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FEWCEE R FAIRHE R P, S MR R A AEIE 3 AN T K as R HR A R A R 2 s
IO E R A R C AR INEE ME IR A 08— = fE 6 DRt R4 b,
ERE SRR a3 —, W E LG 9 A/B AHCEERIIC B 291 — = fEil 12 D H AR H
fEA s BB B AL JE S, EBCZ AR A A R 5 T B 5[l A 7341 — =

Bk 10 FHRAMFRES LAWK H4 w30

4 FIAN JeA J12A T UA

W 3 6E 77
- £ LEK Akse Atksr Ak Ak ma H A4

® F £ ®

110017 % 77 T5 B 5 B 4R A 2.01% 3. 94% 11.20% 20. 88% 136.56 1

450005 %é%%fﬁﬁwﬁ 3.47%  4.11%  7.24% 9.25% 136. 12 2
450006 Eé%%f%%%ﬁ 3.40%  3.98%  7.05% 8.92% 132. 64 3
110018 5 7 ik BE E 4 B 1.95%  3.74%  10.97%  20.06Y% 132.13 4
530008 AR R A 0.83%  5.35%  9.57% 19. 23% 121. 89 5
070015 EL4TA 2.18% | 3.34% | 8.01%  21.24Y% 121.78 6
360008 HAREEHEF A 2.05% | 3.34% | 9.58% 12.93Y% 118.22 7
070016 Z£94% B 2.11%  3.20% | 7.71%  20.63Y% 117. 64 8
050106 MBI EMEREZE A 2.64%  3.53%  6.88Y% 8. 81% 115.16 9
050006  HEETFRAEMEEZEB  2.59%  3.40%  6.52% 8. 11% 111. 02 10
360009 HARARAEASHEF] C 1.89%  3.09%  9.14% 12.17% 110. 70 11
485105  TARmfzd0sBIk2E A K 1.77%  3.43%  8.25% 12.77% 108. 98 12
080003 KERREE -0.93%  4.54% | 15.05% = 23.26% 108. 84 13
485005 TARmfz ORIk B | 1.68%  3.25%  7.86% 11. 94% 103. 51 14
217008 ¥ AR KA 1.10%  2.14%  8.81% 17. 72% 92. 38 15
162210 FIK R EF) A 1.91% = 3.04%  4.80% 6. 96% 88. 16 16
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253020 ] B 224 R A A 1.10%  2.22% = 11.35% —— 85. 58 17
100035 ZEMRARE IR A/B -0.18%  4.65% = 10.95% —— 84.93 18
310378 B ERREE A 0.09% = 2.66%  10.20%  15.72% 83.73 19
040009 fo g fa 25 A 0.46%  2.87% = 8.42% 14. 04% 83. 44 20
253021 ] B 5745 8 F| B 1.11%  2.06%  11.03% —— 83. 01 21
040010 e 8 E i 3% B 0.45% = 2.77% = 8.11% 13.21% 80. 44 22
310379 R ERREE B 0.09%  2.50% 9. 86% 15. 03% 80. 24 23
519989 ENERIES 0.35% = 3.32% 6. 88% 14. 54% 80. 20 24
020002 EiAhEHE A% 0.61% = 3.65%  5.43% 10. 16% 77.179 25
100037 = EREE C -0.36%  4.40% = 10.50% —— 77.78 26
162299 FIKEFEF C 1.67%  2.66%  4.22% 5.89% 77.28 27
410004 1 B R 2R A -0.40%  2.50%  9.62% 21. 83% 77. 14 28
320004 i Z AR A 0.36%  1.91%  9.31%  14.53% 76. 74 29
163806 4R 38 A 0.87%  1.31% = 8.10% 15.75% 76. 09 30

BAERR: EXRMEZ, deafmab-2aks Ryt s8R

3.3 FRBEEES

A 2011 4 2 A 28 H, JAT 145 FUTHGIRS BEEG 2 R 5 [F)i6 6 > LR
B HHEA . 2011 4 2 F, PR ARG E K 4. 78%, [RIY EUESE AR B Rk
4.10%, VEGHIEES 2 O B AR IIAVES .

