\NFIriES4 —
</ ﬁaﬁgeiﬁdg O

AT ET
EET & Pﬁ‘ﬂg%"ﬁ T *ﬁ'ﬂffﬁ

021-68828928

hedgefund@foxmail.com

. LA Eisd 2018/6/27 2=
- oS BBl 3 S R
R L
e 17 R IR K IR 0. 86%
o PRI R. IR 0. 25%
— FRAE500 TkIE 0. 22%
1. (&8 A&7 % F ok fodg BT
REY
A B4 BRE
TR0 A 2 5L HeE 2. 65%
TR b5 = A 2L 4 HlE —2. 50%
TFR500 % 4% HeliE —2. 08%
AR FTEHR
N

2018 4 06 A 27 B k& el =M % % M2 2 INE R 3.6%. CZCE PTA,
DCE & #4,%k 7 AT = 1 50 = #La & SHFE #2404, DCE £ ¥ . DCE £ % -1.0%.
TR H e A58 £ 2 (7 F)2860, L s R & (7 F)2185, X ¥ L IL-9%H & X
£ 0.0%., 4 B seiki@ 0.3%, Tk o3k 7 0.5%, R = s ik 1@-0.8%, 57 & /& k& 0.1%,

AE TR K 78 0.9%, 1L T3k #a 0.8%,4 & ik i@ 0.3%, 2 & 7 4tk 78 0.0%, 4R 4k 7 78-0.1%.
BT 09 i 27 535 T 4544-0.4%,CRB 42 4 FL1%-0.2%.

——IiE AT

i 500 AT 2723 FkE 0.2%, B 22 225 AT h 22272 #18-0.3%, 18 &
34 H AT 28356 K 1E-1.8%,STOXX B M 50 3 A4F #r % 3012 #1é 0.1%. 47
A BT RR NG AT 269 2 & M 445 IBC6.0%. B RAELEAS. £ BT AT =
O ALA R T F CASES0. 18 4 454k, %4 CMA-1.9%. kiF 25 45 FF 4 7k 16-0.1%,
M % -1.1%, F 40 R 2813.18. HRrig 1.9%, P iE A BE-1.4%, £ Jk 44 2-0.9%, B
IE B 45-0.3%, = # A 4% 0.1%, L 4E 50 44 5 %-2.2%, 7 i 300 ik 3 %-2.0%, ¥ 3 500
M5 %-1.0%; 28 ANIEAEUEKRAF 18 MR IEIT 15 kKb A 43%; BT R

F 4oL R E X260 R B AR o B RR Hwm |1



I\ T IR I5 & -
¢ Changer Index ——

% $F A 3

021-68828928

hedgefund@foxmail.com

#ri& A4 B

FHRR: TIRER
PP T

1. {(F B &7 % Kok fedg RE4T
)

AT

R FiB AT HHT H IR

(12)3261 1&F 20 B ¥ &M 7 AT 0 B A% 33038 s (10 L) 0. FK i AT = A% % AL
SR EKEAER 2.0%. W B AABEE A4 TR B S RaE ReaT =g
BEMA RS =7 AR, R, EHEHAEH-2.1%; KiaaT =3B m
AR KREAEHK 0.3%, JLEmisi, TEAEHK KA Z R T LA Z CBN

T, NEFIGHK. TMAEHK-35%; TKIEAT =M A RIE(F 7)0.2%. ALFE(P
) GOIRFE(F ) MR AT AR R ACE(P 7). WRIRS(F7). Rk
(P 77)-4.2%, F 3% BT = KA 2 F HHME R-1.0%. P &M, D EME R, K 5577
ZRAEAKEME, KERK Ry KR K-2.1%, ¥ £ 500 #5248 £ HE 7R AL
109. 150. 193. 299, %K 300 #A4t & £ He 7|4k £ 71, 93, 120, 147, LiE 50

BT £ HEFIMROK & 38, 47, 46, 40,

—INCT

RA AN Pk R ELLHFART 03%, £AALHETF. £1
LB T BT SR IA R EALSLA L BASLE L, #H 2 E T-0.5%.
% LA K T (CFETS)6.6056, # 7Tt #H A AR TN 6.6039 Tk xHA 217,
AR T RAEZE 3 AZHAM 0, HdF T RATN A 6100 7Kkia 0.5%. £ TA5HK
RATM A 95 3@ 0.1%. A K T 48 RATN A 96.12 #K1%-0.4%.

