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NORTHEAST SECURITIES CO.LTD.

— AR &H 6

L (2011-4-25 % 2011-4-29) A R #R Rk, #ub BREAR 4 H 29 H, L
WEZEA R Bk P-3.29 %, WRUE G R Bk P-3.11 %, 7R 300 FaE0EkEk-3.25 %, /)N
W FEEK2k-5.97 %o S FRE R kI 47k 3.68 % -1.17 %. 2.06 %F1-9.86 %.

LiELZAR
AL A
IR 300
ST

B2 -1 A Belidg bR R SRR O

-3.29
-3.11
-3.25
-5.97

K. wind, ZRAGIEZR

FRL 1E A RIS R RO T BRI T, % 2 v (8 % R RSB K
CERFTTI, SRSV T RE-3.00 %, BREKIRE: |- [V LE A F4h . Lahis
B (IR 4 IS TR I 4 T -3.58 Yo, B L L W 2,9 AN 49
A A TATKER-3.15%, B L RV 2.6 N E A B A Tk 2.38 %, B

FRY19ANE 4,

0.00
0.00
0.00
0.00

3.68

-1.17

2.06

-9.86

29115
12313.0
3192.7
6729.6

R 5L Ak k-0.55 %, KRR F ERIY0.4 AN A B R4 T ik ik
250 %, W L EREYLTAHY A
SR A T3 U A 75 B )

K -2 &RHEE LRI KRR

AL
BERE
nAAE
HAX AL
RHEE
®PwIHEE

QDI
AlH AL
HRARESE
Kl ARAGFS

(—) 84S

-3.09
-3.58
-3.15
-2.38
-0.55
0.05
-0.79
-2.50
-1.17

V15
V29
V2.6
V19
v0.4
AO
V2.4
vi7
viz2

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

ZANERIT Y S, QDI IF{E K Ek-0.79 %, ZRZEK

1.67
-5.14
-4.86
-3.10
0.04
0.97
3.09
-1.08
-1.30

EH L WSRO R RO (s ETF BERGIL &)~ F 2 B BURAL i E 1T K% 4 -3.09 %,

BRIEAL L W L5 AN 4 R

A



R TRE @ FHERRGRERST

TEROE & B A 2t RABCRALHE R R HE A AT AR 2 W 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 BORAIF R AL -1

510050.0F 4& 7 FiE 50ETF -1.73 0.00 6.69 7 F
050013.0F 1#a+42 X £ ETF Bxd% -1.73 0.00 474 N4
510020.0F  t#af& K& ETF -1.84 0.00 4.93 N4
110003.0F % 7 ik LiE 50 -1.86 0.00 5.44 HEK
519671.0F 477K 300 M -1.97 0.00 6.42 i
160716.0F AR\ 50 -2.04 0.00 7.89 e
320010.0F %45 F3E 100 -2.08 0.00 4.04 EAS
163808.0F F 4R ¥ E 100 -2.09 0.00 4.23 BN
519100.0F K& F4E 100 -2.10 0.00 4.62 =KL
240014.0F 4= 3¢ 4 4E 100 -2.14 0.00 4.43 AR A i

/K{E wind, ;Ejtlﬁﬁ

KR -4 fe8Ee BRI EBORAIT K R 4 51

160119.0F # 7 F4E 500 -6.14 0.00 -2.24 KRR &ET
162711.0F J~ & P 4E 500 -6.07 0.00 -2.47 T A b
159902.0F £ B PR ETF -4.96 0.00 -11.38 7 E AR
159901.0F 5 7 ik i%4E 100ETF -3.83 0.00 -1.76 =
161604.0F Akid RIE 100 -3.70 0.00 -1.94 IR
110019.0F % 7 iAiF4E 100ETF Bk4% -3.63 0.00 -1.74 IHEFE KK
040002.0F  4&4% MSCI ¥ & A & -3.60 0.00 -0.76 HZZ 45
110020.0F 5 77 ik PR 300 -3.12 0.00 1.90 TR AT
161811.0F AR A PR 300 -3.12 0.00 1.26 JE) 3%
519300.0F K A%GP IR 300 -3.11 0.00 1.51 kzn

Jedi: wind, ZRAGIES

K -5 FRESEE A BRI KR HEAL A+

160716.0F 7 F A\ 50 -2.04 0.00 7.89 # A
100032.0F & E K& ¥iELr A -2.20 0.00 7.07 FAN
510050.0F 4 7 }4E 50ETF -1.73 0.00 6.69 » %
519671.0F 4R iPIE 300 #MA -1.97 0.00 6.42 1
510880.0F  fefktumbirf) ETF -2.73 0.00 6.14 M R4
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510010.0F 4Rk 180 76 ETF -2.59 0.00 5.87 S R AR
519686.0F X4k 180 /632 ETF Hk4x -2.52 0.00 5.58 JE A
100038.0F g E 7K 300 -2.62 0.00 5.57 RN S g3
110003.0F % 75 & E3E 50 -1.86 0.00 5.44 K
510020.0F e A2 KA ETF -1.84 0.00 4.93 N g

