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BR2 FETHRA

=Ei 21678.80  14.74 14.61 14.14 1.89 3.09 3.09 7.70 -0.89
ERERES 3516.28 11.78 11.66 13.12 2.21 2.61 2.61 4.26 15.19
ZEE SET 875.07 13.44 12.30 12.43 1.75 2.25 2.25 9.75 19.13
EEELK 12161.75  15.17 14.47 12.86 2.24 2.16 2.16 6.07 -4.94
HERFH 63.93 16.40 15.52 13.81 2.43 2.09 2.09 6.23 -1.51
BEHAPEEK 4103.12 19.28 18.76 16.15 2.01 2.07 2.07 7.45 1.06
7%E CAC 40 3716.05 13.05 13.05 11.09 1.22 2.00 2.00 7.93 -5.60
S&P500 1121.64 14.98 14.22 13.26 2.07 1.82 1.82 8.82 0.59
£ DAX 30 6259.63 13.95 12.20 11.37 1.42 1.82 1.82 4.93 5.07
EIRHT 10653.56  13.91 13.91 12.84 2.57 1.79 1.79 9.00 2.16
BAFIT AS30  4586.30  35.47 16.82 12.63 1.97 1.75 1.75 6.05 -6.07
NASDAQ 2288.47 24.90 17.32 14.97 2.58 1.50 1.50 8.50 0.85
EEER 100 5332.39 18.39 13.41 10.99 1.80 1.41 1.41 8.45 -1.49
ENEE NIFTY 5439.25 19.02 18.03 17.06 3.17 1.33 1.33 2.39 458
BE KOSPIS0  1516.09 14.29 12.80 9.09 1.40 1.17 1.17 5.11 3.13
H# 225 9642.12 24.55 18.54 17.44 1.28 1.10 1.10 2.77 -8.57
SR 300 2897.66 19.05 18.35 16.29 2.72 1.00 1.00 13.05  -18.96
BEEZRT 68094.76  14.79 13.85 12.94 1.99 0.86 0.86 11.75 -0.72
BB 7963.30 16.56 14.24 13.36 1.76 0.65 2.61 8.65 -2.75

FH#KE: Bloomberg ZF%; Wit EEE: Rid 1N EE;

1.2 Wl BRINTSBEOER

VIX 5% . BRXER CDS BRINETTIHEO#ER., RN EZER NG CDS #44:E5%, B~
RAFBEETREI TR,
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EB AH BCSRMISEEE . LA AH BCEMISES S5 = 98.7, A+H IR A BRAEXS H BRBEMN B4R
BRI LENLSE, BERMEMSENAITNER, BEZK 13 JINEH SE M EANTTNE K
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180} BERT 14.18 21 -22.60%
140
FEAE 24.01 34.7 -20.69%
120
100 | THRT 4.26 5.98 -18.35%
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g & 8 % § 8 g g & 8§ g FESE 7.66 10.72 -18.10%
HEIEKR 19.75 27.55 -17.83%
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ER1S ABRRAERRAH LA E b