— B H T

T R T s B AR 29. 64 77 F 77 A, AL T S B R X (£ 4) | ARk
TR RERR (EA) @mAR5E99 F A7k, L& ARERXEHK LS THERR
E# 5665, FI:HRERLEIRIN: BRERTERK 131 E, K BE
AR IW I : B S B M 51597 /F 7 Ko 300 3o =4, 0%; B e = A4t
PAFG#-0. 1%.

WGk B iR L Z )G W R R RS Fb FW RZ B | 2



I\ T IR i6 8K

\/ Changer Index kL

—. @k FRIEK

1 Thre® & B BRI K
A FRATEBIKERK IXHE) FH:

ENERLY i AL LG =R
2500
2000
1500
1000
500

0
S e T I NSRS
I N N N N N

F & &FsH&& &S

M S S . S

B. &% T &l & BHRBEERK (IXHE) 1TH:

Hi#H 2018/6/27

S e BHIL H #K & k] EEA
3] AR . ] 0 ) 0
Wl 25 F 1281. 380634 | 0. 14% 1. 16% 1.30%

FERAE 3 B AR | 3



I\ T IR i6 8K

\, Changer Index kL

2. FFr 500 Bt EF%
A. FFr 500 BEHREHESE:

T-FRb00 B 524K

o> \%\ \%\ o> \%\ \%\ \‘9 \%\ \%\ \%\ \%\ \%\
\\% \\% \\% \Q; \\% \\% \\% \\% \\% AN \\% \\%
F & @D PP
ORI S N S S S S M S S MU S

B. K 500 B E#HHKATH:

H#A 2018/6/217
efah | HEE | A¥KE | AKIE
FBR500 R E

sy 3601. 467861 | —2.08% | —3.42% | —7.59%

TIRAE4CH R | 4



I\ T Pris 8

\, Changer Index kL

3. TRARMTHEK
A FRARTHEEESHE:

PNCNE RN

110
108
106
104
102
100

N S RN N RN o

o o D P P P D D SRS %\q’ NG

R R PRSP xco\ S o \\ QU
ISR N AN BT N $>§”§§<® PP

B. FIRAR M HHATHE:
H# 2018/6/27
TeBoahr | HEkiE | BAEE | HKiE
TR ARRES | 103.8282823 | -0.02% | 1.04% | 1.54%

FEREHCE R | 5



I\ FPRiSE &
\,:FBT?EIM

Changer Index A3~ B4

4. FTERIPREMEK
A FIRPEE RS E:

TPERTE it 5 AR BT AR R AL

B. TIRPHREHEHKTIE:

H i 2018/6/25
fefoabsr | H¥KIE | FEIE | HEKIE
PR R EE

2082. 540971 | -5.87% | -2.27% | 10. 06%
Hrig 15 4 ° ° 0

TERAGH B IR | 6



I\ FRIE X
\":FBTha?z‘ﬂ

Changer Index

E VK

5. TRtk
A FERE B fasE B0,

TR
150
140
130
120
110
100
90
80
70
SR S S AN S S LIRS RS SN
\\ 03\\/ \\ \\ N N \\ \\ N (\\\

B. TIRRFE&KATHE:

H 8 2018/6/26

BN | HEKIE | AEKIE | A KiE

FhREFEHEE | 139.1893002 | 0.01% 0. 17% 0.37%

TERAGH B IR |



I\ T IR i6 8K

\, Changer Index kL

=, HaBskaEEk

1. &% The®mBHRkmiEi
A& Thhem&gakaidk (IXH®E) £HHE:
ST AL A AR S IX
2500
2000
1500

1000

0
RN MR N AR N R I R
SN N N R LA LN SN S UGN N SN
P @ @ @@ @O @@ ©
M S S S S M S S S O

B. &% T &l & BHRBEERK (IXHE) 1TH:

H# 2018/6/217
ik U0 =R k] H K&
S8 O1X #]1281.380634 |  0.14% ~1. 16% ~1. 30%

FERAE 3 B AR | 8



I\ T IR i6 8K

\, Changer Index kL

C. ¢®Them&BHhEHEH (IXHE) £HHE:

ST A S IR AR R AR L 455 1X

1200
1000
800
600
400
200

0

G N R G MR GASNC S NG G NN N G

P
RO
R

(<3

D. &5 FIFA R R AFRERYK (IXHE) 7.
H 2018/6/27
ik G LA H K IiE JA K 18 H g
g8 1X #EE | 575. 1819164 | 0. 14% 1. 15% 1. 18%

TERAGH B IR | 9



I\ FPRiSE &
\,:FBThai'i‘ﬂ

Changer Index A3~ B4

2. &% TR AR 7= i A M3 6 3K
A SRTIA S B ASUERY (X BE) ESE:

