SRNE E-BGOSHED F-BSONGAD R-MSHHR | R-BSHER | F-BSOHBE | FoMGUSORE EoMSORGAS EoMahRe BoBSNSE | RoBSta@

570.64(7 7 LiFso 95 R ] TE5.701Z Y FFEWO 3160.90

4) HEREFF AU

FEAREWAEG R, AEmiS. FHEE. THMtE. PikAaHE. PRk SE. 2k
R CHRIESE. MBI G A%, B BUIPGEF e, - BELFE. B RELBHK,
RIS A Lt 5 TR R B TRE AR, B ORE ARG L E T

[EREiR coosovsws ik -] | TE | BE | e | mx | B i 17,058, 710,25 WA 12,025,292, 25 RIESIRER: 12,025, 292 25 FIM{RER: 11,05, 500 20 FEIRABES: 191,503 73 FEARLE: 1.0
& iy - [ BEEmRIEER £
gﬁiéi ES|  HAaFEmAEN BAED | BENE ~AAHE ERASHE | RBRSHE | ERESHE | SAREE | E-RHNSHESD | B-Rafirand | B iaiwh B-Hafen B-HafHE
= i 1 #Etask 200000002 0 600 6.00 0 0 39104.70 10001862 XEE B9 SOETFM9TA 2850 6.00
AR = 2 i\ R 200000005 1 60 6.00 0 0 0 10001881, BHE ik SOETF#TA3200 6.00
3 ARRS T {1 200000003 0 200 2.00 [ 0 5000.00 10001875 RilE W SOETFMITA3000 2.00
B8, AR 4 ARG {112 200000004 [ 200 2.00 0 [i] 3000. 00 10001873 RAE W SOETFMTH2950 2,00
{1 BaEHR
izl il
o

5) A& HIE D&M

TEAEWHS RIS WS, AEHREEAK. B HZ2SMAE . FRREF 2 SMAE . G2 8RR GMA . K
DEAN B RRELME B REQTBUN IR RS AR TR 2R
MRS LR S ARG LT IR L 2R R A AR BB

ﬁg HA{ 200030008439 M:ﬁj T®E  RE B B RE LR 12,058, 660. 25 WA 12,025, 202 25 {RES D 8: 12,025,202 25 FIF{REE: 11,652,793 30 XRTDARBIES: 131,635 68 TATRPLE: 1.09%

g AREE - [ esmEEEE HisR
CashiLietd

@gﬁ B2 AAEEHS ARFEETR IMARTER | FMISRGEA | ANRURTAE | BESNIH | B-MeAFeXE | m-NAAWA E-NAOTRM... | B-HSRENSE

5 il B XS ok £ £ 2 2 Bt 1 1 i

B =2 EES BERI £ £ £ 2 K56 gL 1 1

D e 3 18D BRkER FER FER RER 1 XEG Wl 1 L

o6, HAEE 4 ansIc AT 1 £ £ £ 2 wAlE W 2 1

3 AR 5 cxsIC hRIRER 11 2 2 £ 2 eI W 1 1

13 iR 3 FNSIC S fE | | | 2 S WA 2 1

7 HAEEEED 7 PESIC hERE 1% 2 2 2 2 DG WA 1 1

e 8 ES ER =k £ £ £ E X556 g 1 1

3 ASERKER f €S i e £ £ £ 2 5w fu i i

B TS 0 fi] ERRER FER FER FER 1 X556 W 1 1

‘E‘ @E@ ] 11 73 wREER EER EER EER 1 #RE WE 1 1

50



28 2R A T 51

6) L& MUK

FHEERZEHY. RFERE. HE RIS, AERIAIR, B, it . BIcE. B
6 Py 3 L YEEP AL TN P13 YR S e A CIN D TS A EZY /IO Dl 32 PTG & AN I 53 20T 5
LA B RRIBGT R, B ORELALI. ERELAEE. BIERE. SESFLETE