Sk wind, ZRIGIES:

KR -6 IRBSEESFREBORAIT KR A 51

159902.0F £ B PR ETF -4.96 0.00 -11.38 7B AR
162711.0F J~ & F3E 500 -6.07 0.00 -2.47 [ B olk
160119.0F %7 F4E 500 -6.14 0.00 -2.24 KRR &ET
161604.0F kil ZRAE 100 -3.70 0.00 -1.94 IR
159901.0F 5 7 £ IF4E 100ETF -3.83 0.00 -1.76 =
110019.0F %) 7 A IF4E 100ETF B4 -3.63 0.00 -1.74 FHEERE
159903.0F 7 B A% ETF -3.08 0.00 -1.36 &iET
202017.0F 7 E R ETF B84% -2.93 0.00 -1.31 HET
040002.0F  4t4= MSCI + & A J& -3.60 0.00 -0.76 HZZFF
180003.0F  4R4Lid 3707 88 #%ik -2.63 0.00 -0.31 W 7%

K. wind, ARAGUES:

(D) BEES
K -7 BEEEEG BRI KRR
RBAIEREZEE -3.13 V2.1 0.00 -3.20
KR Z R4 -3.51 v2.9 0.00 -4.79
PEMEREL A -3.57 v3 0.00 -5.48
PR 2 XK A -3.81 v2.9 0.00 -5.47
FRELS -3.69 v3.1 0.00 -5.68

KU wind, ZRILIES

PR, EEEPR ISR ZmNAR, TR KR A-3.58 %, B E
V2.9 NED
BSR4 b e A4 B R i E G R HE A AT R G HE S W T 518 A% A
MR EE, H075mE R TAR S 2R B ST, IRy 2. Kb
ARG S R TN, K M3 KOk Sk . B oo E R, it
FHATN S AT TR K A5 A
K% -8 JRBIHES: b AL B Ry (0 K 44 T
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400007.0F A7 R K
481006.0F T AR ERAZ L)
160505.0F  f#af ATk
200006.0F K& #3814
200008.0F  Kykduhffkit
202005.0F &7 kit
160607.0F M AL M8 4k
121005.0F E &34k 41330 7
288002.0F A BN
450002.0F G A

SkUs: wind, ZRAGiEds

-0.94
-1.01
-1.07
-1.41
-1.74
-1.79
-1.99
-2.00
-2.04
-2.06

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

4.36
1.93
6.34
-6.63
9.65
1.66
9.80
-4.33
2.37
-2.23

KR -9 Rk BRI BRI R A 51

160613.0F  Ms4e sip-41) 37
350005.0F X443 k4
519005.0F By BRE
213008.0F  ZEAF Rk
519025.0F &g i@AR e K
290004.0F  AfethAAF
240009.0F 4= 34k bt Rk
070017.0F  EZ= TRk
161706.0F  #BAKR mK
420003.0F  RiskAEREK

Jedsi: wind, ZRAGIES

-7.01
-6.32
-6.08
-5.76
-5.58
-5.57
-5.42
-5.30
-5.26
-5.10

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

-6.23
-10.00
-8.74
-3.20
-7.53
-12.77
-2.02
-8.41
-10.62
-7.87

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

160607.0F  M& AL fa 4k 3
200008.0F  Kykdbhifikit
202007.0F &7 &L=k 24
160505.0F ot £ ATk
400007.0F A7 R Rk
050010.0F  t#af4FiFMA
360001.0F R KRRG-S
288002.0F LB N
213002.0F =ZEZ&z ik
481006.0F TARIBAZ LAY

K wind, ZRILIFEH

-1.99
-1.74
-4.05
-1.07
-0.94
-2.80
-2.73
-2.04
-4.40
-1.01

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

9.80
9.65
6.47
6.34
4.36
3.25
3.00
2.37
2.00
1.93
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NORTHERAST SECURITIES CO.LTD.