A ARl SR AR S5 1X iz

1600
1400
1200
1000
800
600
400
200

0

DEPCE RN R S L R R L R N L
W W WP W W WP W W WP W
SIS SN S T A SN N NN
D SO R N S M S S S A N 3

B. &% THA - & BHRBEHRK (IXHE) 1TH:

H# 2018/6/27

=k O =RDA H kK g B K& H B R

g8 1X | 992.411132 0. 86% 0.81% —3. 75%

TERAGH B IR |

10



I\ T IR i6 8K

\, Changer Index kL

C. &F ThAF & BHhEEEK IXHE) £HHE:

A7 AR A 4650 1X s

N L T R o RS I GO
O N N N N O N R O L O LN
R R N R M M KM
» » DR O R D NG S

D. &% TR = RBHRKkIZHE AXHE) 1TH:

H#d 2018/6/27
Eick WS VA H ¥ 1& SR K IR H K 18
28 1X = ]822. 3839652 -0. 86% —0. 82% 3. 82%

FERAE 3 B AR | 1



I\ T IR i6 8K

\, Changer Index kL

3. &% T b5 5 3 72 JR AR B0 4 96
A ST ARSFARARRERY (X BE) £HE:

Pt IR A REE A Bl RSB % 455 1X =

4000
3500
3000
2500
2000
1500
1000

500

0

‘§‘9<?<§‘§<§<§<§<§‘?<§‘9<9§§<§<9§§<9§9§§
N RN RN AN N AN AN N N N N AN AN AN AN ARNARNANN
@§§§H§‘¢@>§H@S§§\@§§§‘®Q3@‘\ \Q Q

(o)
T D D oD o o o o o o T

B. &% T =R BB k% (X #®E) 7H:

H 34 2018/6/21
Lk =Y VA H % 1@ JE Bk 1R B kR
S8 1X 455 [ 2423. 482395 0. 25% -1.52% —0. 22%

TIRAE4CH R | 12



I\ T IR i6 8K

\/ Changer Index kL

C. &FTIhREHFREARBIKkEEL (IXHE) £HE:

Pty JEA RHE A R F6 % 4558 1X il

1800
1600
1400
1200
1000
800
600
400
200

0
T T P NSNS

O W W T W T T T T T T
ARSI s\@ SITSIFNZRNUIN N
SENEEE %Q%Q%Q%Q@%Q%Q%Q%Q%Q@

NS AN TN
\\\\\%\%\%\%\(b
SN \\ q}\\%%\\% %\\ \ (0\

& S

D. &% T3 = EA R BB kst & (1X =) 474

HHA 2018/6/27
b=k U H & 18 JB K R A B IE
g8 1X =] 218.871205 -0. 25% 1.53% 0. 12%

TIRAE4CH R | 13



I\ FPRiSE &
\,:FBThai'i‘ﬂ

Changer Index A3~ B4

4. &% TR RER o TR Bk 35 36 K
A SRFIRRTAT BRSNS (X BE) £HE:

REVEAL A Pk a5 2 4555 1X =

B. &% TR LRI KIEHEK (IXHE) 1TH:

H 3 2018/6/27
Eick: W =Y VA H K 1# iR H kIR
ZH 1X % | 1044. 033201 0.63% —0. 67% 0. 60%

TR AR R | 14



I\ T IR i6 8K

\, Changer Index kL

C. &% TR TR F k% (X M=) £HHE:

AR TBATIER IR 4550 1X 0%

D. &% TIF R TRIRIEHEEK (IX M) 1TH#:

HEH 2018/6/27
L=k U A H 18 JE R A IR
g X a2 707. 5364584 | —0. 63% 0. 65% -0. 66%

FFRd5 30 E 4R | 15



I\ T Pris 8

\" Changer Index kL

=, ThRBHEKRS

1. B B BRSP4 48 2K
A BRGSO R S

Y g A A =4

1400
1300
1200
1100
1000
900
800
N o \% o> o \S o> o o
\Q’\ \'\q’\ Q;\ \\%\ \\W/\ \'\q’\ \\q’\ \\q’\ \Q)\
NS N N > \% @ \bs & \Vo
S o D S S S S S
B. B &R T HNIEEATH:
H A 2018/6/26 P i B R R P A $8 4| 1321. 833516
BRBE = HRBAA B R E FRBEWREE | FRF=EINE
VPEE30038 8 3631. 1112 7. 96% —0. 83% 12. 00%
FiE50 ik 4R 149. 7403 84. 30% 0. 05% 1. 26%
Thaei kiR 1282. 767002 7. 74% —0. 80% 11.03%