BB MAX MIN AVE  NOW ADJ-MAX ADJMIN ADJ-AVE ADI-NOW LAEEEYH

=B 86.30  18.09 46.11  19.19 80.70% 44.14% 76.85% 0.10% 76.74%
XF%. 10080  19.52 4852 2355  111.06% 55.54% 86.09% 22.85% 63.24%
B 89.72 9.33 4393 23.94 87.86%  -25.66% 68.49% 24.88% 43.61%
BN 90.67 17.22 37.73 19.59 89.85% 37.21% 44.69% 2.19% 42.50%
REELE 76.41  10.21 33.30 16.42 59.99%  -18.65% 27.71% -14.35% 42.05%
WIEHE 89.02  14.72 49.94  30.15 86.39% 17.29% 91.51% 57.28%  34.23%
B = 88.30 12.84 37.42 21.48 84.88% 2.31% 43.50% 12.05% 31.45%
TKRF 75.48  12.07 32.60 19.19 58.04% -3.82% 25.03% 0.10% 24.93%
Aimfk T 38.96 11.76 2354 13.17  -18.43% -6.29% -9.72% -31.30% 21.58%
£ f 96.07 19.13 4487 29.15 101.15% 52.43% 72.08% 52.06% 20.02%
R FF 84.40 9.93 29.62  17.99 76.72%  -20.88% 13.61% -6.16% 19.76%
SRER T 67.65 15.24 28.76  18.13 41.65% 21.43% 10.30% -5.43% 15.72%
|| 42.44 9.51 19.15  11.19 -11.14%  -24.22%  -26.57% -41.63% 15.06%
BESE 55.07 8.82 28.37 19.09 15.31%  -29.72% 8.82% -0.42% 9.24%
Mg Il 49.79  19.69 31.92 22.39 4.25% 56.89% 22.44% 16.80% 5.64%
BimFAFE 52.15 16.01 23.64 16.73 9.19% 27.57% -9.35% -12.73% 3.37%
Bh 4843  23.99 35.19 25.46 1.40% 91.16% 34.97% 32.81% 2.16%
A0l 58.37  14.23 3251 2353 22.22% 13.39% 24.68% 22.74% 1.94%
TN 52.49 5.73 2437 18.42 9.90%  -54.34% -6.53% -3.91% -2.62%
P I 53.73  11.75 2751 21.32 12.50% -6.37% 5.50% 11.22% -5.72%
HBRE 5217  11.70 26.73 21.63 9.23% -6.77% 2.53% 12.83%  -10.30%
455N 77.50 7.20 35.83 28.41 62.27%  -42.63% 37.41% 48.20%  -10.79%
SPi] 106.13  19.81 46.25 36.18  122.22% 57.85% 77.37% 88.73%  -11.37%
TREE 55.31 11.62 29.77 24.36 15.81% -7.41% 14.18% 27.07%  -12.89%
BEEARK 3263 1296 2066 18.11  -31.68% 3.27%  -20.77% -5.53%  -15.24%
KE 93.36  22.99 46.84 37.67 95.48% 83.19% 79.64% 96.50%  -16.87%
Al 58.67 8.58 31.68 27.48 22.84%  -31.63% 21.49% 4335%  -21.86%
=E 97.60  21.33 53.92 44.09 104.36% 69.96%  106.78% 129.99%  -23.21%
F AV E B 8523  17.78 40.48 34.24 78.45% 41.67% 55.26% 78.61%  -23.35%
BERE 69.78  16.89 39.20 33.36 46.11% 34.58% 50.35% 74.02%  -23.68%
B TH¥E 51.81  11.07 33.19 29.68 8.48%  -11.79% 27.28% 54.83%  -27.55%
®@EMT 80.21  23.65 42.74  37.06 67.94% 88.45% 63.90% 93.32%  -29.42%

RRHE 97.36 30.96 62.81 52.87 103.85% 146.69% 140.87% 175.80% -34.93%
fEeE 95.16 10.99 45.17  39.93 99.25% -12.43% 73.23% 108.29% -35.06%

RS 72.29 14.30 40.21  36.54 51.36% 13.94% 54.22% 90.61% -36.39%
HEHE 92.82 24.63 48.61 42.97 94.35% 96.25% 86.41% 124.15% -37.74%
EARL 69.17 24.19 46.55  41.57 44.83% 92.75% 78.54% 116.85% -38.31%
2 S| 81.66 541 41.74  38.35 70.98% -56.89% 60.07% 100.05% -39.98%
1 ER 59.61 8.75 37.78 35.45 24.81% -30.28% 44.89% 84.92% -40.03%
LB 68.12 17.07 40.87 37.81 42.63% 36.02% 56.76% 97.24% -40.47%
BREE 65.79 15.62 41.38 38.41 37.75% 24.46% 58.70% 100.37% -41.66%
Il2p7i 86.07 30.03 48.32 43.74 80.21% 139.28% 85.32% 128.17% -42.85%
BRZE I 46.29 10.85 2757 28.53 -3.08% -13.55% 5.75% 48.83% -43.07%
A= 71.18 14.98 35.37 34.29 49.04% 19.36% 35.65% 78.87% -43.22%