T&
Ttk HmE
AR g
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AT
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2 A
ESihiy
FoRE
KBE AR

VS
2%

% 28 jE
£

% 2 R

R ER, X 5%

2E
TRk

i

FEH A
AT
BIR,EH
AR B
T4
TS
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=
e mF
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KR -11 RS SR R BURALHEIE KR HE 4 A+

290004.0F AR AE -5.57 0.00 -12.77 K ER, X 5%
550003.0F 1zt 1% % -3.63 0.00 -12.64 R4k
240011.0F 4z 3tk K &4k -3.86 0.00 -12.13 R
040008.0F  fezzRukfhit -4.26 0.00 -10.91 &
550002.0F  fFiddEE sk -3.22 0.00 -10.76 3 72
378010.0F _E# AR KL% -3.26 0.00 -10.71 JEAF RAFE B
161706.0F  #BAEMLF K -5.26 0.00 -10.62 Rk
180010.0F 44tk -3.92 0.00 -10.45 SRR
350005.0F K443 k% -6.32 0.00 -10.00 2%
040007.0F  #zzd ) FmKk -4.26 0.00 -9.96 hE

SUs: wind, ARALE%

(=) BEHEE

RS RS % H-3.15 %, W EEVY2.6 NE2 N,
K% -12 RS LR R LI

RAERER -3.32 V29 0.00 -5.05
AR A -3.17 V25 0.00 -4.68
e il -2.40 v21 0.00 -4.17
FRASEL -3.43 v28 0.00 -5.89

kil ARAGUESR

RGBS A R E B HEI R A T AUS 12 IR 512A% . A
WRI B, KRS TG A et 8w IR R R HT AR e
K 22 22Oy AR R BN, AU BB P [ 038 R SN ik . R KRG
e RIS & ERER ARG LRI .

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

162205.0F #i& % A R Fe T H 0.33 0.00 -0.35 TR
151002.0F RIS -0.22 0.00 0.97 Fi
121001.0F B &34k Rk A~ -0.49 0.00 -1.18 23Skl
310318.0F W7 e AA|fE -0.69 0.00 -1.05 + -
253010.0F Eixzx ik -0.78 0.00 -1.67 F K
400001.0F R b -0.86 0.00 5.17 F4&
202101.0F B £ U A -0.89 0.00 0.00 B0 IR R, 25k



REF RS

180001.0F
400003.0F
540001.0F

AR AL AR Hef
JLF-E1% 2016

K wind, ZRILiES

270007.0F
519181.0F
350002.0F
290002.0F
519029.0F
630001.0F
217009.0F
180018.0F
110010.0F
070006.0F

-1.03
-1.36
-1.62

0.00
0.00
0.00

-1.65
-0.48
-2.05

K -14 RS R E B KR HE 2 5+

SR XREREK
7 RAE K
X8 S kit
BT AT
R FAHK
A B AR S Ak
BRAAZSHAE
AR A Fa il
5 7 AR K
& F RS AEAT Lk

SUs: wind, ARALE%

375010.0F
002031.0F
000011.0F
400001.0F
100022.0F
040004.0F
121006.0F
020005.0F
151002.0F
530005.0F

-5.76
-5.51
-5.40
-5.36
-5.34
-5.30
-5.25
-4.87
-4.80
-4.73

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

-6.90
-7.49
-8.57
-9.75
-4.10
-7.65
-7.52
-3.74
-3.94
-7.29

K% -15 IRGEEESF R BUMIIE KRH A T+

LA B RS
A B R AL
B KREAML
ATy Rl

% B RIABY AL
I [

E & FhARAA 3T K

e LASE AR
AR TIC
EESKAEE

RIE: wind, ZRAGIESR

519991.0F
620002.0F
070011.0F
460002.0F
162207.0F

-4.29
-3.20
-4.39
-0.86
-2.21
-2.65
-3.24
-2.54
-0.22
-2.43

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

7.52
6.78
5.73
5.17
3.68
3.35
2.55
161
0.97
0.40

KR -16 RIS FRBURAAHER KR HEA )5 +

¥ A5 B A ik
AT EE R KN
R RIEK
A& AL IR AR K
Rk FEARESL

-3.23
-3.68
-3.49
-3.83
-3.01

0.00
0.00
0.00
0.00
0.00

-12.46
-11.62
-11.48
-11.41
-11.29

@ SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

AR
E3 N
1% 25

Y

%
F

e
Y

|

i

25
JEH
GECE TR RS
KA, IK A
I AR
&%

% %)

N D)l
I 4%

I %
T&
KA
T A E5-
5F
F2.M
R o

i

ARk
Z 7 AAER
AR ARAk A
TRF Frbin
% 4%



398001.0F
240008.0F
420001.0F
410001.0F
200007.0F

S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

R K
bl BIEK
R ANk
g HF kit
P R I

Sk wind, ZRIGIES:

(M) e

PR I A I K R 0 -0.55 %, kIERL I 0.4 ANE AN R
AENIE LU, wPR GRS BT &, B,
BT, B NI N B 2, BT R A .