FERAEHCE AR | 16



I\ FPRiSE &
\,:FBTEIQ‘Q

Changer Index A3~ B4

2. BAT R 448 B
A BRI e doE

It f== AN NG =y
A5t XU T4 115 2
2200
2000
1800
1600
1400
1200
1000
800
600
S R I IR I I
R RN N RN R N R N AN AN R AN
o P P © O
NN SIS S

A @ @ QA MRS
& & & @D NN N
R S M

B. B AK-FHIEHATR:

H #1 2018/6/26 | B A -FHr¥5 % | 1911. 315744
iR 9= YVA RE K 2
V300 3531. 1112 9. 13% —(). 83%
e 2R 182. 0454 90. 87% 0. 02%

FEREHCE R | 17



I\ T Pris 8

\, Changer Index kL

3. H#F 2050 ¥
A. B 2050 F¥HEHE:

H#52050F5%%
1700
1600
1500
1400
1300
1200
1100
1000
900
800
\\q’\%\ N \%\ \\q’\%\/ \\ \%\ \\ \(b\ \\q/%\ \,\/ﬁ, %\/ \\ \B\/ \\\, \%\/
S I R O,
B. E#F 2050 3% 4TI
=] 2018/6/27 | H##20503% [1342. 226759
i%zi ﬂﬁﬁﬁzi VaR
YPIE300 20. 89% -92. 06% 2.01%
HiE5 045 52. 32% 0. 04% 0.12%
FhreErE e 12. 32% 0. 04% 1.61%
wHeH 19. 10% 0. 23% 3. 38%

FERAEHCE AR | 18



I\ FPRiSE &
\,:FBTEIM

Changer Index A3~ B4

4. BB R K ¥ 4 46 2
A BRI RIS S

iAo IR 42 | 75 AR
1800
1600
1400
1200
1000

800

B. B AR XM 32 R 46 AT 1

H 2018/6/26 | BfmMXBEIEHIFEE | 1695. 135969
ik U L E W 2
PYE300 [ 3531, 1112 56. 99% -0, 83%
hiE4fE | 138.0872 43. 01% 0. 02%

TIRAE4CH R |

19



I\ FPRiSE &
\,:FBThi'i‘ﬂ

Changer Index A3~ B4

5. T br X & %
A FRRARTEIHE B

F AT X TR 5 A

3000
2500
2000
1500
1000
500
0
\%\ \%\ \%\ o> \%\ \%\ o> \%\ \%\ \%\ \%\ \%\ \%\
\Q, \\% \\% \\% \\% \Q, \\% \\% \\% \% \\% Q& \Q/
@ & & F@D P
N S SR S S S S M) SU S SN SN

B. THIRRETEEHKATIE:

HHA 2018/6/26
Ei=k: WA HEE | FEKIE | A EKIE

AR XS TR F# | 2111. 785338 | —0.31% | —1.11% | —1.32%

FERAEHCE AR | 20



I\ FPris #

\/ Changer Index kL

6. TIR£ BE FHEK
A TS E TR ESHE:

EAPSIRE R =X )
1600
1500
1400
1300
1200
1100
1000
900
800
700
600
@' o3> (? gﬁ > o3> <§ o gﬁ
%\\q’ %\\q’ Q\\(} \\\q’ q)\\(}’ %\\% \q’ <{)\\,q’ CO\\q’
N N N N N N N N N

B. TI% B TFHEKTR:

H #4 2018/6/26
ik =Y A HikiE | AHIE | HKIE
T2 EHEFHRE | 1205.672656 | -0.67% | —1.79% | —4.08%

FEREHCE R | 21



I\ T IR i6 8K

\, Changer Index kL

T TIRAF B EFFHRER
A FIRA BHEREFHAH AR

G AX %

B. FIRAR = M & FHIE AT -

HH# 2018/6/27
B S Hikig | AEE | HEKE
VIR Y i

1040. 11874 | 0.47% | 1.17% | -3.37%
SRR ° ° °

FERAE 3 B AR | 22



I\ T IR i6 8K

\, Changer Index kL

W, ThekzEH

1 ThekmEik
A, HHUHCEE 5 AW B S A b

S LG EI=E
2500
2000
1500
1000

500

—_. o -4 O =4 O =4 O =4 O -4 O =4 O =4 O = O 4 O = O — O — O
N M M MM MW M MO M O M MW M M N MW M MO M O M MW M O o o™
T T N
AN © NN O AN O N ©O AN O NN ©O NN O AN O© NN O N O N O AN O NN ©
e N e N B B O N B N B N e T R G I
B o R R e T I N o N o I o B A L B N e R
T O 00 O © OO0 0o OO =4O A4 4 4 N -4 0 A F - 10 - O -
O O O O O o o o oo o oo 40 40 2O 24O - O - O — O
O AN O AN O NN O A1 ©O NN O AN O NN O N O N O N O N O N O XN
N N N N N N [a\) N N N N N N

