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NORTHEAST SECURITIES CO.LTD.

— AR &H 6

b (2011-3-28 3= 2011-4-1) A i ARGE s Fret Lk, #ub BRI 4 A 1
H, FUEZEE T2k 6-0.35 %, IRUE A 5 200K 25-1.87 %, I 300 Fe4kiki2-0.66 %,
W NBRCEE B R -3.97 % . SR A B v HEKIE 433 4 5.67 %+ 1.93 %. 4.62 %F1-4.08 %.

LiELZAR
AL A
IR 300
ST

B2 -1 A Belidg bR R SRR O

-0.35
-1.87
-0.66
-3.97

K. wind, ZRAGIEZR

R, AE A BRI REAT SR L, SRR E IR R . AT, $R
HOEGFE T 27K 15:-0.66 %, BKERIEEL L L W 2.8 NP7k mie Tl B (B < 1
JAIRINGG THRH . BRSP4k 2k-2.40 %, B E B3 T A H AL IRE S
ikik-2.08 %, B ERVY33AE AL B HEFESFIKER-1.43 %, B EEVY23 4

E‘éj\)\l_io

1.34
1.09
1.53
1.08

5.67
1.93
4.62

-4.08

2967.4
12699.4
3272.7
7161.2

R AR K -0.34 %, BKIEEL B Y07 AN BT R T Bk ik

-1.23%, & EREY2.6 NET A

50T ] P T A XS £ R BT B

K -2 &RHEE LRI KRR

AL
BERE
nAAE
HAX AL
RHEE
®PwIHEE

QDI
AlH AL
HRARESE
Kl ARAGFS

(—) 84S

-0.66
-2.40
-2.08
-1.43
-0.34
0.06
1.34
-1.23
-0.80

v28
V3.7
V3.3
V23
V0.7
AO
V16
V2.6
vi1

1.40
1.02
0.85

-1.39

0.18
0.01
0.00
0.86
0.20

SEAMEIRITT 520, QDI EHkEk 1.34 %, 4kZi4H24

3.85
-1.88
-2.12
-1.10
-0.10
0.75
1.08
0.63
-0.39

EH L WSRO R RO (4 ETF SRR )P 2 B BURAL i E 1Y K% 04 -0.66 %,

BRIEAL b L 2.8 AN H 43 R

A



R TRE @ FHERRGRERST

TEROE & B A4 Rt RABCRALHE R R HE A AT AR 2 I R R .
R lE TR A < A SN (= € S R S N (1bry ) &K= B RN e VAR PN oW W 77
HH TSR BRI, (H N ATAT N HH RIAE I RE A B BRI AR e o o HR Ak 4,
FATTIB BT MG ) 2 0 B BURAE I, FIBBURAE T S 5, AR AF £,
ARAF M R I T EHL
KR -3 felke BRI BRI R AL -1

510050.0F 4& 7 FiE 50ETF 1.39 2.07 7.30 5=
110003.0F 5 7 iA E3E 50 1.34 2.09 7.01 K
160716.0F 5= A K& 50 1.03 1.59 7.52 # e
519671.0F 4R K 300 M4 0.78 2.03 7.61 i
510010.0F R4k 180 74 ¥ ETF 0.62 1.90 7.75 SRR A
519686.0F X4k 180 /5632 ETF B4 0.56 1.80 7.35 JB A
510880.0F 1 R ATHLF) ETF 0.51 1.51 7.74 ERI 01
100038.0F g B 7K 300 0.49 1.80 6.94 N~y
163808.0F ¥ 4R F4E 100 0.44 1.69 5.75 %R R N
410008.0F 4z F4E 100 0.36 1.72 5.52 £ =1

/K{E wind, ;Ejtlﬁﬁ

KR -4 fe8Ee BRI EBORAIT K R 4 51

159902.0F AL B F )\ ETF -4.20 0.91 -5.50 7 E BT
162711.0F J~ & ¥ iE 500 -2.79 1.18 2.01 T 2% b
160119.0F # 7 FiE 500 -2.70 1.22 2.24 KR EET
159901.0F 5 7 A IFIE 100ETF -2.35 0.97 1.84 =
161604.0F Rkl RAE 100 -2.31 0.97 1.67 IR
110019.0F %) 7 ik iR4E 100ETF B4 -2.22 0.90 1.71 ITHEE KT
159903.0F # 7 KA ETF -1.86 1.09 1.75 EET
202017.0F 7 R ETF B84% -1.78 1.03 1.66 EET
040002.0F 4t MSCI ¥ & A f& -1.34 1.38 2.25 HZF B
450008.0F % IR 300 -1.16 1.37 2.30 MR

Jedi: wind, ZRAGIES

K -5 FRESEE A BRI KR HEAL A+

100032.0F % B R PR A 0.00 1.61 8.18 AN
510010.0F R4k 180 7432 ETF 0.62 1.90 7.75 J& AR
510880.0F  fefssasmsrt) ETF 0.51 1.51 7.74 WP KA
519671.0F  4RJFTiP K 300 M4 0.78 2.03 7.61 T
160716.0F % FHAARE 50 1.03 1.59 7.52 # e