FEAWMGEHEA T, SRR AR S HE A B B, R KBERGIE A 2R 2, Fa e TR
ANLHNE 35 PRI 2 A 2 Do A AR BEHE A F R . NI 53 80 7 R k<70 Tl ot B B
FEAEHEAC IR LS. AT ARG B RS IR . ST I G RIEER
b O R R e HER A 1040 9 RIke it IRAE RS . R RAEM (=D,
a1 SN I = A S D RS PANWIE &8 G NI ST 18053 SIS RV K WA S 5
AT BN SRR R

BRI FE A, 16T 3 A FI M AHE 4k, RO AR 45—, [
KRR IS KAV AN R 51— =, 75T 6 R b 44, S M R HE 4,
B, ST AVET SRR 50 = (EIE 12 A A OB A A, S AR
e Y N P S L N

ik 11 FRARSD RS K AU 34 30

4 ek HIA HEeA A EUA Kk W4
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SrRA--2011 FEEA H ik B 3 D
R AWz Az HAdwkE Ak 4L
002031 A B 4w 3.26% | 26.58%  29.52%  123.61% 477.17 1
000011 W H KRS 2.75% | 23.02%  24.16%  126.97%  424.97 2
202211 ERERT 2N 4.50% | 17.23%  18.99%  32.32% = 331.81 3
121006 E R ek 4.03%  12.61% = 15.52%  64.21% = 295.93 4
590003 w2 2.64% | 18.12%  15.36% — 265. 31 5
206001 JE AL 4T b AR K 0.57% = 13.90% = 18.26% = 65.39% = 259.97 6
040015 BLHARERE 3.01%  16.72%  11.04% — 243. 69 7
110010 5 77 WA Rk K 0.75%  12.92%  10.56% = 77.93% = 233.71 8
162211 Rk EF R 1.14%  15.99% = 17.91% — 231.98 9
100029 B B X R LA -0.35%  11.86% = 16.71% = 76.50% = 228.11 10
360011 N KARIEAZ Th AL % 0.26%  15.07% = 18.87% — 212.94 11
320006 L RETRE 0. 66% 9. 10% 13.23%  79.47% @ 210.24 12
400003 KR 2. 74% 9. 98% 5.84%  56.45%  209.35 13
080002 K BB HT 0.82%  10.37% = 11.85% = 58.26% = 205.38 14
070006 =Rl -1.64%  11.32% = 16.89% = 78.81% = 203. 34 15
410006 16 5 SRR AE —4.25%  22.59% 9.52%  26.63% = 185.34 16
020005 EH &AL e 2. 63% 8. 55% 2.52%  52.69% @ 178.88 17
540003 LFEEE AR -1.46% = 9.92% 13.52% = 69.03% = 175.83 18
519011 B A TR A 0. 72% 9. 38% 10.47% | 37.94% = 175.15 19
180018 45 A6 Foilk ¥ B 3. 73% 7. 32% 9. 98% —— 170. 94 20
660003 AR FF -1.71%  13.77% = 17.76% —— 164.20 21
100016 AEPS e 1.87% 7.21% 8.98%  23.99%  158.03 22
630001 LR LW -4.11%  10.63% = 18.51% = 75.41%  157.74 23
270022 R NERK 2.84%  12.08% — — 157.22 24
050012 1 i SR 2. 82% 9.97% 4. 44% —— 157. 14 25
210002 A JE 41 £ -0.51%  8.19% 12.56% = 41.06% = 154.13 26
560003 75 B A F 7 -1.07% = 10.56% 7.95%  50.40% @ 154.12 27
398031 hig s -1.00% = 9.96Y% 10.49%  41.84% = 153.89 28
340008 HAFHIE K -1.01% = 11.43%  16.67% — 152. 43 29
571002 EERERE -1.76% 8. 24% 13.08%  48.40% = 140.21 30

HERR: EXME, Heakfpsb-2ak s B d o8
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#2011 47 2 H 28 H, AT GUR AU LG 72 U a2 5k 5 Rl 6 > H HL M ARR
W HEA 261
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e ES R S HE 44, B D7 IR ERIE L0OETF HEZ w7, RraHs 2 RS 3 Aoy e & E R
SURVRAESTHE, TARAEE S 88 MIHEA K. AFRT IS4 7 RFEE I3 L 5 i BaiE
100ETF B4 R GRS f ETF 6% %7k Bl Ak ETF, 5 )71k BiFsh 4t BTF Bege. K
HCHIEZLR] L R ZR YR 300 FHE 22 SO bR ERE )R 3000 HEAS T S Ah 9 JUREG: 43 Sl 2 TR ¢
VR 300 AxplbhRE AL, 5% SEAEA 50 FREL. S U7k 50 FRA. 75K LUE 180 ¥, Flud
100 FE%c. TN EEOK BTR. 1IN Bk BTF B, S84 HiIE 100 AR FAE 50ETF.