e LU G TR e N H R VSR (R4

ulry

B. BHkiEESREHEKTR:

H 3 2018/6/27
ik =Y HiEkig | FEE | HEKIE
B 23 15 B 1280.992378 | 0.14% | -1.16% | —1.30%

LR AW E | 1535.298554 | 0.14% | -1.13% | -1.19%

TIRAE4CH R | 23



I\ FPRiSE &
\,:FBThai'iﬂ

Changer Index A3~ B4

2. TR Tt & kEmEHK
A Tl akm ik E:
i im Gyt el EEk
2500
2000
1500

1000

B. TEREXTiHhekmEHRTIR:

HEA 2018/6/27

YRR | Hwis | AHE | A%E
£RB (RTIHD 2 T T
e 25 38 %y 1529. 211573 0. 14% 1. 14% 1. 20%

TrRAEH AR | 24



I\ T IR i6 8K

\, Changer Index kL

., ThbkEEEREK

1 Tk ¥ RmEHR—
A Fhrka B K — -

TS o 45 R o —

5000

4500

4000

3500

3000

2500

2000

1500

1000

500

0
— — — — — — — — — — — — —
(ap] ap] (ap] o (ap] ap] [ap)] o (ap] o [ap)] [ap] (ap]
~ ~ o~ ~ ~ ~ o~ ~ ~ ~ ~ ~ ~
[&] N [a] [&] [&] (&) (&) [&] [a] [&] (&) [&] [a]
— — — — — — — — — — — — —
~ ~ . ~ ~ >~ ~ ~ ~ ~ ~ S~ .
< Lo e o~ ] (o)) (e — N [ap] < Lo ©
() () o o () (@] — — — — — — —
o S o o o () o o o o (] o o
[aN] (&) [a] [&] [a] (&) [a] [&] [&] (@] [a] [&] [a]

T AL A R AR A IR AR R i R (M)

B. TIRkatEHEH—ATH:

H #A 2018/6/27
— Eick =W H 3K & JE 1R H i@
ééﬁﬁ“”ﬁiggfgzﬁ[]ﬂﬁ 1138.221898 | 0. 39% ~0. 09% ~92. 02%
4= T8 i ORE 38 8 2 B 0 _ 0 _ g
19 (B 7R) 4100. 096818 | 0. 19% 0. 04% 2. 70%

TIRAE4CH R | 25



<\:Fﬂﬁi‘§i'§ﬂ

, Changer Index Wk

Ny TR MK

1. eHRREEFhmER (D
A FRAWEMBBIUERH VD EHE.

iy speiy K TIEIE & =R/
2500
2000
1500
1000

500

B. Thrammmt@e kg (EH) TH:

H3 2018/6/27
S TREEEER B HEkiE | FEE | HEIE
A | ; ) 0 i 0

329 (i 2130 R 1440. 677544 | 0. 14% 1. 16% 1. 30%

FERAEHCE AR | 26



<\:Fﬂﬁi‘§¥ﬁl

/ Changer Index Wk
Ny Thed aHERK
1. 2B SHEEK
A ThemaAwREkLsiA:
AT I TR AL
1800
1600
1400
1200
1000
800
600
400
200
0
DRI -G NG BN - IR NG N BNRC NG
({D\\q’\ (\\\%\ \\q’\ \\%\ \\%\ %\\q’\ (\\\q’\ \\q’\ \\q’\ \\q’\ %\'\q’\
S R R A R O O
B. TFR4&® &HEHREKATIE:
HEA 2018/6/27
BE S HikiE | FAEKIE | A EKIE
LT R E | 1320. 047041 0. 56% 0.47% -1.03%

TIRAE4CH R |

27



I\ T IR i6 8K

\, Changer Index kL
t. THREEREK
1. T 50 BREHREK
A, FFr50 BRERKEHAE:
T-BR50 1% = Fe 4L
6000
5000
4000
3000
2000
1000
0
LAV oA\ RV LSV LSV | SRV \ A\ RV LSV LV LBV
(RAEEPAN S AL AR VA R S SRR S A SRR A S P
%QQCQ %Qé\ %QQ% S %Q\Q %Qx\ %Q\q’ q)gx% %Q\“‘ %QQ’D %Q{O q)gx(\
B. FFr 50 REHKHKATIE:
HEA 2018/6/27
HBEOSAL HEIE | AHKIE | AKIE
T-FR0 R EF5 % | 2827. 616539 | -2.65% | —10.33% | —14. 75%