@) EIIERAERAE ELRRBE

519686.0F X 4R 180 7432 ETF Bi4: 0.56 1.80 7.35 JB R AR
510050.0F A8 F F4E 50ETF 1.39 2.07 7.30 5=
110003.0F 5 7 ik E4E 50 1.34 2.09 7.01 K
100038.0F g B 7K 300 0.49 1.80 6.94 SN
519100.0F ¥ 2 FiE 100 0.25 1.71 5.99 &1 A

Sk wind, ZRIGIES:

KR -6 IRBSEESFREBORAIT KR A 51

159902.0F £ B PR ETF -4.20 0.91 -5.50 7B AR
202017.0F 7 % ETF Brd% -1.78 1.03 1.66 HiET
161604.0F FRif IR IE 100 -2.31 0.97 1.67 TR
110019.0F % 7 iA¥F4E 100ETF B4 -2.22 0.90 1.71 ITHEFE KK
159903.0F # 7 R ETF -1.86 1.09 1.75 HET
159901.0F 5 7 1k iF4E 100ETF -2.35 0.97 1.84 g
162711.0F J~ & ¥ iE 500 -2.79 1.18 2.01 T 2% b
160119.0F # 7 ¥ 4E 500 -2.70 1.22 2.24 KR, &BET
040002.0F  4t4= MSCI + & A J& -1.34 1.38 2.25 HZZFF
450008.0F % PR 300 -1.16 1.37 2.30 ML H

K. wind, ARAGUES:

(D) BEES
K -7 BEEEEG BRI KRR
RBAIEREZEE -2.00 V38 1.23 -0.15
KRR ERL S -2.43 v39 1.04 -1.57
PEMEREL A -2.32 v3.7 1.05 2.31
DAEREE S -2.51 V4.1 1.15 -1.50
FRELS -2.52 v36 0.89 -2.49

KU wind, ZRILIES

PR, EEEPR SR ZmNAR, TR KR A-2.40 %, B E
V3.7 NAD
BRI G b R A B BRI I R HE L RS HE S IR 51 k.
MR EE, SIMKIA TEE, KIS ARIE . A7 RIS A . e RIREE 0
WS HEAN B AR A0 IR IIANME , K312 B B oo b 0 R 3 RO 32 IS e (AR 34
LA I Y TR N AN K <150 6 < S S
KK -8 SIS E R BCRAL K HE A



REF RS

260111.0F =K a] 538

200008.0F  Kimsuitirit
400007.0F  #7 Rk
360001.0F ARGl
160607.0F M AL 448 4k,
121005.0F E & ##44R41373) 7
162703.0F  J & #EHmxK
217001.0F RBAHAZAKE
360005.0F R AAREAZ LA
340006.0F >tk AFEAEP

SkUs: wind, ZRAGiEds

0.92
0.80
0.67
0.03
-0.23
-0.26
-0.44
-0.47
-0.52
-0.53

2.47
1.90
1.56
2.11
1.38
0.89
2.36
0.93
1.57
1.14

0.61
10.69
3.96

431

9.30

-2.98
1.60

-2.16
1.12

1.42

KR -9 sk BRI R BRI R A4 51

213008.0F TR FTRML

161610.0F  @kiBAfE K
290004.0F  HAEthmAE
180010.0F  4R4etb/mIgk
200010.0F KR 3D 7
000031.0F e F 5%
450004.0F g FACME
240011.0F =3tk K FHfik
110011.0F Gk
000021.0F  #F#EK

Jedi: wind, ZRAGIES

-4.86
-4.59
-4.51
-4.43
-4.00
-3.99
-3.96
-3.93
-3.92
-3.91

1.09
0.52
0.45
0.53
0.54
1.07
0.76
0.98
1.04
0.36

1.29
-4.00
-7.67
-6.20
0.82
-4.44
-1.50
-8.22
-3.70
-2.92

KR -10  JREREE A SE R ABUPAL HE I KR HE A i+

202007.0F &7k~ 4

200008.0F  Kykdbhifikit
160607.0F  M& 4L fa 4k 3
160505.0F ¥ A7k
180013.0F  4R4E47k Fik
050010.0F  t#af4FiFMA
360001.0F R KRRG-S
288002.0F LB N
610001.0F 423k B4RAN 35 K
213002.0F =&z LK

K wind, ZRILES

-0.75
0.80
-0.23
-0.90
-2.26
-2.14
0.03
-2.11
-2.82
-2.79

0.77
1.90
1.38
0.97
1.18
0.97
2.11
0.94
0.62
0.65

10.97
10.69
9.30
8.24
5.59
511
431
431
4.26
421
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WA
T&
BA) R
F2H A
A
MhAtiE
Py L
FH#HAR &Y
FARIE