[EIm= st ooosoooeecs 35| | T | mE® | 6 | ms | BhR B 12,058,524, 25 MEHRA=: 12,025,292, 25 R RM: 12,025,797, 75 AIFIRIES: 11,852,802, 59 SECEES: 151,662, 13 SHIRBSIE: 1.09%
g anee - [EasiniEn e
sz S BHRON  EANA | SARRESD AEEBEN | BfED BRES BASE AEHE E-MANANEE E-HaonesD  B-MAAST | E-NAONE | E-MORANGE
= 10 1 20190702 14:31:00 PESTC IHEET1E H:E 103 6.00 ) 10001881 fHe BOETEATH3200 6. 00 10001872
= 2| 20180702 14:30: 56 CESJC INTIRET 12 H:E 102 2.00 0 10001873 fHEG ROETFNYT 52950 2.00 10001861
3| 20180702 14:30: 63 CESJC INTIRET 12 H5 101 2.00 0 10001875 G SOETFRGT 53000 2.00 10001860
4 20190702, 14:30:45 K3, BEES HE 100 6. 00 0 10001862 XEQ BOETFNYT 52850 8. 00 10001871

) ik ATHHUK:
EWRRBCAN . BTN, MG, AAM0EAH. BN, BHRT. B8R, R
B, BB A AL . IR O B AAATR. B RS AEUR . 2 IRT
AT, BRI ORR. B RERAT. B AANE. BIERESUETR.

[Emmstn zoonson0eeas #i6 < | [ TR | meE | e | me | BhE SRR 12,058,607 25 AR 12,075,292 25 REERH: 12,075 732,75 ARIRIEE: 11,652,602 58 REERARIES: 151,471 25 THREE: 10wy
:gﬁniﬁ - [ mEmASitwk ok
ﬁgz;; S| EHEM | ZRR ... SRS BEHERER #B{F2E | THHS | FRYE MIHE B—RHARSHED & HFoRd E—Rat E—RSHME | %S SIS
Lo 1] 20180517] 13: 18350 TXT[00027827 ERESE #53 ] 90004130 &Rt slARMEALI00 1.00

2 20190517 11:13:50 (7000023203 EREDE w4 ) 1.00 0 9000344 1 F5G FI00ETFMGA4T00 1.00

3 20190517| 11:13:46, T¥] 000023202 BRELE 2 21 1.00 [1 50004120 #Rel  elkEmaA 1100 1.00

4 20180617| 11:10:40 TXT 000023137 ERESE #3 2 1,00 a 90003441 #5G FI00ETFGA4T00 1.00

5 20190517] 11:10:25 1X7[00023132 FRETE #4 21 1.00 0 90004173 FRe ol Em6E 1050 1.00

6/ 20100517 10: 25:58 T¥J 000017560 BRELE a2 1g 1.00 1 50003441 ERE| FI0ETFIIEF4700 1.00

7| 20190516) 11:19:13 IXT 00032476 EREER kil 8 1,00, [1] 30004178 &5t BlHEMsA 1050 1.00

& 20190516 10:23:30 1X7000013331 FRETE #4 2 1.00 0 90004175 FRe olARmGA 1050 1.00

9/ 20190515/ 16:01:01 ]| BRELE 2 94 2.00 [1 90004338 ERE| FI00ETFIIEF4300 2.00

10 20190515 14:35:42 IXT 00015803 EREER fi] Gl 1.00 [1] 80003441 &5t F100ETFRIGH4700 1.00

11 20190525 13: 1T: 17 1ED00004496 1 TREER EH 3 1.00 0 9000344 1 XFE FI0ETFMGAT00 1.00

9.10 & FH4TH

BIHTBCE IR AR E R R, PR BOR ZAR,  8E eAT A H SHE IR E ST 2L 5,
FEATRLH [R5 A R —FR AE SR B2 H 20 8@ A AR G 5 5, T AT BUE & & 9
AR, ST BRI DA it AL A R 247 AL o