TIRAE4CH R |

28



I\ T IR i6 8K

\/ Changer Index kL

2. TRESBRHEK
A FRESBEHYASE:

RN EAie

16000
14000
12000
10000
8000
6000
4000
2000
0

\\, \\q) \\q’ \\q’ \% \\, \\,q’ \\% \\q’ \\% \,q’ \\q’ \\q’
> & & & SRR N RN NGRS
RN O U R E NS S

B. TIR¥4MEHKAHE:
HE 2018/6/27

Eizh: O =Y VA Hikie | FEE | A BKiE
ThRESBRERS | 6756.45729 | 0.31% | -1.22% | -12.41%

FERAE 3 B AR | 29



I\ FPRiSE &
\,:FBThai'i‘ﬂ

Changer Index A3~ B4

3. TREM”RIHHK
A FHREHSBESESE:

T BB st i SR AR

10000
9000
8000
7000
6000
5000
4000
3000
2000
1000
0
%%\ %\%\ %\%\ %\%\ q}\%\ %\%\ \%\ %\%\ %\%\ q}\%\
\\, \\ \\, \\ \\ N N N N
SRR

Q N\
R U L

\%\ \%\ \fb\
RN
SN

P

<

B. T3 I E e AT -
H 3 2018/6/27

ok WAL DA HEimE | AEKIE | HEKE
ThRER R E IR | 4598. 497362 | -2.50% | -6.97% | -7.11%

FERAE 3 B AR | 30



I\ T Pris 8

TERAGH B IR |

\" Changer Index kL
N B BT RMELK
1 BEMRERGHK. MEER RXEURELE:

i H# ¥R HEE ARXE ®6E
PREXI5 %  2018/6/27 1729.784366  0.20% 334 6544
¥ X%k 2018/6/27 1085.173501  0.00% 0 0

¥ 38 ¥ 2018/6/27  1146.216769  -0.09% 421108 647276
MY 2018/6/27 1082212581  -0.12% 11698 4998
SERFEH  2018/6/27 114512751  -0.48% 565964 221446

315 % 2018/6/27 1088.724974  0.12% 214914 535982
PTAF ¥  2018/6/27 680.6270474  3.19% 582438 752202
XM 2018/6/27 734.7215933  0.84% 292716 263628

R FK  2018/6/27 1195.289499  0.58% 0 0
FEEIEH  2018/6/27 877.0309014  0.84% 583808 576818
WIHEH  2018/6/27 1067.214339  0.35% 100222 221512
X% 2018/6/27 1046.656592  1.45% 64 48
X KIEFEK  2018/6/27 1037.94829 2.05% 991948 499650

B g%k 2018/6/27  1191.3371 0.00% 346936 374196
R 2018/6/27 1062.254259  0.00% 0 2

B Al AE 46 ¥ 2018/6/27 955.5555555  0.23% 82 370
BES K 2018/6/27 1177.846577 -0.17% 215978 191504
GEEF ¥ 2018/6/27 1247.757501  0.37% 125280 208842
EXKFEH  2018/6/27 1499.580185  0.34% 216148 561052
EHAEHK  2018/6/27 1642.66947 2.22% 2367654 1993300
HW#EHK  2018/6/27 1097.984986  1.02% 363358 711110

FEAE W e $ 2018/6/27 567.6638178  0.50% 197300 389320

R WEE  2018/6/27 851.7406402  0.21% 197608 382424
BRI FHK  2018/6/27 729.1583566  0.77% 212978 410624
EXRIEH  2018/6/27 899.4214511  -0.22% 399776 284684

YR A F  2018/6/27 467.545639  -0.32% 1251860 1353806
WM IE B 2018/6/27 822.3443223  0.49% 121764 212568
H—#H%K  2018/6/27 1869.387755  0.77% 192276 203332

31



I\ T Pris 8

TERAGH B IR |

\r' Changer Index ek
¥ —F¥  2018/6/27 1318.490566 2.13% 133806 84778
A EAEH 2018/6/27 1083.247156  -0.21% 133952 141820