-2.99
-2.69
-3.21
-4.55
-2.83

0.00
0.00
0.00
0.00
0.00

-11.15
-10.83
-10.33
-10.32
-10.16

AEHRIRE

o
ARkt
ZEfm
FRH
TR

R S ie R
P 03 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

10

KE -17
LEMEHEEL -0.67
X -0.55

FRAEE -0.43

KiE: wind, ZRAGIESR

V¥0.6
V0.4
v0.3

(Uil W PEERE Nz 55

0.00
0.00
0.00

-0.39
0.08
0.42

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

163806.0F
070009.0F
217003.0F
217203.0F
540005.0F
560005.0F
550007.0F
550005.0F
550004.0F
360009.0F

KR -18  fizrdk<e bR RBURA HE R KR HEA T+

4R AL Ak 3 F]
e ki
BEZRMH A
BHERTH4 B
ILF-5A5 4838 A
# K % FMr A
SIRZHARAT B
1BIRE1F A4 B
FHREARAGA A
K ARARIBAZ M C

0.18
0.07
0.05
0.04
0.02
0.01
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

2.46
1.26
2.07
1.95
1.19
-0.19
-0.85
-1.75
-1.65
1.88

F M, A
#A
TKAF
KAF
LR
W3

ERCE JEA L
ENE
ERE
fis ik



REF RS

ﬂ%ﬁ: Wind, /\:”:UI%:

310378.0F wrZEHAEZ=E A
310379.0F w7 EHAZEB

410005.0F
410004.0F
519666.0F
519667.0F
202102.0F
240003.0F
050106.0F
217008.0F

KR -19  figrdka B RBURATAHER KR HE )5 +

Aoz )k F 4% B
e A IEIR A
AFTERAZT A B
AFTERAT A A
H 7 % A385% C

AT AR AMME A
R s R F)

K wind, ZIGES

217008.0F  #BH %A H)
450005.0F Z A A
450006.0F g iR C
163806.0F o 4R AL 3 A
360008.0F KRR EfZIE A
217003.0F RHLZFEA A
217203.0F #BH %At 4 B
162210.0F A ZAIE4] A

360009.0F X AkfRi&f2dks C

160612.0F

-2.13
-2.05
-1.64
-1.62
-1.58
-1.57
-1.51
-1.44
-1.31
-1.30

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

-2.58
-2.60
-2.27
-2.14
-1.11
-0.98
0.10
-0.15
-2.21
3.49

KR -20 frdke s FRBURALAHE R KR HEA T+

i, A8 F

Jedi: wind, ZRAGIES

582001.0F
620003.0F
310379.0F
310378.0F
410005.0F
050006.0F
050106.0F
217011.0F

-1.30
-0.31
-0.32
0.18
0.00
0.05
0.04
-0.66
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

3.49
2.87
2.78
2.46
2.27
2.07
1.95
1.90
1.88
1.67

KR -21 ke FERBURAHER KR HE )5 +

R EMAAEME A
AU A
v ERAAE B
B ERRZEE A
gk #385% B
AT A8 A B
AT NE A
BH I HE

-0.93
-1.10
-2.05
-2.13
-1.64
-1.23
-1.31
-1.15

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

-3.83
-3.23
-2.60
-2.58
-2.27
-2.24
-2.21
-2.20

@ SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

k!
Z )
R
Rk AR
Ik AR
5%
BT,
K3
FRA% K E 5%

R4S R E 7%
| HEEX
Xt EX
Z Mo A3k
[ AR
R4z
KiE
A H AR
F ik
Fa 4%

FHM4mE
2%
JE| °2
B
=
KRG
687

A

11



@) FUEEREERE ELRRBE

410004.0F fegilkzA38i% A -1.62 0.00 2.14 Z R
290003.0F A4z B A -0.86 0.00 -2.13 AT A5 2 5 etk
k. wind, ZRIbiF%

() BTmHEE

LHEANTATE B R G F T 3 P 35 (E K 0 0.05 %.
Bl -22 SRk bR SBURALIEIG I R HE A fi+

080011.0F KB T 0.09 0.00 0.88 P4

128011.0F E#& 45t T B 0.08 0.00 1.04 HigT
519589.0F ARG B 0.08 0.00 0.99 ERE
121011.0F E&#HET T A 0.08 0.00 0.96 ik
519588.0F AR T A 0.07 0.00 0.91 ERA
519510.0F #4k= 25T B 0.06 0.00 0.00 J& SRl
290001.0F #fz R Rik#A 0.06 0.00 0.79 X 3¢ BE
519509.0F iH4kac a5t T A 0.06 0.00 0.00 J& A
310338.0F #H et H 0.06 0.00 0.82 JE ety