WA, fEdr 3 A AW R 44, TH EEJeAs ETF 4 567, F 7 IIE
JSy ETF RIRG 7 R E LY ETF 62 A S 5 2 FN3E 3 7RI 6 S MG e Hi 44, L%
BHEA B, Sk BAErp AL ETF F15) J7ik BAERAE ETF I AT J8 58 2 A0 35 70 12
AN AWGER A T, R A NRBEE ETF B4 S A, ) HHAIE 500 F1RE 5 FHHIE 500 735l HEA

552 5 3.

Bk 12 FHRAWHEB XS AR E A7 30
#*4 wIAN JeAN #H12  FJUAN .
- HEAHRK Awka Ak AMAk Ak s 4

x x 1 x

159901 % 77 £ E 100BTF 4.31% | 14.75%  7.12%  76.02%  293.67 1
100032 TEXE 4.75% | 12.17%  1.40% | 57.13% @ 243.63 2
150019 AL 3.95%  19.65% —— —— 238.29 3
110019 % i iF4F 100ETF Bk 4.14%  14.43%  7.06% ——  227.76 4
202017 | EEAIEIEAA BTF BE4E  4.98%  13.70% | 4.78Y% ——  226.18 5
510130 % 771 il 94 BTF 3.83%  17.68% —— —— 220. 50 6
110021 % ik EiEs 4 ETF BX#E  3.46%  16. 26% —— —— 202. 63 7
090010 KRk IE 21 F] 4.58% | 11.35% @ 4.69% —— 199.17 8
020011 E &P E 300 2.88% | 10.48%  -1.07% = 48.01% = 181.39 9
450008  F = AREE P E 300 3.15%  12.08% @ 4.21% —— 180.08 10
159902 46 B N Z ETF -2.82% = 8.41%  18.15%  108.44% 178.16 11
100038 = E P 300 3.25%  12.30% 1. 44% —— 171.99 = 12
150013 E B % W 4E B 4.12% | 11.02% @ —— —— 169.25 13
270010 J7R P 300 354K 2. 34% 9.35% | -1.66% @ 45.49% @ 158.22 @ 14
040002 fgz e E A B 453k 1. 47% 9.22% 1.99%  43.93%  156.89 = 15
161812 4RALVEIE 100 384k %% 2.81%  11.85%  —— —— 154.72 16
150008 ] % 5% Ao/ B 3.22%  10.70% @ -1.23% @ —— 146.39 17
163001 Kfz #iE 4> 100 (LOF) 4.55% 7. 48% —— —— 145.08 = 18
510180 469z F3F 180BTF 2.67% 8.98%  —4.17% @ 39.61% = 144.99 = 19
000051 L F PR 300 2.93%  10.55% @ -0.65% @ —— 142.81 20
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161207 E 4% 2 fu P E 300 3.00% | 10.47% @ -1.44%  ——  139.95 21
217016 FERBFIE 100 #5 %k 1.72%  12.03% @ —— ——  138.12 22
110020 5 77 3P 300 2.85%  10.42% @ -1.22% @ —— 137.86 23
510880  fefAnEm LIEZLA| ETF 4.22% 7.45% | -8.20% = 36.10% @ 135.90 = 24
161604 B IFIE 100 453k 1. 86Y% 6. 49% 3.20%  31.94%  134.85 25
165309 #AZ P 300 (LOF) 2.81% | 10.24%  -1.61%  —— 133.94 26
150009 E 4% 2 oz 2.79%  10.24%  -1.64%  ——  133.50 @ 27
161811 AL P 300 (LOF) 2.62%  10.22% @ -1.51%  ——  131.04 28
162509 = B 22 3 E 100 3. 08Y% 7. 71% —— ——  123.18 29
160615 JE AL 3P 3E 300 (LOF) 2. 68% 9.28% | -2.06% ——  121.43 30

HIERR: ERMEZ, AEFWE-2w" SR T KR

3.5 QDI #4

A 2011 4 2 A 28 H, 47 17 2 QD Fe 43 2 5L 4 A 1R 6 /N H HiRIB T HE4
%M. 2011 4F 2 H, HHIE ODI FEE 455U R Ik 1.24%, FiFFRE4E % ik 2.46%, A H Qb
e RIMAEE,