SR IS 2018/6/27 1272.413793 0.00% 0 6

BAWRIEE  2018/6/27 1156.362186 0.69% 4 8
PVC3 % 2018/6/27 1044.684129 0.07% 142268 254374
B 2018/6/27 946.2409055  -0.47% 281354 225878
BRI 2018/6/27 874.1666667 0.05% 298334 439456
o de K 2018/6/27 1031171019  -0.08% = 3382616 3608562
3 2018/6/27 784.2231349 1.19% 438050 198880
3% 2018/6/27  1729.83871 -0.29% 182396 178962
I 2018/6/27 611.0749186  -0.05% 234688 654722
&3 2018/6/27 1216.300941 0.13% 111946 362252

WMde$  2018/6/26 1716.117216 0.00% 0 0
WEIE  2018/6/27 701.9660413 2.01% 494722 366586

A, E R I F 2018/6/27  1160.909091 0.68% 545784 654352
SMFEE 2018/6/27 1229.546792 0.00% 0 0

-3 2018/6/27 1065.223132 1.38% 87660 64286
4R35 ¥ 2018/6/27  717.7215191 1.00% 166874 236132
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2. Bamfy g mRATELK

BEIH 2018/6/27 1729.78 2399.21 2668 1693 463.2 171.67 50.779 2.2256
T EH I 2018/6/27 1085.17 998.84 775.8 270.7 | 783.8 522.99 296.76 58.011
13 ¥ 2018/6/27 1146.22 869.074 434.64 30.44 577.3 220.15 55.195 0.9559
ML F I 2018/6/27 1082.21 1152.75 1208.8 1268 909.3 813.3 7153 524.8
SER ¥ 2018/6/27 1145.13 12545 13152 1266 834.8 665.3 505.34 249.82
R R 2018/6/27 1088.72 762.483 343.06 18.09 590.1 222.93 53.552 0.761
PTAF ¥  2018/6/27 680.627 282.239 70.855 0.949 898 492.91 164.92 4.0692
Xk 2018/6/27 734.722 359.327 116.11 3.338  910.
BH A F$  2018/6/27 1195.29 1267.57 1192.2 733.5 742.
HEEdE$  2018/6/27 877.031 565.959 268.18 23.42 839,
¥, 2018/6/27 1067.21 885.756 571.09 110 728.
XN 2018/6/27 1046.66 923.666 686.13 220.1  804.
XM F  2018/6/27 1037.95 844.108 536.99 102.7 755.
A A $ 2018/6/27 1191.34 1159.94 921.53 312 | 686.
BRI 2018/6/27 1062.25 1020.23 886.27 493.8 850.
MoKl R 45 ¥k 2018/6/27 955.556 839.844 678.77 343.4 | 962.
B IH  2018/6/27 1177.85 1068.23 74255 156.1 655 330.86 128.49 8.5917
GREIE K 2018/6/27 1247.76 1175.18 834.17 176.5|604.3 274.36 92.962 4.2487
FkFFHK  2018/6/27 1499.58 1858.33 1902.4 1119 551 250.64 94.008 7.3514
T M3, 2018/6/27 1642.67 1247.79 436.01 4.966 | 281.8 36.671 2.1875 0.0007
T EZ  2018/6/27 1097.98 743.005 307.74 11.6 563.6 196.91 42.595 0.465
A $  2018/6/27 567.664 187.117 35518 0.232 | 1028 617.91 216.87 5.2083
B W E R I 2018/6/27 851.741 586.768 326.45 52.59 950 729.79 452.54 90.361
¥R 2018/6/27 729.158 297.528 67.373 0.559  770.9 334.19 81.219 0.8172
BRI, 2018/6/27 899.421 465.347 137.06 2.014 641.6 236.75 49.708 0.3714
7 A 3P 2018/6/27 467.546 125.967 19.337 0.077 | 1238 885.02 362.09 10.534
WM I 2018/6/27 822.344 608.238 404.38 129.2 1094 1076.6 952.46 539.59
¥ —3¥H  2018/6/27 1869.39 1949.79 1129.6 62.89 | 299 49.912 4.6359 0.0067
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¥ —3%k  2018/6/27 1318.49 1146.03 654.05 58.7 501 165.82 36.188 0.4856
&I, 2018/6/27 1083.25 951.021 676.38 180.3 | 747.5 451.47 219.49 26.445
SRR IS F 2018/6/27 1272.41 1206.43 840.11 135.4 588.6 259.22 84.846 3.5389
AWK 3 #  2018/6/27 1156.36 989.63 627.07 100.8 | 637.8 298.01 100.95 4.1411
PVC# % 2018/6/27 1044.68 823.93 490.04 7353 722.6 393.6 161.2 11.296
VI I 2018/6/27 946.241 549.697 194.63 5.176 | 649.4 257.77 61.797 0.7159
B3 % 2018/6/27 874.167 160.225 6.0019 6E-05 242.7 12.469 0.1336 3E-08
Worde Sk 2018/6/27 1031.17 673.325 277.41 114 |613.8 237.4 57.355 0.7691
3 % 2018/6/27 784.223 305.648 58.487 0.234 638.1 204.18 32.659 0.1005
46 35 % 2018/6/27 1729.84 1002.81 192.55 0.236 ' 194.6 12.712 0.276 4E-06
4 3 % 2018/6/27 611.075 278.954 94.581 4.274 1226 1126.2 773.31 148.73
435 ¥ 2018/6/27 1216.3 1051.36 642.74 82.32 585.8 244.72 72.795 2.2919
W3 $  2018/6/26 1716.12 1244.49 37456 2.142 248.5 26.356 1.1846 0.0002
WEHEK  2018/6/27 701.966 354.773 128.02 5.766 1031 771.36 418.55 46.289
AL % MR 45 B 2018/6/27 1160.91 991.921 621.07 92.33 634.6 296.11 101.03 4.4198
KA, 2018/6/27 1229.55 1023.66 591.57 67.49 | 514.6 129.51 -18.786 -10.991
4 38 ¥ 2018/6/27 1065.22 886.187 574.46 112.1 733.6 420.15 187.35 17.237
4B 35 ¥ 2018/6/27 717.722 313.064 82.609 1.235 848.8 439.06 138.14 3.0205
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Changer Index A3~ B4