FERFC N AT “BHFATR A (i~ ED

IR 2onos0ooseas #it - | [ T | mi# | 6 | B | B
& BRTE -

9 10001656

B 12,081, 170.25 MAMRE: 12,005, 292,25 RESEER: 12,025,202, 25 EFRIES: 11, 094, 603,55 SUREARES : 100,452 00 SRR : 0. can

i)

FIfTREE TTREH
EE&| fiRE | &H8

FR |SORTERT A2550 AEH ~HD... HOXE LEAR GARASH BEH BEN TO6 TSRS BAESHGEE TRHNE SAGHRCESToHeR

B 1] 20190724[10001856]  GOETFMOTH2850] AW R#&]  2.00[  2.00] 0.4577 0.4725] 2.8600[  -303.00) -1.41% 0 [

2 2019072410001857)  GOETFMTA2600 AW RFIB|  2.000 2,00 0.4038 0.4231) 2.6000  -383,00 —3.31% 0.00 [ [

SIER 3 2019072410001858)  GOETFMTE2650 kW A&  2.00]  2.00[ 0.3664] 0.3736 2.6500  -344.00 513 0.00 0 0

@, BEHHE Bk 2 = 4] 20190724/ 10001863 S0ETFITH2800 ikl A 2.00 2.00/ 0.1308 0.1478) 2.9000  -3d1.00 -13.30% 0.00, [] [1
] BT 5 20190724 10001873 GOETFMGTH2050 AR RAIB|  2.00 0 0.0972 0.1135 2.9500  -325.00 -14.77% 0.00 0 o

T3 SR . FAREE j 6 20190724 10001875 BOETFMY7TH 3000 RN 2.00) 0 0.0695 0.0844) 3.0000 ~207. 00 -16.10% 0.00 [ 1]

4 7/ 2019072410001676]  GOETF#AT/A3000  3hiA| RFI&|  8.00  6.00[ 0.0633 0.0643 3.0000  -78.00 19,145 240000, 00 0 0

o i e 8 20190724[10001878]  GOETF#7H3100] k& RFI&[  8.00  8.00[ 01261 0.1238) 3. 1000 183.00) 923,114 248000.00 0 0

2 4 9 20190724[10001881]  GOETFATH3200] kA A  8.00  2.00[ 0.2018] 0.2010] 3. 2000 551. 00 27.08%| 256000, 00 0 []

A BRATRBR AR “ AT &7 BT P AR, B AT ag 2| /A 5T
B H B, ARG WM AER G LT N AL (WR):
() MRELRENF—FRIIES
(Z) BLRLLRE T
(=) — AL AR B INE S LR IS 2% 5K
(M) R HEINE HEE 2,
LD ATEIIBUAT AU 2 15 e AL
N ANERI IR THAT RS G I IR AR I B0 8 A B RS 2B B4k~

USRI B S A R B A S P AT BRI & 4, M fE “RAATRLR &7 I AR R P

AW RS2, R RN T p BB T S IHATIRINE A, s 2B RIS IFAT R ZRITR,
MNATRCE, BT AT & IMTRRIE 7, P AT UE “ATRESE” BT il & IRATALAEE R .

51



[ 8 2 SR A T

TG 10001655 AT fTiREt TR
ARISLERR SOETFRTH2Es0 F8| ARA | &518 SfER ~E... HEXB SmaE ARAH | BAN | mEN | TR0 | FHES (BAESEED
LR 1] 20190724(10001856)  GOETFRITAZEED) W A 2.00 2.00| 0.4677| 0.4728] 2.6600 -303. 00 -1, 418,
2| 20190724/10001857|  SOETFRITH 2600 W RHG 2.00 2.00| 0.4038| 0.4231] 2.6000 -383. 00 -3. 1%,
WEEHIER 3 20190724 10001858 GOETFRITH 2660 A i e 2.00 2.00 0.3564 0.3738 28600 -344. 00 -6.13%
= [E &l 4| 20190724 10001863  GOETFRATA20900 il RHE 2. 00 2.00) 0.1308 0.1479 2.8000)  -341.00 -13. 30%
Lain 6 2019072410001873|  GOETFRITH 2850 W A 2.00 0 0.0072 0.1136 2. 3600 -326. 00 -14. 7%
Eutic S [pE GHA ANKE  ARek  -HR... S6%5 SEAR apa@ ARh med | S0H | ES  BAESkGE
—n 1] 20190724 10001676]  BOETFETHA3000 WA e 8, 00 .00 0.0633 0.0643 3.0000 ~T&.00 19, 14%
2[ 20190724[10001878|  BOETFE 73100 WAl RAE 8. 00 8.00] 0.1261] 0.1238 3. 1000, 183,00 23, 118,
3[ 20190724[10001861]  BOETFETA 3200, WAl e &, 00 2.00] 0.2019] 0.2010 3. 2000 551, 00 27. 038,