FEWCGR RE I HEAA T, SH T R ERTEIRARSEFR A 5 A7, [ER AT 100 R EA 2 —,
e 5 B BOREAT o = o 35 R ORIUPEAL 2 BB RS TR S 5 A BRICE  ATHRIAER
RAPAER. M5 AR I P RSB . KB ERGR T RRIA R I L
PR OL R e . AR S (5 BRI . EBORAOI X 1. G S8fgsh S i Wlksig. 1%
I K AR R

M F IR ) RIS R F S £EIE 3 AN HRIE 6 A H s e, 0248 i A Bk
WHER R AL 12 D AR R A, R AEERREHEA .

Bk 13 QDII e4& et ib b4

4 KIS JeA J12A HLUA

e o Ad AR AN RME TR g
wR @R & &
217015 HWHE AR 11.80% @ 28.70%  —— —— 432. 62 1
160213 EARMHTAE 100 353 8.49%  20.27%  —— —— 316. 31 2
000041 1 ARG T 2.03%  13.39% 17.51% = 87.58%  290. 84 3
377016 T AR -1.05% 12.24%  15.38% @ 95.27% = 225.32 4
486001 THBEARERE -0.41% 11.59%  12.10% = 92.17% = 216.76 5
519696 AR IR R -0.48% 12.94%  8.01%  78.66% = 203.42 6
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183001 RApA IR 1.04%  10.80%  9.30%  50.46% = 197.55 7
202801 oA NESR -0.14%  9.99%  6.80% = 55.70% @ 164.36 8
519601 AR L E NP & -2.40% 10.33%  5.62%  94.43%  147.20 9
080006 ¥ BIRERE A 1.52%  9.09% —— —— 109.29 10
241001 L FE -3.49%  5.27%  5.47% = 57.75%  60.05 11
470888  CAE EMEMEHAER -1 11%  7.00% —— —— 45.92 12
486002 TAREE A RN -0.29%  4.01% —— —— 32. 80 13
161210 B4R B L T 3 -0.96% 2.78% —— —— 9.93 14
070012 = LA -4.81% 2.19% = 2.35% = 67.01% 1.29 15
118001 % 77 35 T WA % —4.57%  4.26%  0.30% —— -38.44 16
050015 B oA A T ok AR -7.08% -3.00%  —— ——  -154.56 17

BIERR: ERMZ, deakfmab-2ak” Rat g T

3.6 HAXEE

WAEHIA, U 36 b Ut 4 2 FE 4 A Rl 6 A~ H AR IB T i HER 4&1F. 2011
2 H, FuFFRE Lk 4. 10%, =2 F EEHIEESTRE Lk 2. 19%, L eA H R
IHCTI

FEWC R AT AA R, AT =44 20 D KRAILIE « AR TR DR BN [ i B B A 2R s i <
S NHEA B . ANFIRTH R 5580 7 R IER il e et . R, FE@TTo0. FEelH
e BRI TR R R Ao HE2J HI0 550 9 RELG Ml ik a e, FEa
oy B MG FEWE RGN GTRE A FEMR, e 25 FEe RouME
B AR LG o

St

MAS R R RIS DU A, 3 3 A AR R HEA 2 — A2 KB R K B 3T 6 /> et
HHEAA B — ) [ B AR B AR T 12 AN TR AR HEAL B — 1 R -
Bk 14 HAXXeE KR4