LY ®E
| fliER | sEmgdE® | | Smart Beta |
THE—% =550 HEHEY
FHE_% SHEHER BEhRIER
7% P 4 3 ESG i€k
HBISE MIRER
SR =L aRER
PUES 5 iy EEiER
e SEFER

LETHREATEEOARDAE-—IAZHEMT LRI B XERFOHENE, TRELZFLIEAL
EABRANZEEEL. TEANRBEADGRRAFZ M ERTN LTI A LA K.
EA—RBINE =T BT RN, PELHURCRIMEIELA, HXEARABETINLE. RH]
EHRRNTERS - mAn LEERR, LERARERAFIET.

1. YCGRAFAZERIXT PR DARGE s H BN AT A RGBS & o

2. XA FAEAADEFET FRia s, ¥ RARABRRI A TR, oy
A BR b S BRE HERIBBE AR o

3. BOE AR B AR, Ak gr B2 A BT 5= B
2 ElEAEHE T B IR B

4. AT R R EE SRR HE S

SR HRIGE, BRPIR e

6.5 57 S B AT A e A AR 55

TRE I, BRSO, FEESROTM IR ;

8. MEE Bk %, RuEW, LKHMIF, BrAsiTTiaiss.

9. MBERMMETERBA, HEMHE, REMbsEa1mE - :

TIRAE4CH R | 36



I\ T Pris 8

\, Changer Index e WAk

BeZOATERTE

HTEE, S&EHT FHEE SSERTEE. 178

2. HEAE s
EEny, EESH « had FEESRSAEEFE
HBEsELREEE,
TR ERREESE,
AREEHNESREE
FIrig %

AE# L 021-68828928
A 1EFn & B4R B B HE A A 4R & % E-mail: duanshihua@foxmail. com http://www. gindex. cn/
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RFTH A

AREFHELARETEATHEN, RERINEEREFAMRENTRE, ERASNILEELHE
FUR T ERETEEAMRIL. A RIERASFHEENERNENT 2L EEMNEE, EETELT, RO
B E I E R R AR AR WU R R HIE, TARM BT A G TR X ZWEN KA.
BT REERETHBAN T ZoAMIFTAANR A AR UE 7%, wETREaNE R T EMERER T —
BRRATEE R, REKERF, AREFKANLGFARET THREGAEANLYT, FUFEESE. &
4 B A AR B AR 4 BT 2EAT HA B SE SR E T = B T A BT HR K

A5, ARBEFRIA . BN A E K BT IR &4 8 ARE T A n B e, TREGKR, &
FREAM . RETIRERLNERFHE, ARENETRUEAEAFE, ZHIRZLBRENHH, AZ
REMAFTUEMEMA, REAFWEA. wBERECARNTIA., IR, FEHAEL “TREFLE", #
G HA =B — T RAL

NEMAE: EETRAREKE 149 5 LB RFAEE

HiE: 021-68828928

E-mail:hedgefund@foxmail. com
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