fTRMNE
0.00
0.00
0.00
0.00
0.00

fTRi{E

240000. 00
248000, 00
256000. 00

9.11 AW E

N T RGP RS 5 TE8%, i e N B EER B T A, EIRS B A

AT R RIS AN X 30, AT LURYE B 252 5 2 RTG53
IR T -
ST AN A& 755 B TR AOT6 2R
TP+ RSO 9 AT ELDG Heh BUOR iA TAL 3
TP XA TP FER R, B OT& 28+ T 3 ) * T ik

B B

B R MBS 22 P P 20 % 1) SR R 45t SRR e T AL 9% P 7 3K
PR 28 BRI - SR AT +A7 AU

PRI RIS B SRAIT1 B R

WEREANF 4 SR I 32 T RADT @+ B 3 AR IF1- 6 X i

52



28 2R A T 53

o %#Emﬁ HAN

FIEEEY IR SRR RERS R
yﬁﬂm—%ﬁ BHATREM: [HFEH ~| [HFEH <] | =1/ ~1] -]
@ R EpEEET: [ETR <] (REEEHEEET IR ED)
ERERE: oo %

BHAPOIfR: |%HET

HodERE: |[ETGeNTET -

PR IHRESAE I [S5 ~]

IFBIHREE  [Ef - | oK EEEHE

BFESEE & BEANE O B

v BREBEIR  HEBROIEEER. SRERESENkE R

T [0 ok FaBA: mufak fTiREEA: 1 Lok
T JEHERRE

N
(v EhuiEL GREH) O FE+HTHIEL O G

FERR ARSI £ R S fRE B WmEIN, || A

9.12 HREARE

N T ITER AT N, IBCE SR T IR Ih RER NS 58 5 Bt 6328 10 SKRITF R F P T AR
P B SR U A 2 B R OR B AT VB . RN T e r] DL SR 0750, H AT s St i &
ESIRINEIN VW

53



28 2R A T 54

ZEEE
f;«f HReE REERERRENS
GEMERRE O omman  [mh - v REREn  [Wh -
O BIEEE
KEEMAEEE (FR A SREh S S
v BERe sl @ iRm0 ok
v 2afie Sefioom - e
[
FHATLE
T RER ) EhE NS T RETEhE A
(" 100 :lﬁE r 100 :IEE
{+ {+
& r~

CoERasE e |
CmmeRasEaaE | F

M ERTEFELETIRARE MRS 5EERNZHE, FEREak)

FERR ARSI £ R S fRE B WmEIN, || A

9.13 HahE B E

T IR P BRE R EATIE AR, BRSO T B 3B I BER RONHAT R I P AL . H P AT L
RGO FA T ERAE 7 R RN, RO R T AR EEGEE N TR N A2
(RN AR B AR PR R REATIB 5. RIS ) DL BB H ORI J R, WoREs — UGB B RIS, mTR
ERErdice o R EE] e e Y ERESIER

54



[ 8 2 SR A T %

ZEEGAE X
o BILEE BEEHLE

G HRARIEE »

o CEEEEEy © RREvER

o RELE #R[KEN <] el BE [ <R EEHRETE.

