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OJAEATZIRIO|LIZ|HA
SHERERMIENH) 228 1074 -0.01 7.75
[FA-RHZHE]
(H|mX|HE] M) | (3.57)| (<7.05)| (-6.67)| (-4.17) |(~13.73) |(~13.06) | (~20.71)
Hl o X| 4 -129| 1779 666 1192 -943| -23.16| -6.14
x SefA AEU0| Zat M 0/ SolE2 FHA HR Nolsh, B4 7 XI0|2 I3
SWASE MHuk= X077t = USLICE &7 £AUE2 He 58 2US0|H, B SH|
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-23.16 | —36.22 | -26.85

A A 1.91 993| -1.13  6.16| —2545 -39.05| -32.29
(H|mX[4CHH] AMat) | (3.20) | (-7.86)| (-7.79)| (~5.76) (~16.02) | (~15.89) |(~26.15)
H| @ x| 4 -129| 1779 666 1192 -9.43 -23.16| -6.14
e INe) 185 979 -1.31 590 -25.82| —39.51| -33.12
(H|mX2chE Mat) | (3.14)| (-8.00) | (~7.97) | (-6.02) |(~16.39) (~16.35) | (~26.98)
H| o x| 4 -129| 1779  6.66| 1192 -9.43 -23.16| -6.14
ECEN¢! 194 998 -1.05| 628 -2528| -38.85| -31.91
(HlmX|2che] Mat) | (3.23)| (-7.81) | (=7.71) | (-5.64) | (~15.85) (~15.69) | (~25.77)
Hl o x| 4 -129| 1779 666 1192 -9.43 -23.16| -6.14
SA C-E 192 994 -1.11| 619 -2541 -39.01| -32.22
(H|ZX|ASCHE] M) | (3.21)| (-7.85)| (=7.77)| (-5.73) |(~15.98) | (~15.85) | (~26.08)
H| x| 4 -129| 1779 666 1192 -9.43 -23.16| -6.14
ZajA A-E 204 1020 -075| 6.71| —24.67 -38.10| —30.55
(H|ZX[2chE Mat) | (3.33)| (<7.59) | (=7.41) | (=5.21) | (=15.24) | (~14.94) | (-24.41)
H| T X & -129| 1779  6.66| 1192 -9.43 -23.16| -6.14
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(H|mX|4=CHH| A3t) (3.37)| (=7.51)| (-7.30)| (-5.06) |(~15.02) (-14.66)|(~23.88)
b X| =129 17.79 6.66| 1192 -943| -23.16 -6.14
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( H|mX|4=CHH| Aat) (3.40) | (-7.44) | (-7.20) (-4.93)|(-14.83) (-14.43) (-23.46)
H| 2 X| 4= =129 17.79 6.66 1192 -943| -23.16| -6.14
ZHAC-P2(HZXZ) 198 10.06| -0.94 6.43 | —25.07| -38.60 | -31.46
( H|mX|4=CHH| Mat) (3.27)| (-7.73) | (-7.60) (-5.49) |(—15.64) | (-15.44) (-25.32)
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H| o X| 4= -1.29 17.79 6.66 1192 -943| -23.16| -6.14
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2018.10.11 ~ 2020.10.04 (0.9 * (0.45/0.9)*[CSI300 index}+0.45/0.9)*[(1+MSCI China 10/40
index(HKD)*(1+{USD 0|2 &&)*(1/(1-HHKD 22 &&])-1)) + (0.1 * [CALLSZI)

2020.10.05 ~ (0.90 * (1+{MSCI China A Index(CNY)])*(1-+H[CNY &= 2t2])*(1/(1+USD o|=
D)) + (0.1 * [CALLZE!)

o

* Seflad MEo| Hat MF 0|F £US2 SallA HE Ho[sHH, B4 £F XI0|2 Q5
SeHAE Juk= XO7HE 4 USLICEL 47| 22UE2 He 75 £AS0|H, 24 3H =
MIE 4215 7IEYLIch

o

X9l XSS T MRS UEr # 0l2fol SBATS BHSHE 2 ofgur,

7| - - - —256| -23| -25 0

g 7l

7|E L1 .99
ElE EI = 9.82

EExi| 0.00
B2 0.00
odaE | -1.28

2| 0.00
2| 0.00
A 0.00

-100 80 -60 -40 -20 0 20 40 60 80 100%

™ 7|
7|E u.w
HYItEYlF 10.71
EEXAL 0.00
234 0.00
OIMEME | -0.97
LSS I 90.11
o2 | 0.00
M| 0.00
ZA0.00
-100 80 60 40 20 0 20 40 60 80 100%
[RHAbEd5E] (E91  H19) 56)

KRW - - - - - - 42 22 64
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