4 W’IA WA w12A E2U4A W3 B
- EEHRK A Ak#E Ak Adks: i 4
x x x x

150002 KA 2 1.57%  14.60%  24.28% = 86.82% 316. 83 1
150007 ¥ B & B 2.93% | 15.62% 0.00% —— 188. 68 2
150001  [E#HsAE AR -4.37%  17.32%  7.37%  73.33% 165.99 3
184701 HAEE -0.29% | 7.89%  10.46%  32.40% 140. 33 4
150011 E & B -4.50%  11.82% = 22.63% —— 115. 65 5
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184688 HAF T 2.25% 4. 59% 3. 73% 9. 85% 106. 78 6
184699 HAF -0. 29% 6. 49% 4. 74% 18.99% 93. 66 7
150010 E &% 1. 34Y% 2. 71% 5. 68% —— 71.97 8
184728 F A4 0. 76% 4. 29% 2. 04% 8. 18% 70.23 9
150006 K EE R A 1. 29% 2. 61% 5.36% — 68. 84 10
161010 BEXE -0.08% = 0.56% 9.97% 19. 96% 63.95 11
150003 AR H -3.51% = 4.80% 7.13% 54.75% 59.92 12
184721 HAE Fo -1.32% = 3.59% 5.51% 12. 87% 46. 90 13
161813 4B A4z R A H 0. 86% 3. 23% —— —— 45.17 14
500001 H ALK -0.96% = 3.38% 3.19% 15. 45% 44,20 15
500009 H a2 -0.23%  2.34% 2.11% 17.13% 44,09 16
500005 H AT -0.68% = 2.84% 2. 41% 18. 89% 43,87 17
184689 H AT -1.75% = 4.06% 3.85% 19. 96% 43. 66 18
184691 HEeEEFE -1.16% = 3.41% 2.51% 18. 76% 41.18 19
500006 F AT -0.29% | 2.09% 1.26% 14.55% 34,74 20
500011 PN = -1.54% 3. 34% 1. 30% 15. 88% 26. 36 21
184690 HAFHE -0.88% | 2.54% 0. 70% 13. 02% 25.11 22
500056 AR a -1.99% = 3.40% 2.50% 16. 24% 24. 40 23
184692 HEABKE -0.46% = 1.36% 1. 349 11.31% 22.29 24
184693 HedF ~1.11%  2.78% 0. 37% 13. 33% 22.29 25
500002 HA %K Fo -1.54% = 2.42% 3.22% 12.16% 22.16 26
121007  EHRHERFLE 0. 00% 0. 00% 0. 00% 19. 88% 19. 34 27
184698 HEAK T -0.65% = 1.66% 0. 54% 10. 38% 17.59 28
500003 H A -1.31% = 2.16% 1. 36% 13. 08% 16. 85 29
500018 H A Fo -0.74% | 1.41% = —0.14% 13.26% 13. 48 30
161713 %W“il\;ﬁ“ﬂ# 1.08%  —0.58% —— — 12.77 31
500058 HEAEME -2.35%  3.25% 1. 56% 15.99% 12. 46 32
184722 HEARE -1.77% = 1.87% 2. 39% 10. 53% 8.03 33
500015 FH AL -1.02%  1.18% = -1.02% = 18.83% 7.72 34
500008 B -1.09% = 0.67% 1. 20% 13. 45Y% 6.24 35
500038 H A B -3.70%  1.87% 6. 10% 25. 41% 2. 87 36

BAERR: EXMEZ, deafMsb-2aks Ryt s8R
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PR WU BRIV AR B BE L AT B RS BT A IS5

4.2 HSWRFR

TEF IR A BRI K S e b, REAT VSR — I HEAA AR 58 2 £, i
B A 2. 93%; it — HARAAAL S5 5 407, HHEIEICE 7. 59%; Rl — H AR J& 5 8 4L,
PREIK R 3. 66%, AAELIK, FEBCTT MAR S I R b, 240 T 20 i R 2R 4 PR At e S T
B LT S A0 R, TRLEATAY SRS AE N — HOSOr A IR A IR, AR ALART I 3
WA T [F) 2 BE B A HO I i o

Bx 17 pETVRSESTEEN
CHAEH®: 200043 A2 D

RUEAT LIS
& BFRN: R
AR Bk
P | i | i | s | s Ifg PSR | BRI | A
| B | 1.0200 | 2.9600 2.93% 2 7.59% 5 3.66%

BAERR: BRI E— 2Rk AR S

RLIEAT b5 A< 2010 4R 50 DU v KA 2. 47%, /M EL S IE RN G L B
MR 173 AN E 0 Rl WU RERIIAE o [R]IN 126 < 2 DU 2= R (M b v 22 K T 2L
[l M S AL HE W G AR HE 22 0. 65 D 70 i, AT — @ Bahtt, X — i WILEE Rk 8
G Eik T IR R, BUREFNF R, (A FIREE b, gk 78R B,