B
Ik
REA, X R
LB
A2k
FREE AR
HOEa -

T =M%
FARE, X L5

BIR,E
AT
FEH A
AR B
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TS
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ERC ¥
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550002.0F
550003.0F
240011.0F
580002.0F
162006.0F
290004.0F
378010.0F
270008.0F
481008.0F
161609.0F

K& -11

15 mA 5 K
1M Bt T
Ao st b K Ak
A ZIMERE
KA S
RAERFAE
L RERARK LS
A AL
IARIAZ R E B A
ARiB ) A ks

SUs: wind, ARALE%

(=) BEE&

-3.49
-3.24
-3.93
-3.02
-3.23
-4.51
-3.19
-3.86
-3.22
-3.43

0.80
0.42
0.98
0.94
0.14
0.45
0.87
0.85
1.19
0.40

B SRR < A R B A K R A e+

-0.82
-8.73
-8.22
-7.87
-7.74
-7.67
-7.40
-7.05
-6.93
-6.47

R AR EE K A N -2.08 %, A EEFIVY33ANHI R

RERER
B R
AR
FRASEL

K% -12
2.27
-2.08
-1.48
-2.33

kil ARAGUESR

TG AL b S ROR R

V3.2
V3.4
V2.4
V3.7

0.86
0.91
0.57
0.85

-2.44
-1.84
-1.90
-2.81

) %
TkaE
S
ER G
e
R ER, X 3%
AR 17 B
Al
A LR, A 4

e

RGBS A R BB HEI R A T AUE 12 IR 512A% . A
WHRW EH, ERERTESE KT RRE . & EREG R AR 5 22814
I B AR R e BOF RR IAME, M2 BB L3 R SRS RGLE . e KA

REE . w B R E R Bk . [E B AR A Y RIS .

375010.0F
400001.0F
100022.0F
217002.0F
121001.0F
310318.0F
340001.0F

KR -13 R HE e B RBURA HE R KR HE A T+

LR B R
ko R
T B R3hiRHAhik
B T
) 3R R AL 1R A
¥ 7 SR A& AR E
A

1.63
0.67
0.54
0.21
0.01
-0.22
-0.28

2.66
1.43
2.10
0.89
0.04
0.16
0.30

9.28
4.57
5.51
1.33
-0.26
-0.93
-1.73

W& R, E M
T&
AR

x| F iK%
w
+-F

W=



REF RS

050001.0F
530005.0F
050201.0F

L RARIEERS
EIEMHALEE
a2 5

K wind, ZRILiES

398001.0F
310358.0F
519181.0F
210002.0F
213006.0F
240008.0F
070011.0F
110005.0F
519991.0F
200001.0F

-0.38
-0.40
-0.41

0.89
1.60
0.82

1.41
1.99
1.10

KR -14 RS B E BRI KR HE A 5+

PRSI R K
AR &S
7 RAPEIE K
4B Lr FE
F B ARSI

de 4 MBI K

5 o kBRI
¥ AT AL
KIRA G

SUs: wind, ARALE%

375010.0F
002031.0F
000011.0F
100022.0F
121006.0F
400001.0F
040004.0F
213001.0F
257010.0F
519087.0F

-4.17
-4.07
-3.87
-3.85
-3.80
-3.73
-3.69
-3.55
-3.49
-3.43

0.38
0.49
1.02
0.93
0.75
0.82
0.26
1.06
0.24
0.59

-9.70
-5.89
-4.42
-1.83
-0.18
-7.70
-8.51
-7.03
-10.19
-2.03

K% -15 IRGEEESF R BUMIIE KRH A T+

LA B RS
A B R B Ak
A8 7 KMk

g B RIAE Y AL

E X IR AL 38 K
R R
- [
R LR &

E Bk ik
Fr etk e

RIE: wind, ZRAGIESR

519991.0F
398001.0F
070011.0F
200007.0OF
620002.0F

1.63
-1.55
-1.46
0.54
-1.38
0.67
-2.00
-2.64
-2.03
-0.77

2.66
1.17
1.20
2.10
1.23
1.43
1.55
0.55
0.66
1.42

9.28
5.72
5.59
5.51
4.70
4.57
3.44
3.04
3.04
2.79

KR -16 RIS FRBURAAHER KR HEA )5 +

KAZ AL
KR AR
R RIEK
KRS =R
ALK A

-3.49
-4.17
-3.69
-2.70
-2.40

0.24
0.38
0.26
0.12
0.61

-10.19
-9.70
-8.51
-8.46
-8.15
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S i
A A

HyiFdo
ik
EE]
Rk
I
ARk A
BRAE, B AR
T =% &K,
R
i

W% R, 2P
I
R
KK,
5%

T&
[ A
EIE i
AN

AR,
A iAo
AR ARAk A
HIA
R AR
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460002.0F
150103.0F
240008.0F
270006.0F
162207.0F

Ao RAb I ARM R K
FRTAR IR EE I 441
el BIEK
& LYk
Bk AR E AR

Sk wind, ZRIGIES:

(M) e

PRSI A I K R 0 -0.34 %, kIERL I R YO0.7 ANE AN A
AENINE LU, wPR GG BT, B,
BT, B NI N B 2, BT R A .