050003.0F  1#BE Al s 0.06 0.00 0.90 KF

K wind, ZIGES

KR -23  Teililidpdka B RABUAAT AHER R HEY 5+

460006.0F feAZAuz8 5 M A 0.02 0.00 0.52 Y3
163303.0F KR T 0.02 0.00 0.80 £33
460106.0F 44 A4 5t T B 0.02 0.00 0.60 WA
162206.0F  ZiA % )4t H 0.03 0.00 0.90 IR
260102.0F FIAKIRIE T A 0.03 0.00 0.68 BT R R
213009.0F =EA®T A 0.03 0.00 0.98 I %h
560001.0F ARG T 0.03 0.00 0.50 H 3K
260202.0F =AKik ¥ T B 0.03 0.00 0.76 TRYE R, M
213909.0F =& T B 0.03 0.00 1.06 %5 %h
370010.0F E#EMHGE T A 0.03 0.00 0.67 ER N84

Jedi: wind, ZRAGIES

KR -24  BRITTTpdE A SR R AHE R KR HEA T+

270014.0F AT B 0.05 0.00 1.30 B A 45
110016.0F BT B 0.05 0.00 1.30 5%
003003.0F 48 F N A3 F)| 0.05 0.00 1.28 W Ik

12



R TRE

288101.0F
519998.0F
163802.0F
150015.0F
270004.0F
110006.0F
202302.0F

Sk wind,

253050.0F
253051.0F
519509.0F
519510.0F
560001.0F
460006.0F
460106.0F
370010.0F
260102.0F
37001B.OF

FAZ IR T 0.05
KAZH &0k B 0.04
AR T 0.05
TARE T B 0.05
JESET A 0.05
Bk pTm A 0.05
7 WA A B 0.05
ZAbiE
K& -25 Temiiigits:
HIEZR T A 0.04
HIEZR T B 0.04
WA T A 0.06
WA AT B 0.06
HEET 0.03
AL ERAEE T A 0.02
Ae R T B 0.02
LB T A 0.03
FIAKRKE T A 0.03
LREARST B 0.03

SUs: wind, ARALE%

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

1.28
1.27
1.24
1.22
1.22
1.22
1.21

A GBI KR A

0.00
0.00
0.00
0.00
0.50
0.52
0.60
0.67
0.68
0.75

@ SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

Eyars
KSR
EREE YV
K
B A 4E
551
IR

LA
AL
B S A
JE) A
H 3K
Wik
Wik
E L&, HRK
EWIN T TS
FREILH

IR ORA I P ) EBURALIE IR N -1.17 %, HAEGRA
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
519697.0F AR ARA
202202.0F ) 7 B3 (A

KW wind, ZRILiES

0.00
-0.05
-0.10
-0.20
-0.83
-0.91

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.52
0.00
-0.30
-0.74
1.00

R HR

Ik X %
£
7?47 "‘ﬁ e
o4
R F
F i

13



@ S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

(B HES

T e e 4 18 P ot PRI SR Y L 42 (LOP), Bl 1 & r i ik 4
B -27 SPGB SRR i E I K e H 42w+

14

FERBEARANBE RGN E S (S

166008.SZ
184705.5Z
160617.5Z
161813.5Z
161713.5Z
165509.57
164902.5Z
164105.5Z
500005.SH
184692.5Z

184721.SZ
500058.SH
184689.5Z2
184728.5Z
500056.SH
500009.SH
500003.SH
500006.SH
500011.SH
184688.5Z
KJH: wind,

184688.5Z
160617.5Z

IR 3 % B 4R
KeWFE
I S
ARARAZ A i A

BRI R A

15 MG SR H

ARAZ RIS A)

43 R E R
H AR A

wind, ARGk

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

I T U

NS L EE Rk
S

ki dbdldidl Al dld s

abdkadbabadbadbdbabadla

o B E

ARAGUESR

KR -29 B PIEE G4 FF R ABURA HE I KR HE A -+

P i
M Ak 3 )

161713.5Z &1z A R A)
166008.5Z ' BLIE IR =R

184692.SZ

A oA

0.07
0.00
0.00
-0.09
-0.30
-0.40
-0.49
-0.80
-1.24
-1.31

-4.53
-4.42
-4.09
-4.03
-3.67
-3.46
-3.46
-3.42
-3.41
-3.31

-3.31
0.00
-0.30
0.07
-1.31

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

AEHRIRE

) PR VR B K R
-2.38%, WL EAVYLOANE A, EEMPET 2011 4E 4 H 22 HEaE By, JEEER N,

1.15
-0.29
1.40
-0.67
1.19
0.50
0.00
-0.20
-3.15
0.88

-13.07
-10.24
-5.03
0.50
-6.85
-4.77
-8.88
-3.53
-6.45
5.69

5.69
1.40
1.19
1.15
0.88

PRI L

A
0
fa se.4%
FME
K 5%
ii@ff@
Rt 49
WJ KX
"