Bk 18 RUETIRSEESEEES S LLBIERENX T
CEEH B 2010 4F 12 H 31 HD
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30%-95%; F 7 TALUE A EL A Ay 245 58 7 15+ E 1K) 0-3%: H3 % Tt 3 AL <5 (14 LA Ay B 9 7
H+{E ) 5%-70%, H AP ILEEEE B HAE 4 LA IBURF B3R AV T REG087 1HE 1 5% e
AR 2010 EPUZEHEEE R, il 2010 4 12 1) 31 [, @llEAT M LG R R B
77 A BB EUBTR) 90.20%, FEA iR B b AR S B LB 4.12%, REAHRAT A ECOR
ST B BB B LI 5.52%, BETECEAT GO RMUE . 2010 4 11 Hr LU, K
TR ik, RsEAT SRS M RS AT R FEAE 90.20% s 7, BN AL SR SN
AR T B, AR RN 7R AR DU ZR B 4 i B ok Tk

=R FR (R

m A FR (17 5F)
RITERNEE &S
m H AR B

AR R AR E—A ek T AR s sk
Bk 19 2000 5FNEERBITLRAESRTOH

2010 SEPYZAR oS, RIEAT VSt TR T K B B I L 1) 60.44%,  FFIKcE
R o b T [ R Ay b, o A L) 8.83%: LU NI, o5 ARG
HELLGI) 8.59%; H—=# AT E-%, & HIEGEFEILGIN 7.45%. HiZEERE AR
BT LA, AR DR HR ) 71 IR R K e g BN b, D JEDYZRRE Rl S ok 1 )

Ak 20 20008 FWEERIBTLEAELWTAELK
CEURE: 2010 4F 12 H 31 HD

FE | pesmE | GessRk | ARGECTD 'ﬁﬁﬁ(f/:f It
1 601111 S RRESNESPiTY 32,148.88 8.83
2 000063 53 Likzi! 31,285.80 8.59
3 601318 ERIES R 27,125.00 7.45
4 600029 BT 25,129.20 6.90
5 000651 AR 23,931.60 6.57
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6 600585 IR IK Y 23,747.12 6.52
7 000401 IR IKYE 14,425.16 3.96
8 601601 Hp R PR 14,427.00 3.96
9 600690 K 14,104.33 3.87
10 000527 SR 13,815.58 3.79

BIERR: BRRFM 3k — Rk A S
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s LUEM5E <o Rl ot 45 [0 WAL o 2R 4 i Ok BB RN AR SRR A i 7 B 4, AR
CHETR ™ S i LU BAR I, XRERR A “ il 32 i B 7o ARAE BT ISR I LA, i
WA X o] oy Al s B 4 S m i Tk 4 . B X BIAE T, Al B R S AR IS,
17 5 24 R < T A8 2D 8 ) B 5 o Ao 2R R e RO DIE A 7 T AR i B S 1T 3 7 3 R 0 e
ITUICE, RIS 4 N 2 EREE T R iH L4
BERES:

SRR TIRCEE S Bigr DL Tty T RIS, HARFG IR B L SR 77 B L4 1)
Gy e e MRS RS L LA BB s 1A A [R], VR R 4 ST LA Ay i R
o T DitE SN W IR B E L B ayit
QDII:

M

oY

I

f& Qualified domestic institutional investor (&I ANIMIEAR) IIHE 74
5o ERAE BB L, S G S AMESR T IS B il S
WS ISR PR G R QFTT —4F, B TES M%7 S8 A v H B L. BEARIIH i
RIFBTEBLT A7 BRBEHD SR VFEE B85 BBt SMIE S5 11137 10— IoU A4 1 ) B 22 o
TS

AL — RIS G AR IR 10 TP B I 4 o RRBR 1N FF IR 3R Sk 2 LOF, S S0 ARk 2

“Listed Open-Ended Fund” Y “open—end funds”, VWiEFN “ EiiBIFigaHts:”.
e BT BGRIE G RAT G5 RS, BV AT LALESR ) A FR O 5 R (e A 400, AR mT 1A
TERE 5y T K S 5 R4 o
H RIS (close-end funds) :

RARTEE I R NAEBT TG, BRE T 3 O RAT S, B RS, HEa e
WAL, JERATE AL, e AR B BT o BE A S (R SR A UE SR 22 5 i
TR IR, BB R LG AL, HR L AU I IE R R AR AR Gl g BT SEN AL S
#8434 (Index Fund):

Jo5i 42 K St A AR B0 B by 08 X S 1 B 4, S I % — 33 B AR TR IR AR BT
FREE, R EIRECE SNBSS, H XA AL A 1R a3 5 Z F e —
B, DA SIREORNEAH R R % . FE BRI S R 8 1 A 4 P e s P 4 (491 5% [