-2.90
-2.99
-3.73
-3.03
-2.10

0.75
0.57
0.82
0.65
0.78

-7.91
-7.85
-7.70
-7.58
-7.58

-t Ak

R S ieR
P 08 i
UIERIER7E =

AU e AL, B0 BB IR AR T I R EL R 5 B n] 1 MO 5% T Tl 373
& AR E BRSO BCE R B0 BIIER 2 WREA IS Y], i3 5t
BORATSE MR A B O, W] AR T 3750 55 » #5007 B < Rl e ke <2 )3 =4 5 4k
AL BRI 3 N BT M. — B SIS A, alaE = B RO AL i
b, AR BUR AL R R T I, WARIE H OE R

KE -17
LARHEE -0.44
X -0.30
FRAEE -0.28

RIE: wind, ZRAGIESR

V0.7
¥0.6
V0.8

(Uil W PEERE Nz 55

0.18
0.14
0.21

iordkd b A 2k RBCRLL A E R IR HEA BT A5+ S W SR .

160608.0F
160602.0F
160612.0F
070009.0F
217003.0F
217203.0F
270009.0F
560005.0F
121009.0F
166003.0F

10

K% -18

e 4 3 X A% 5 B
it 4 K AR A A
I 4 3
& FAAEAE
BEZRMH A
BHLRMT5 B
IR IG R AT A
# K% A A
FEnARAL T IE A
KA A

0.18
0.18
0.09
0.09
0.07
0.06
0.00
-0.04
-0.06
-0.06

0.09
0.09
0.19
0.00
0.07
0.07
0.00
0.13
0.10
0.01

oAk b B R HE A4 -1

0.68
0.74
1.77
0.93
1.19
1.10
0.20
-0.34
0.76
-0.35

Fa st 4%
Fa Se 4%
Fa Se 4%
A
RIS IR B AK
R FK RS
HE
3
ik
AT, B



R TRE

ﬂ%ﬁ: Wind, /\:”:UI%:

202102.0F
519989.0F
288102.0F
217011.0F
290003.0F
040012.0F
485105.0F
485005.0F
410005.0F
410004.0F

KR -19  figrdha B RBURATAHER KR HE )5 +

M %A% C
KA H)F
F {5 4458 A A

BH A
AT A

izl A

TARIAIZ 5% disﬁ
TARIAIZHG IR A

g kHEIE%E B

LFRHBIEE A

K wind, ZIGES

217008.0F
162210.0F
162299.0F
450005.0F
450006.0F
163806.0F
160612.0F
360008.0F
360009.0F
519078.0F

-1.03
-0.97
-0.94
-0.92
-0.88
-0.87
-0.85
-0.85
-0.83
-0.83

0.30
0.00
0.10
0.25
0.33
0.10
0.17
0.17
0.27
0.26

1.01
-0.39
0.37
-3.33
-2.69
-0.20
1.04
0.94
-1.34
-1.25

KR -20 frdke s FRBURALHE R KR HE A T+

BH = ARIGA]
IR AN EH A
RIEFF|EA C
E g i A
H g i&ibilx i C

P 4R AL 3 A

ity 4 35
HXREZIRE A
HXREAFIE C
IDIRG M EIE A

Jedi: wind, ZRAGIES

217011.0F
290003.0F
582001.0F
620003.0F
550005.0F
550004.0F
050006.0F
050106.0F

-0.24
-0.14
-0.16
-0.69
-0.69
-0.09
0.09
-0.10
-0.29
-0.18

0.48
0.43
0.43
0.08
0.08
0.00
0.19
0.00
0.11
0.09

3.32
2.66
2.43
2.00
1.93
1.83
1.77
1.67
1.38
1.20

KR -21 ke FERBURAHER KR HE )5 +

E AN L&
BT G A
REMATHRAE A
AT B A
ZIm=FF AT A B
SIREAF AT A
A5 A B
HaH A MME A

-0.92
-0.88
-0.66
-0.70
-0.49
-0.39
-0.67
-0.75

0.25
0.33
0.12
0.20
-0.10
0.00
0.19
0.10

-3.33
-2.69
-2.48
-2.36
-2.23
-2.04
-1.86
-1.84

@ SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

£33
EON
Er=
&

AT AR I A% IR
* %
AR
A
=l
il

KA K E 5%
A
AR A

pUREE-7¢
pUREE-"¢

S 3

Fa 4%
507
5078

I EL S

&AL
GRCE- MRS
55 &
%

I B %
ERefs
]

]