T

JoR ST
’/\/j\j%]
SRZAY /;‘j:‘

\\3@

21

=
4K F
B E#%
EXH (P
T

e\

DER
fa %1%
K E 5%
L
T



R TRE @ FRIREGRERST

165509.57 12 im3g iR A -0.40 0.00 0.50 ECE )
184728.5Z A4 fA -4.03 0.00 0.50 B
184699.5Z A AR -3.13 0.00 0.27 T %ﬁ RS vid
164902.5Z R 4RAZ A A) -0.49 0.00 0.00 ik 49
164105.5Z 4&'g AL 4R -0.80 0.00 -0.20 &u KX

KU wind, ARILIES

KR -30 B PSR FERABURATAHE R KR HEA )5 +

184721.5Z Ao F A= -4.53 0.00 -13.07 R ST
500058.5H 44+ -4.42 0.00 -10.24 2N
500002.SH # 4 %A= -3.24 0.00 -8.90 1EFAE
500003.SH #4412 -3.46 0.00 -8.88 514 F
500038.SH # 4~ % -2.18 0.00 -8.31 ) %
500056.SH  #4F3% -3.67 0.00 -6.85 AtiE

500011.5H X 44 & -3.41 0.00 -6.45 EX 1P
500001.SH #4444 -2.68 0.00 -6.08 F2iM

18470152 H 4% -3.08 0.00 -5.85 %+

184689.57 A 4E % -4.09 0.00 -5.03 Hikik

HUE: wind, RIGIEZF

LR R I R N 9.71%,  H R 8.59% A ELifr i A I 4k sk T, S AR
105 P H R A BB L2 25 18] EPEETJ%IK&DT ERFEEIOR, B PS5
BB ECR LU B, R SO R Bt E i O A Ay il L B, AR5 15 8

19

> %

K2R - 31 B pSEG BRI i R e T

500005.SH H AR B -18.80 2014-05-09
500058.SH o4+ -14.58 2017-08-14
184728.5Z Ao re -13.42 2016-12-09
500056.SH Ao -13.36 2017-03-12
184722.5Z EeRE -13.01 2017-07-05

KU wind, ZRILIES

KR - 32 PSR i A2 3)

15
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S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

LT-60-0T0C
80-0T-0TO0Z
ST-0T-0TOT
¢Z-0T-0T0C
6¢-0T-0TO0C
SO-TT-0TOT
CT-TT-0T0C
6T-TT-0T0C
9¢-1T-0T0Z
€0-2T-0T0C
0T-2T-0T0C
L1-2T-0T0C
t¢-2T-0T0C
TE-CT-0T0Z
LO-TO-TTOT
¥T-T0-TTOC
T¢-10-1T02
8¢-10-1T0C
TT-20-1T0C
8T-20-1T02
S¢-20-TTO0C

0-£0-TTOT

TT-€0-1T0C
8T-€0-TT0T
GZ-£0-TTOT
T0-¥0-1T0C

80-+0-TTOC

i
A
3

ST-v0-TT0C
¢Z¢-v0-TT0C
6C-#0-1TO0T

B

/K{E wind, ;Ejtlﬁg?

O\ BIFrEE

150018.5Z
150028.5Z
164207.0
F
150025.5Z
150020.5Z
150022.5Z
150012.52
150010.5Z
150006.5Z
150016.5Z

121007.0
F
161010.5Z
150027.SZ
150021.5Z
150026.5Z
150009.5Z

16

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

sRAsAL
2 F JiE 500A
RELHA A

KAz F 55 A

T EILF % A

¥ 7 BRI AR A

[ B 22 345 A ¥ 3E 100
E A AEEm L
KEFK A

L ATE SR A

HF IR InAR L

T B RF RIS
RALEA 4% B
% ECA 444 B
K7 F 44 B
FEAR I Al I,

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
-0.50
-1.65
-1.99

0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00

1.80
0.00
1.11

1.29
1.28
1.80
1.83
1.71
1.65
0.00

0.00

0.60
0.50
4.48
-1.75
1.54

-8.39
-8.13
0.00

-4.25
-4.53
-12.55
-13.23
-1.83
-1.21
-1.02

0.00

0.30
-9.71
7.80
-4.22
3.73

JE) 3
X A A
KL

W 5 AT

7] 1 R
S
#FK

A2 80
7
KEF, L
%

*AE

R AP A4S
SKIT

R, 7D

% 9 8]

