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1.39%. 1.29%. 1.11%, FESEB¥|fF. 5 H IF. IH. IC RECESHF|EF1L-626 &K 20010046
2. 293 K. -76 2K, KT PrHNES/NBRE, BRBUEHIEE RN,
MEHIARIKRE, BH—RTUIEHT, FHNTUIEHD BN ERTE 7K SR 300 HLHE R BB BRIEIE R
HNIRSE - RFAHEE. KR EALEY, FigoS 5N 3.55%-3.04%.2.08%.1.61%- 2.00% -
1.61%, WEMTIIEHREEELRE, BKiEXN 0.02%, 1.50% ~ !
AEREZE, BATERK, BRSBEEKERE, TEHERRSL 1o0% |- }
FHItk, BGOSR E. ME 211 EZ8 21381, IF48. IFTH v |- |
SHIMGEK 7.95 . 4515 1, IHEH. IH TE 237K 9.70 /1. 26.50 &, IC |
LH. IC TASSIMK 6.55 & 50.55 &, AFA=AHIEE, FLEHIY oo mi@m;m;mmmmJ

AMTRMENEZRSHENE, REBEITRES.
fTiERH: a) BREHET: MAMBLERRINBEMARLAEIFCERKX

ZRSRIR: Wind EIEHIZ

EFt, BHRFERLSERKNERA, FERGBMXEFEER, FARINSLE F3E 50 TR4S 5 HA 15 TR BRI T
BEENBEEVRRHTHOAS, TXTSHARERE, BOR/NMETH, 200 &
FEMEARXR ORI RNMENA, HATRRSAKEEENRN, B o |
A ERRYE; b) BETHEEAN: M AMENELEENTHEE, . = |
ARTARBRBZIRARSLCE, RIBRFIK, FEHRBENEZSE o I
KEMBENTER , SRR I ERIRALD , FNRATANEN A BT asos |- :
BESEH; o) METHHRHNE: BTN LK, AHBITRTK, LR woe L1
SUCRH RIRARS KA. EZHEY, BiE MSCI A TMMESTIES, Rt 03iah1806cehtas ootz
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1. HIHTRN
* 1.1 ZRISEA RSN FIEK
IF.CFE
=] TR S (=
fir& 3,818.00 3,780.80 3,755.00 3,736.20
Tk 2k 52.40 54.80 48.00 42.80
Tk kg 1.39% 1.47% 1.29% 1.16%
MK -7.95 -45.15 -70.95 -89.75
7K 2 -0.21% -1.18% -1.85% -2.35%
IH. CFE
=P TAH T (=
ik 2,678.00 2,661.20 2,664.60 2,664.00
Tk 34.20 37.60 39.20 34.60
Tk kg 1.29% 1.43% 1.49% 1.32%
7K -9.70 -26.50 -23.10 -23.70
iK% -0.36% -0.99% -0.86% -0.88%
IC. CFE
=] TAH S (=
& 5,686.80 5,642.80 5,572.00 5,478.00
Tk 2k 62.40 59.80 61.20 56.20
Tk kR 1.11% 1.07% 1.11% 1.04%
7K -6.55 -50.55 -121.35 -215.35
7K 2 -0.11% -0.89% -2.13% -3.78%
HIERR: wind, dEEFTRL
Fz 1. 22BAF—RITUHEFHHIHRIN
Tl ZFR SHIIE |5 HKIE | 10 HikiE | 30 HikiE | FYIES
Bamie 3.55% 2.29% 5.45% 12.21% 11.31%
RIRNBRS 3.04% -0.26% -0.14% 5.83% 15.68%
KA 2.08% 3.50% 6.48% 4.70% 2.39%
KA 1.61% -1.22% -0.12% -4.49% -15.37%
EHLEY) 1.61% -1.32% 0.76% 0.24% 10.43%
B 1.47% 0.94% 1.78% -0.12% -10.66%
HRAMR 1.46% 0.40% 2.14% -3.55% -8.77%
ZiBEk 1.42% -0.30% 1.95% 0.27% -4.82%
RMRPUE 1.11% -2.36% -2.83% -1.67% -8.80%
MR & 1.08% -0.83% -0.60% -6.57% -15.42%
IER B 1.02% -0.47% 1.25% -3.94% -12.78%
YNE 1.02% -0.63% -0.98% -3.86% -13.13%
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2. EFIRIER

g 0.91% -0.97% -1.32% -6.48% -14.06%
EpFET 0.91% -1.82% -1.22% | -10.81% -16.43%
‘s 0.77% -0.91% -0.00% -5.48% -13.78%
kT 0.68% -1.16% 1.01% -3.28% -5.91%
TEN 0.58% -0.87% 0.76% -5.92% 2.72%
iz 0.55% -0.63% 1.99% -4.85% -9.74%
HSIRE 0.53% -1.17% -3.67% | -12.44% -18.94%
R 0.52% -1.05% -1.18% -7.38% -16.97%
e 0.50% -1.80% -1.23% -6.78% -23.09%
12 T ik 0.50% -1.69% -1.28% -4.13% -8.58%
Wk 0.49% 0.10% 3.49% -2.69% -9.01%
BF 0.48% -0.51% 2.52% -4.39% -13.52%
HI RS 0.42% -2.24% -3.43% -1.74% -5.48%
bl B 0.40% -1.72% -2.74% 2.71% -7.59%
BT 0.01% -1.57% -1.22% -5.42% -7.62%
BEeRE -0.02% -1.35% -0.15% -6.95% -14.17%

2.1.
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B 2.1.1 IF5RE£2R

E21.2: HERAREZR

ViR300fTRIA T S R E H
—FLEEE: 785
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g/s/gToL
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z/T/8T0z
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§4

B 3.1 50ETF #AALIE 4 4
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0€-T0-810Z
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6Z-ZT-L10Z
0Z-ZT-LT0T
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OT-TT-L10Z
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TT-0T-L102
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90-60-£10Z
82-80-£107
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0Z-90-£107
60-90-£10Z
TE-60-LT0Z

wind, FEERFR

-

7

EAEEES

2018 6 5 13 H



TR Ts

NANHUA FUTURES

AR RIS 5 B R

4. TipF=E

4.1 EHAE & 4.2: kA%

R AT A FDAR R = o fit B i B A i 3
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