11



@ S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

519023.0F g @AM RA) C

519024.0F

g BARERA) A

K wind, ZRILiES

() BTmHEE

-0.38
-0.38

FHBEANBATIE R R GG T4

K& -22
400005.0F % 7 &K # 5t M
213909.0F AT B
410002.0F g T
213009.0F AT A
163802.0F FARAY T
020007.0F B &5 P
110016.0F $ 7 &% T B
110006.0F &7 &%t H A
270014.0F J A% % B
270004.0F &A% H A
Kl wind, ZIGE%
K& - 23
560001.0F BRI T
460006.0F 4 Ahzn it d A
163303.0F KB T
460106.0F 4efxAh725F T B
260102.0F FIAKRHE T A
162206.0F  Z&3i& % A4 H
370010.0F 3R T A
260202.0F Ak T B
310338.0F ¥ ERKT
37001B.OF L#/ZEARNt T B
FePs: wind, ZILUES
K£ -
519998.0F Kfz#|&Jx# B
270014.0F JA 5T B
110016.0F B 7% F B

12

0.16
0.14
0.14
0.13
0.13
0.12
0.11
0.11
0.09
0.09

0.02
0.02
0.02
0.02
0.03
0.03
0.03
0.03
0.03
0.03

0.05
0.09
0.11

0.10
0.09

-1.66
-1.57

SERHE K E A 0.06 %.

0.01
0.00
0.01
0.00
0.01
0.01
0.01
0.01
0.01
0.01

0.00
0.00
0.00
0.00
0.00
0.01
0.00
0.01
0.01
0.01

0.01
0.01
0.01

Tk G B R BCRALSHERC R AR

0.89
0.92
0.94
0.86
0.99
0.84
1.02
0.96
1.03
0.97

Be A B BT HE R KR HE A A+

0.30
0.42
0.65
0.48
0.52
0.74
0.52
0.58
0.62
0.58

B8 T 37 2 A A AT 1L IR HE 4 -1

1.03
1.03
1.02

AEHRIRE

LR
MER

EAH
%23
45
%% )
ZRERE YD)
R AR

N

BORE MR
SN 3T
O O

S Sh o n&nw
Ll

H 3K
Vs
Fx
ik
BARE Rk R
kX0
EX i, HRKE
TR R, B
FREITLH

RS
ek

5§



R TRE

163802.0F
660107.0F
519999.0F
288101.0F
270004.0F
110006.0F
150015.0F

Sk wind,

253050.0F
253051.0F
519509.0F
519510.0F
560001.0F
460006.0F
460106.0F
260102.0F
370010.0F
290001.0F

AR T 0.13
RARICEEG T B 0.09
S E RN & 0.05
PR T 0.06
JESET A 0.09
Bkt A 0.11
SRR T 0.05
#HAGIES:
KK -25 fimmigkts
ERLHT A 0.04
E Bk 257 7 B 0.05
AR AT A 0.06
WAk AT B 0.06
AR 0.02
LRIIBT T A 0.02
L mAH KT B 0.02
TR T A 0.03
LR T A 0.03
RMERFMKE 0.04

SUs: wind, ARALE%

0.01
0.01
0.01
0.01
0.01
0.01
0.01

0.01
0.01
0.01
0.01
0.00
0.00
0.00
0.00
0.00
0.01

0.99
0.98
0.97
0.97
0.97
0.96
0.95

A GBI KR A

0.00
0.00
0.00
0.00
0.30
0.42
0.48
0.52
0.52
0.56

SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

& &, Z M
3
5K S I
Fr =
B A 4E
LEk
KF

BAR
BAR
JE) A
J&) A
H 3K
ik
ik

LN IR R
Id,EHRE

5 %,

IR AR I P By BRI I K 0 -0.80 %, HRARIRAR
RIS o oC PR AT ORAAE 2010 4 10 I 2 TR A

e, Hurgmvte

KR -26  (RASES: B RBURALHE R HE A

(7N) RAFES
FREBHANRANTEE RS
AEPRAFLE G
470018.0F LIRS A
180002.0F HAR ARG
530012.0F BIERA
020018.0F [ %4 Rtk A =4
202202.0F &) 77 B a3 {h
519697.0F AR AR

KW wind, ZRILiES

0.00
-0.06
-0.10
-0.20
-0.49
-1.01

0.00
0.03
0.10
0.20
0.11
0.37

0.00
0.08
0.00
-0.30
0.81
-0.19

T L %
FAR

R

R, AR LA

&g
Rap

13



@ S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

(B HES

14

FREBEABRMIEEZ RGN E RS NSO 4
-1.43%, Y234 EH A

K -27 B PIEG E  RBCRA i KR HE 4 i1

166008.SZ
164902.5Z
161713.5Z
160617.5Z
165509.5Z
161813.5Z
164105.5Z
184691.5Z
184692.5Z
500018.SH

500058.SH
184728.5Z
500038.SH
500003.SH
500008.SH
184721.5Z
500056.SH
500001.SH
184689.5Z
500002.SH

T B 3E 5% E 4R 0.00
ARAT R INA) 0.00
ECASEEY PN 0.00

iy 45 -3 0.00
4; IR RN A -0.10

RALAZ B i A -0.29
4 "5&4&@%& -0.40

Eeswr -0.46
o NS -0.56
Byt a -1.01

wind, ZARIGIES:

0.02
0.00
0.10
-0.10
0.10
0.00
0.20
-0.46
-0.56
-1.01

) PR RBCRAL I KR N

0.62
0.00
0.69
1.00
0.20
-1.26
0.30
1.99
1.86
0.76

K -28  BIpISEGE B R BURA G KR HE 4 e+

EAeRF -3.40
H At -2.98
A ed g -2.79
Aozl 2.77
et -2.73
B AF -2.25
A oA g -2.19
Aot i -2.19
oL s -2.08
Ko FAe -2.05

SkUs: wind, AAbiE

184688.SZ
184728.5Z
184699.5Z
184691.5Z
184692.SZ
160617.SZ

K% -29

AEF T -1.12
A e -2.98
E AR B -1.83
AeTR -0.46
KA -0.56
ey £ 3-8 0.00

-3.40
-2.98
-2.79
-2.77
-2.73
-2.25
-2.19
-2.19
-2.08
-2.05

-1.12
-2.98
-1.83
-0.46
-0.56
-0.10

-8.66
2.82
-5.28
-4.70
-3.06
-8.49
-4.70
-4.91
-1.32
-6.52

dat P A R R BUP AL B KR HE A T+

8.63
2.82
2.71
1.99
1.86
1.00

R
o\éﬁ
IKE 9%
Fa 5645
E/CE S
M
g R
E7H
BT

e 2R,

2N
B
pUPESSS
A8 F
FE 3R,
Je SL AT
A+
F2M
1ETHF

E
B 3
TIR ARGk M
V)
B
Faset%

g

Ju

#

=3



R TRE

500015.SH
184693.SZ
500018.SH
161713.5Z

HKH: wind,

500058.SH
184721.5Z
500002.SH
500038.SH
500001.SH
500003.SH
500056.SH
500011.SH
500008.SH
500005.SH
KPE: wind,

R AT o 8.92%, SN 8.77%AH L %

e

SR
E

o i
815 A A
KRGS

S o e

KR -30 B PSR RABURATAHE R KR HE )5 +

AR
P i

Ay
&

idbakadbdkdbdbdls
B R B R R R
MOk R 3k ok B B

B A& B S oap o

ARAGUESR

-1.57
-1.32
-1.01
0.00

-3.40
-2.25
-2.05
-2.79
-2.19
-2.77
-2.19
-2.00
-2.73
-1.41

-1.57
-1.32
-1.01
0.10

-3.40
-2.25
-2.05
-2.79
-2.19
-2.77
-2.19
-2.00
-2.73
-1.41

0.99
0.82
0.76
0.69

-8.66
-8.49
-6.52
-5.28
-4.91
-4.70
-4.70
-3.32
-3.06
-2.06

@ SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

X B AT, MG
fE 2R
IKE %

H B
Jo SL AT
1EEAF
x| F5
F2M
514 F
A+
EX TP
G

Poizd
N

SEIS A BT, B

115 T H R BB L2 25 18] *%%Mi@? ERFEEIOR, H P AIL a1
AT AL I L, SR 125 & A

PRt O (EH LA R, ORI BB 3 i 4

> %

KES

184722.5Z
184728.57
500058.SH
184721.57
184690.5Z
Jedi: wind, FRIGIESH

K2R - 32 PRy

kbl
B R R
5

S LR g
o

-14.23
-13.64
-12.89
-12.14
-11.67

- 31 PRGBS R HE A T

2017-07-05
2016-12-09
2017-08-14
2017-03-22
2014-04-08

T 3)

15



NORTHEAST SECURITIES CO.LTD.

@ S1DIESIRIABIRAE

0¢-80-0T0Z
£Z-80-0T0C
€0-60-0T0C
0T-60-0T0C
LT-60-0T0C
80-0T-0TO0T
ST-0T-0T0C
¢C-0T-0T0C
6¢-0T-0T0Z
SO-TT-0T0T
CT-TT-0T0C
6T-1T-0T0C
9¢-1T-0T0C
€0-2T-0T0C
0T-2T-0T0C
LT-TT-0T0C
¥2-2T-0T0T
T€-ZT-0T0C
LO-TO-TTOT
¥1-T0-TT0C
T¢-10-TT0C
8C-T0-1T0T
TT-20-1T0C
8T-20-TT0C
§Z-20-TTOT

t70-€0-TT0T

TT-€0-TTOC

AR RE
7‘5&-' 5)1:714 =]
N N N
e O o
===
Iy
e O ©
& @ 8
= N O
o U =

/K{E wind, ;Ejtlﬁg?