FR 5%, B



REMRRE @ FlrisRnERLE
7
150003.8Z2 #fzth%ah A -2.39 0.00 -3.09 -8.13 2
150002.8Z Kk AAkik -2.51 0.00 -1.87 -5.64 ) 8
150013.8Z E B4 B FiE100 -3.61 0.00 5.03 7.64 # ik
150008.SZ [ 4% 344 35 Fa ) B -4.08 0.00 1.54 -4.53 REF %R
5%
150011.SZ B & A&{EHEIR -6.00 0.00 -12.04 -6.83 JB 7L A2
150019.5Z 4RApstit -6.34 0.00 -4.51 5.94 B 3%
150007.8Z kA Fl/x B -6.50 0.00 -5.07 -7.09 7
150023.5Z ¥ 7 BHIE IR -6.74 0.00 -4.99 16.25 KA
150017.5Z 3% LAEH A B -7.70 0.00 -8.56 0.66 IEEKE
150001.SZ E & #H4rhaa iR -8.18 0.00 -13.31 2.40 A%
150029.SZ 1z & 500B -9.88 0.00 0.00 6.66 X Mt
Jedsi: wind, ZRAGIES:
(fL) QDI #4&
AT SRS QDI FE 4 I B AURAL HHE IS K 2 8-0.79 %.
PEMERE TR H B AE, X T QDI ZEEFATTN G IR FF IR E W I ), AEZFFEL
WA I 2N A T 3 s A O AR, AE K B 35 ) U o st B8 8 35 3R 0 B T 55
BATTHOHE AR TG BT 8 IR BN OB TR E T IR R4 IR GRS 45528
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
M. HIE5IAE QDI JE4 W nT Be e —Fh b By R . it &2 78 4 A
H QDII, #ERBRE TN .
KK -34 QDI 4 I B 1 K HE 4
320013.0F BRERE L 1.80 0.00 0.00 IS
160213.0F E &40 074 %, 100 0.97 0.00 5.50 ) 9
206006.0F e, A8 SRR K I, 0.59 0.00 2.41 Bk R
486002.0F TARBAE AL 0.55 0.00 1.68 e
080006.0F K AR F AATL 0.48 0.00 2.86 AR A, F A
100050.0F 5 B AR A 0.20 0.00 1.00 Mo & RI%E
161815.0F RAEFBIK A 0.10 0.00 4.37 JE 3%
378006.0F ERERITET Y 0.00 0.00 0.00 TR
163813.0F 4R A TR R 0.00 0.00 0.00 JE S
519696.0F RARIR AR L -0.25 0.00 3.79 FABHE

17



@ S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

377016.0F
217015.0F
460010.0F
470888.0F
000041.0F
539001.0F
486001.0F

AR AR K AR

BT R

A6 Z A% T 4k
ILRNG ik
A B ARt
BAZ A G
TAREE 2 FREE
Jedsi: wind, ZABIESR

= FRTES R AR

IS R HAA R L R R P o

210007.0OF

630010.0F

070022.0F

519676.0F

001021.0F

001023.0F

080007.0F

18

& ¥ IEHAAR
&

R

Z 9

Fe N

R ARK

bR
O

AR TR A

ERTAPEA

FELAFEC

K R &R A

-0.28
-0.46
-0.50
-0.70
-0.83
-0.87
-1.05

0.00
0.00
0.00
0.00
0.00
0.00
0.00

R -35 AR A

R

Bre de B

Bre e B

&

2

7 R

=

B B2 R be SR o E b Sk B B R B2 R B R R ok R B2 R ok B RE 36 8
Rl e

3R
e

2011-04-26

2011-04-26

2011-05-03

2011-04-25

2011-04-26

2011-04-26

2011-04-20

2011-05-27

2011-05-27

2011-05-26

2011-05-25

2011-05-23

2011-05-23

2011-05-20

AR BE
3.32 TKRE iR
6.64 KE R, %%
-1.39 LN EFRA
2.48 EHAT A
6.58 J & e tr
4.37 =) o R A
3.89 AR, 7 1B

o 3 ARAR 4B 45 20790%+ 7E B4 2
F) & (FH5)*10%

PR 300 48ROI F*T500+ EAEE 1]
o B0 F*25%

PR 300 45 HolC 25 F*0506+ LAE [ i
§ 4O F45%

ZFPBRATE RGP BEBE)

iBoxx T4 P [ 45 4¢

iBoxx T4 b [ 45 4k

= S IRITR I HO B R (BB



10

11

12

13

14

15

16

17

18

19

257070.0F

040021.0F

210006.0F

233009.0F

688888.0F

160123.0F

160124.0F

360013.0F

360014.0F

320015.0F

150036.5Z

150037.SZ2

B PR AR AT Ak

BRI

S ERA

AT R A R
x

/7 ¥ 3E 50 1% A

& % #4E 50 1% C

HRREEREA

715}:17% EBAE1E A
Anin C

Bre e

>

e 3 W

R

Bre e e

& W

-

il

3:?_

sk B MR SR E &R R R Sk B R E ok kR EQ R Rk
=

~.