26



B Rl
{7
JRJ.com
SrRSE--2011 4F3EL H TR (58 3 D)

FrfE% /R 500 $5%% (Standard&Poor’ s 500 index), HASHEZ 225 3840, &V MAURMN 55T

) B AR AL FRE T O PU D, SRR RIRE RO BT PO B AR AR 0E, DASRIURURAE [R5 (R 8RR o
R P25

e ANV RAT TR AR R A S o AE BRI, e SUT Rl BT I3 A2 4R AR R 30T Ral B 55745 8
IMED RAEAT AR PP AEARAT IR 25 T 39 B AT ANAZ By I 20 5 A — 5 IR A I AT L AT ik
77, AP (1IN B st s 5.

27



ey

P T B R EE W ad e ) FEAZ M B AR R

—  BRESEEI R IHA T EERN S

Sl A--2010 FEEG A HTIRS CG5F 3 30D

BRI RE A RS RS B S 3N T 6L 124000 244
FE s AT HE Y, WP AT B2y, I I 5 i i e R LB B R AR,
TSN WA T R DUHE B i R R 5 DL o R BE ™ WA T 2028, 73 0T IR 2k &, JF
ARG, TPRGAETR R, TPBGRIE e, TPBGIREEG: QDTT B, AP
o

i X Ja]: 2008 4F 1 H~2009 4F 12 H

THEIEAAE 2008 4F 1 H WS 20, T35 2007 4F 12 A — A8 5 H Bhr B,
Rk, #ds X 8] 4 2007 4F 12 H~2009 4F 12 H, HJERAA Eibidl. —n s %, xf
B R IR B8 e X N R FTR:

Hr 09 4F 12 H 09 4E 11 A 08 4F 1 H 07 4£ 12 H
H IR $AT BitdE vV, V, V,, Ve
— A W s 2%
8 " aizﬂ—l azz\i—l a24—\ﬁ—1
VZ V3 V25
XA W 26 2
rlzln[\ij r, =In[\iJ N ﬂn(hj
V2 V3 V25

28




ey

Sl A--2010 FEEG A HTIRS CG5F 3 30D

R:i(laR +9R +4R +R )
30 3 6 12 24

NV

I. Rv R R R 753, 6. 12, 24 A AR Bl s K,

3 6 12

2. RH16. 9. 4. 1 W REAE 3. 64 12, 24 NI B E .
3. Hrh 16+9+4+1=30, ZH—fLH T
4, WIPEILEE: 2008 4F 1 H~20094F 12 H.

= BB HESRE
1. HARH PG =
a=a+a,+---+a,,
1 24
= — a'i
243
1 24 V
A
i=1 Vi1
TAAEM ) . (% Aj=0.8  A,=0.1  As=1
XA H P aa % 08 (-0.9+7) 2=305%
(R LA HHEHIAEK T 0.2, X B EAT YU A8 2 AN BE R M BT SE IR 3R 1B Ot o
2. JUAT H P4 as %

1

24
ar:(ij .
Vas

JUBT FISEC S A2 BT 25 10
3. RPHCOTI PR

29



ey

Sl A--2010 FEEG A HTIRS CG5F 3 30D

_ 1
r :a(rl+r2+---+r24)

1 \ Vv, V,,
In++In-2+---+In-2
24 Vv, V, V25

A
24V,
RFECTI) H W as 25 ) LA H P38 a8 2 2 S5 11 -

T:ilnizlna
24 .

MBS TUAEH, T5a & X RMIBGICR, iy B2 [ A2 4,
P LLEATHERE ) RN 2 S5 o SR AR Bl = 5 B 3 A

o RPOEUT T

!

Guil I 3. 64 124 24 A A OB M5 Z 430 A«

R, = Inﬁ
4
Rs = Inx
V7
V.
R, =In—+
° V13
R,, = InL
V25

AR 3 AN HL 6 ANHL 12 N HL 24 N ARG R B EAE: 1630, 9/30. 4/30. 1/30,
KRS B 25 A i R o

R:i(mR +9R +4R +R )
30V s e o a

30



B Rl
{7
JRJ.com
SrRSE--2011 4F3EL H TR (58 3 D)

RIS RUE, HeeHE 2 AR TR e IR B RGEE 6 S H .

WA RATHNY 1 E G 2 SRR P, Sl g o
WEBE N Fi6
&7 : 010-5832 5218

HEFEHdk:  gian.guo@jrj.com.cn

31