O\ BIFrEE

150013.52
150021.5Z
150028.5Z
164207.0
F
150025.5Z
150020.5Z
150022.57
150018.5Z
150012.52
150010.5Z
150006.5Z
150016.5Z

121007.0
F

161010.5Z
150009.5Z

16

K% -33  QUprdk<e B RPN HE R KR HEA 1 D

E k2 045 B F4E 100
% EILA 54 B
2% F 4E 500A
RALBA) 5 A

KAz F 55 A

' EICAI %A

¥ 7 BRR AR B
EE Lt

E B 22 345 A ¥ 3E 100
RAEEAR S
KER K A
Lk ATE SR A

EEE L S

T B RF R0l
PR AR TE Fait T,

0.25
0.10
0.10
0.10

0.10
0.10
0.10
0.10
0.09
0.09
0.09
0.00

0.00

-0.10
-0.20

2.79
0.31
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00
0.81

7.96
2.71
0.00
0.80

0.99
0.99
1.30
1.39
1.34
1.33
1.28
0.00

0.00

0.01
3.29

8.66
8.25
-10.32
0.00

-4.75
-4.97
-13.96
-9.15
-14.39
-2.16
-1.47
1.10

0.00

-0.18
2.49

T4 9 B

7 AR
Ry A
JI 3%

Fk

AZM

EXey
REF, LiH
%

St



REF RS

NORTHERAST SECURITIES CO.LTD.

@ SRIDESRINBIREGS

150027.8Z R iAFAIHAB -0.50 0.10 -0.20 -7.76 Ko
150008.5Z E X34 3HFn )N B -0.97 221 473 -3.61 & F FBR
7%

150003.8Z2 #AzHhH3h A -1.86 1.17 -2.37 -9.51 S
150002.8Z Kk mAkik -1.87 1.30 2.81 -6.48 1] B
150026.SZ KMRFF 24 B -2.24 0.74 -1.34 -5.13 T i) AT
150017.5Z %+ LA-EN A B -2.40 1.98 -1.44 -1.75 IiEEKE
150007.5Z K ZF/X B -3.11 1.05 1.34 -9.89 7
150019.5Z 4R 44t -3.64 1.74 1.89 5.64 JE 3%
150029.5Z 1% % ¥ 4E 500B -3.79 2.06 0.00 6.31 % Heth
150023.5Z ¥ 7 BRI R IEIR -4.09 2.24 2.37 16.91 KA
150001.SZ E & #H4rhaa iR -4.81 2.88 -5.06 -0.07 A%
150011.SZ B R A&{EHEI -4.86 1.82 -9.11 -7.57 A2 M
Jedsi: wind, ZRAGIES:
(fL) QDI #4&

FRBABANTE S RSN QDI LS BB EIE KR N 1.34 %.

PEIRR B VE RIS, AT QDU FEEFRATTN 2 IR FF AR E (M IR, fESFFEHL
WAL L AT S B REAR, (H A I A ) 0F o e 9% 8 SR Bt - Bl B T 5
BATPI S TEE e I HAAUE TR E TSR L IR eI &SR
Y, WA EE B 2 O R R R AN R [ K S X 2 A A TR

AT i, BHE AR T I E T, N9 15%% 20%I1) % Bl & T4k
7. HIE5IAE QDI 4 W nT Be & —Fh b B O @R iy, it &2 784 A
H QDII, #ERBRE TN .

KK -34 QDI 4 I B 1 K HE 4

519601.0F g BRI 3.35 0.00 7.59 4
118001.0F 5 7 ik il Aik 3.04 0.00 2.74 X, KA
160717.0F FEREA T ESL 2.81 0.00 3.80 KE R
470888.0F JLARE TR 2.28 0.00 -1.73 EHANTFE
183001.0F AL AT SR 2.27 0.00 0.71 B35, wh
160121.0F &7 At [ 2.13 0.00 5.39 ¥
377016.0F LR KLY 2.07 0.00 -0.29 RE MR
165510.0F 1ZmAe e [E 2.07 0.00 3.60 X 1% B
217015.0F BREHEKRKR 1.69 0.00 3.45 KE R, FE %
270023.0F J R I KAE 1.68 0.00 -0.49 &R A

17



@ S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

202801.0F
486002.0F
539001.0F
241001.0F
050015.0F

486001.0F
519602.0F

#7 AL
TARFHAT kAL
BE A G
de g 3 o E K
BT K 4 I Ktk

IRFBIEARRE
HE B K P e AEik

KU wind, ZAbiFds

= FRTES R AR

1.60
1.52
1.52
1.30
1.30

1.30
1.28

0.00
0.00
0.00
0.00
0.00

0.00
0.00

AR BE
0.93 B F, B
-0.37 IR
2.13 5%
-1.00 Ak
-0.99 IHKER

£

1.40 HEBE I
0.00 xA

S e ok 27 K, UL s B A% AR OR LB, BB G

TS RAT. RO~ RPR.