Bzhis aialiahs 4 v | ¥ BEEE[s v |Re
[~ FERNIBEHSE -
| F: AERFmEEH AL T RHNTREEhESR

rRERAISTRT S AT A C EE | OBA REENL B

9.14 I P E BB 4l

“TAEEL” R0 BB LT DB Y B L. BoR R R E R 1S B
|,Hj#ﬂ 580300002517 S3EE! j

1. RFEH
Q@ HEH AT AN TRk, gk “ZKSEHR” , A “ZRSEHEGN

|,ﬂjﬁ sa0s0000281T 23EE v |
BA HR4R sE0300002517 S3REN

A =EHE

@ 2K SERE N

55



[ 8 2 SR A T

L)
I00063020087
300063020083

53193007201
53193007208

& WE | $#F | BY | wE
Am SER BA| | kS
FEFR  EA BN
FEx EA EE
FE® Ehn RE

ERILRER SRR A ELE RS

B “ZIRSEH WOGRTRESRNIKS, Rl g, KPR R

Hm: AT “ZSER” RIIKS .. Sdrinigde, a1 ek S R,

S =) waE | B | B | FE
210100023448 — 3 L
210100014952| FEIES e ]
430300003458 [

2 2 g =l
% = |

El EaLaraEa A B

IR NSNS RERES A FLRA IS

KA RN SRAL Sy IR Al o B ERHACR ALK P

F o
s Ha wes | BE | B | FE
300063020087 =5 2 1 E“ " EkS

I A G B N

SRR NS SR RR RES A SRR A S

S BERMIK S

PR A AN SR K

MERI: AR IENES, K5 H AR AT XXXXXXXX FE XXXXXXXX [X 8] Bk 5 .

56



[ 8 2 SR A T

oy | ==

v &AM

MBR: FTAHER <MK EE” Ik S .

i) HE s | B | BH | 4&EE
210100023448 FiL| 2 BH O] EkRS
21010001450 peme e =]
a303000034] = —— . =

|Q| RRFEZ RS M 2157

B E D e I el EN ET

TEATLLREN STIRRIRET N FERA NS

PR ZEMIERIK S, iy OBIBRY #2541, #Hos “#e ZMIERK S 7 Mk sd (e (vl
A, BUH A CBOE (NDT %41

greH: FP AT OB I A K o R AE B AN IK P

P o T

A AT BBk Borsair. mdr D4 1,
AT, widr CBGE T 4241, BOH B4 30

R T B R RS, Bk FIAE" HERE)
=i =] EMGE | WeE |
| Ewe SRRk
||| [z1o1000z344s BT

210100014992

430300003455

FER G ANE RSNG4, i DEfsE 1 424,

57



[ 8 2 SR A T 58

s M HE | BE | B | BE
210100023448 FiI| 2l Bdh O #5W] EZkS
210100014932 +m= s e

43030000345 FERTAIE e
W [t30300003458 (RE)
B | AuH

R EN e

SRR RS SR FR RS SRR A S

Tl R CIRSEE” WO RIKS SRR, Ry Dl ] 24, kT SRR
L E IR A4, e [IRAED 428, K5 T

" - =il
RTFTE (1 j - cF Ev
£5 - M 3

Jddt 20147115 ll:DEl_I

s hlp 2014/11/5 11:0¢

) Microsoft VCO0.ATL 2014/11/5 11:0¢

) Microsoft. VC90.CRT 2014/11/5 11:0¢ =
4| 1 +
A= 2=11 D B @) |
BIF2EBI (1) [txt Files (k. tut) |

BLH

B BIKS SRR “IKSER” do SCAREAN: KD XXX 4 xoox

KM HT R YGATEAE “IKSEH” HO.
2. iR

“EBE” ThEEIZHAL T K-S EH AN, FT8i0E 240 T i,

(D AP EREN B SE “8iB7, BInPERFE N A meie

(2) ZHEF AR BCA A A N B RS 7 20, BIA P ] od e Be A i\ % b B B S A e e N
i, F% ENTER SERIPTARBEZSHE T B 541

iGN "880300002817" MESRIZZHETIM.

HAER: |
EZREEEEE

58