S &
U R TR AL

e

N Y L

=

2011-04-15

2011-04-18

2011-04-13

2011-04-15

2011-04-25

2011-04-13

2011-04-13

2011-04-11

2011-04-11

2011-04-08

2011-04-06

2011-04-06

2011-05-18

2011-05-13

2011-05-13

2011-05-13

2011-05-13

2011-05-11

2011-05-11

2011-05-11

2011-05-11

2011-05-10

2011-05-06

2011-05-06

NORTHERAST SECURITIES CO.LTD.

@ RIDESEIRIGHEIIRASE
SPIE 300 4844*80%+ L iE E 1R 454
*20%
MSCI 4 £.4 ¥ 0K 3 454k

ZFIBAT R R H AN EHE)

o JiE 800 5 £5*80%+ ¥ JiE 42 A1k A48
$*20%
PR 300 #5000k 5 F*T75%+ EAE B AR

FE A B F*25%

W iE 50 1k F 48 35*05%+4 AT E 21 A
A F (Hh/5)*5%

HiE 50 1k H 45 3L*05%+4R AT E 21 A

FANE(H)E)*5%

o {2 A4

EF, .tg,—»

5

mLV
Wy

14

= HRAT R G BB R (BLE)

A4 L,‘a DECE- QA

*90%+ ¥ fit B 1t & Lfl HEOKHEF
*10%
Eilkis fir & & F8 H s R
*90%+‘:f7 B fr & MRk s &
*10%

19



o Ty AEHRIRE

P B A AR Sk A
2011-04-06  2011-05-06  *90%+ F 1% [E fit ¥ A 45 #lk 5 %
*10%

BB R FRA 5

20 162215.0F -

NI

R R E
A E

o [E] 15 A B F5 K *A0%+ R AR A 48

2011-04-18 2011-05-06
$£*30%+ A AH ) £ 35 44*30%

21 590006.0F

O =
B o> R

S WIND, ZEdbirs:

=\ FRERE

AR (513 HAE5 6 H) J& 2011 4F55 19 J, % N 5 5O LU E R
(—) EWEEERA

A JE B A BN DR A AT
(Z) E&E#H

AR S AR EBH

SEBOLSSTITRE 6 LK, EHRBIEAE A Bl ea I = R &, (HA]
—HEA RIS IGE. R RTEE, 2009 4@ #IT H H0AF] 96 J5 7, L 2008 4
RN T 3, BB 4 feooke . i IRIEDEE, #8200 45 ], FUT
FRAIE G 3 " E BT/ B S 200 J3 77, $2 MR HA0K 500 Jovt 5, & H e BLmack
STHRII 10 A2 oCRIARE . LLH T 60 2 XAk~ w5, BF e 888 of ik B 5 R KL
e, LA R REE I R I T L B

5 R el A MA@, B G BT e f ISR A .

(=) BIepR4HEH

2

ENEEEYVE e R

\5

() ZE&TF

4 H 22 HG gL &I P #0h 82,640 7, 4% A 4 A 15 H ¥ 69,647 1471 12,993
F, RN 18.7%, FEGTT i MR nl g R IES: 2 et NI A BT, Bt

20



AEHRIRAE @ FRIREGRERST

SFF ) EE 2010 4 8 F 20 HIABIM BrgAl 54,612 ' 2 )5, Waeli— M, W
HJa— B R SR NS B LR . (H2HE 2010 4 10 i BAk, KiLfs
Famh ) T, JEETF AR T R, AN E AR B, 2010 45 11 A R H,

TERB R IURIR AR AP, B0 P HR W 2RI, HR 200 H . 48R
X5 5 S RAT A G, 53— 7 1Al e Al H i 6% I I T 3 308 S EA T .
HJG BN ST B8 KRR E R % & G sh AN o T AR P AR 10
S BT AN R (Rl 2 G, SLEEH R B0 9T HAR S SOrR AN B, IF BT T
fr, RILH T N IR SR T . 5 T P AR 2e %, R I IE T Bt .
IR R 2 R, R RS

K% -36 HrifEeIr A

101,?5{; o 10#, Asz.
8,49

P! 91/?5%59%%5
3%5 83,436

79 640
127 ’
71 ‘?.2 552@#4 73{1_.’ 72,2‘54 73,167 oka7

61,88 59, 9762 ’h?g 6%8%kfyo 61,062
5597 :* 54, 5\12 55 80 ,83
43,239 46,901 46, 290 4&5}&5 4 ﬁ %J 47, 789749
40,422

38, 9 3
33,409 32 3]@9%?&33*?& 2627 30,789 >
23

6,050

2010-01-08 |
2010-01-22
2010-02-05 _
2010-02-26 |
2010-03-12
2010-03-26 _
2010-04-09 _
2010-04-23
2010-0507 _
2010-05-21 |
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