210006.0F

320015.0F

150036.5Z

150037.5Z2

162215.0F

590006.0F

150034.57

150035.5Z

18

A 35 AR

& A

BB AR
4

(N

R AR
A4

g n A

Fakw A A A e

P, 2 A

Lk w A A B P

DA

= K

i E A RAI 4’,; ’

5 i

’ BOE
4

1R PX

PER N AR E R A

g A
4

. &) #

E L)
HATAeE P
AT HIR 4 3

2011-04-13

2011-04-08

2011-04-06

2011-04-06

2011-04-06

2011-04-18

2011-04-01

2011-04-01

2011-05-13

2011-05-10

2011-05-06

2011-05-06

2011-05-06

2011-05-06

2011-04-29

2011-04-29

Z S BRAT R G BAFHE)

ZEMBITR PG RRBFEHE)

LR A S DL
*90%+ ¥ i | ft & A M 48 Hol 5 5
*10%
SRR AR R S
*90%%+ ¥ B 1 & A4 15 SOl B %
*10%

A e Al B E
*90%+ b 4 B & 4 5 Sl 5
*10%

PR 300 48 40 5 5 *05%+ 7] AL 4RAT
& I A F*5%
IR 300 45 B F *95%+ 7 LARAT



9 161116.0F

10 163409.0F

11 165310.0F

12 570007.0F

13 240018.0F

14 050020.0F

15 519032.0F

16 040020.0F

17 206008.0F

AT RA R

4R

wiEk 30

)

BE R AT A

AT i K

H'g @ FIEdE
) ETF BA4E

e, 45 F B A5 ) R

it

B

% ok b O e

B ook Rk

AR R OE ok B kR

=
(e

B W kS

ook B B oF R

g =]

o

=
=

B2

S
b ) e

b e B

&

>

e =

P e B

P

g

e e

Bre e (0

4R
A

4R
A

T 4%
i

R

A

H# 7
Ak

¥R
A

2011-04-01

2011-04-06

2011-04-01

2011-04-01

2011-03-28

2011-03-21

2011-03-21

2011-03-17

2011-03-23

2011-04-29

2011-04-29

2011-04-29

2011-04-29

2011-04-22

2011-04-21

2011-04-21

2011-04-20

2011-04-20

NORTHERAST SECURITIES CO.LTD.

@ SRIDESRINBIREGS

& B R A) R 5%
R LTS TFREM T E
FRILSE e (R ID R )

PR 300 15%*80%+ ik [ £t 45 4K
*20%

IR 300 45 HOIK 3 F*95%+ 7 LLARAT
& A2 A) E 450

PR 300 F84*80%+ ) Ak A2k A &
*20%

o 45 A4 T 44 A48 HOH 3 +70%+
A H A0 5 30%

AL AR T S Bk 3 48 3 (S&P
GSCI Agricultural Total Return Index)
M58 F*30%+ & 5 R & B @ KPR AP
i # 4% %k (Barclays Capital U.S.
Treasury Inflation Protected Securities
(TIPS) Index (Series-L)) 4k # %
*30%+ 475 3 25t 2 B K SIS 4R
2 (S&P GSCI Precious Metal Total
Return Index)d& # & *20%+47-4 3 2
e R £ ¥ K 7 48 $L (S&P GSCI
Energy Total Return Index)ik & &
*20%

LHEAE B HAT L 100 45 Ak B F
*950%h+i& B4 2 A F (L5 )*5%

PR 300 45 A0 B F+80%+E R 4 &
B4 2 F*20%

= O ARAT R M A A R (A
E)+1.6%

19



18

19

20

21

22

23

24

25

26

27

@ S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

481013.0F

020022.0F

090013.0F

510120.0F

400013.0F

200013.0F

200113.0F

660008.0F

510260.0F

320014.0F

Ji: WIND,

20

TARIHAT N TR
%

B AR A

K PRA

% i@ EiEdE B
2 ETF
AR
KIRARARIE ] A
KIRFRARIE F) C
R AL 7 PR
300

g EAER L
I ETF

# 4 EIEAT 3%~
A ETF x4
ZAbiE

Ak

5 W

| o

B

ol S o

e

- Dl R - O Dl L IR S D W =
g R

&
Ak

&
ik

# R
e

2011-03-28

2011-03-15

2011-03-15

2011-03-21

2011-03-15

2011-03-10

2011-03-10

2011-03-21

2011-03-07

2011-03-02

2011-04-19

2011-04-15

2011-04-15

2011-04-15

2011-04-11

2011-04-08

2011-04-08

2011-04-08

2011-03-30

2011-03-29

AEHRIRE

PR 300 4B BB F*80%+ LIk B iy
FEHO 5 F+20%

ZEMBITRPERKBEHRE)

= IRAT R I A R (LB

EEAR B HA4T Ak 100 454k

ZFMBATRIE R (FLE)

AR AT H 4
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