EEVIMEENZFHIRFTEN. 10/12



PEIEZ

PNGAN IR/ T] SR 3R
ERZEIRX 11299 1552 38.76 37.12  136.58% 23.67% 48.63% 93.64%  -45.00%
fEig 124.04  30.84 61.18 54.83  159.72%  145.74%  134.64% 186.02%  -51.38%
mZ=iskh 84.36 9.79 33.97 34.89 76.63%  -21.99% 30.30% 82.00%  -51.71%
EypAl 7847  17.61 46.99 4459 64.30% 40.32% 80.23% 132.60%  -52.37%
T ER AL 65.13  13.36 37.27 37.75 36.37% 6.45% 42.93% 96.92%  -53.99%
BREE 77.03  16.49 41.97 4250 61.29% 31.39% 60.95% 121.70%  -60.76%
= 238.95 46.37 105.89 89.50  400.31% = 269.48%  306.09% 366.88%  -60.78%
L & 56.23  21.68 38.34 40.88 17.73% 72.75% 47.05% 113.25%  -66.20%
EZNCN 4220  14.87 28.84 3504  -11.64% 18.49% 10.60% 82.79%  -72.19%
LGy 92.80  22.90 54.45 53.90 94.30% 82.47%  108.83% 181.17%  -72.34%
A i) 63.71  12.23 36.76  41.01 33.40% -2.55% 40.98% 113.93%  -72.95%
HZg i 66.73  24.06 41.06 44.38 39.72% 91.71% 57.49% 131.51%  -74.02%

LFELF4  107.09 10.81 37.94 4292 124.23% -13.86% 45.50% 123.89% -78.39%
BRI 82.47 22.95 50.55 52.74 72.68% 82.87% 93.85% 175.12% -81.26%

EAEA 70.69  14.99 38.16  44.06 48.01% 19.44% 46.34% 129.84%  -83.50%
iTEHNIEK 7271 12.25 4261 47.83 52.24% -2.39% 63.41% 149.50%  -86.09%
B0E Il 100.53 3.28 3420 44.08  110.49%  -73.86% 31.15% 129.94%  -98.79%

S EFM 84.35  19.95 54.25 59.47 76.61% 58.96%  108.04% 210.22% -102.18%
RHBUE 82.40  21.95 51.48 60.17 72.53% 74.90% 97.42% 213.88% -116.46%
TEE 68.42  20.89 4438 55.67 43.26% 66.45% 70.20% 190.40% -120.20%
E TR, 69.59  21.25 4466  56.53 45.71% 69.32% 71.29% 194.89% -123.60%
BEIEE 11254 5.25 34.05 4959 135.64%  -58.17% 30.60% 158.69% -128.09%
B F Tk 83.43 1461 46.88  60.29 74.69% 16.41% 79.81% 214.50% -134.69%
MERRS  127.75  17.46 59.21 77.86 167.48% 39.12%  127.09% 306.16% -179.07%

3 MAX: W3 FHIREHAFE, MIN: WZ3FHRITHAFE, AVE: A3 FHGFLITEE (BARFL) ; NOW. RFi#AFADI-MAX :
HRHMAXIABMAX-1, ADI-MIN : ZZEMIN/AMIN-1,; ADJ-AVE . ATEEAVE/AFAVE-1 ADJ-NOW - AZHNOW/AMNOW-1 A &1 % ADI-AVE
JAZADI-NOW
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FRIEHGEWEMINTIER:

B EH FITLN

BEUEER (T 6 NB R, BRMNERIET IR 300 1551 20% 4 E )

# H (FiteNBER, BRNEIMET IR 300 155 10%E 20% (8 )
s M (Fut e NBR, BRNMFBILABIS PR 300 8517 + 10% 2 18] )

| B (Fite MNAR, BNERMETIFFE 300 5% 10%IX )

1T 38 BRI -

SBEUEE (Ut 6 MNBER, fTFsEERIa TR 300 F541 10% U L)
#F (FTUuteMNBR, frlisgkMsa T AR 300 385 5% E 10%2 (48] )
& M (T 6e NAW, TIEEFRIAEN R 300 55T + 5% 8 )
B B (e NAW, TISEERISE TIFR 300 551 5% U L)

R -

ESETHE—IMNEENAENTG, BEHTIESZZNFERNNTE, hEESRIONK. BRSO EE
BERIAMR, INEZBERHITIESR X 5o

mHERE, RAFEE.

SRR

RESNEATFRIEFAERTEAS (U TER “FRIEE" ) WBEEPREMET VAL, RETFRIESFLEPE
At A, AEEXSMETTREE. ENFIRALRENTE. RBRASHATETHEA

IR E T EARRERA RN HLEWTFRIEFNATE, BFRIESAERERLARMRTEN, RETHNES
HATFRE R R A PTRIESF RZHNBIAMN, WEABTRESE . FRIESFANE AR SRS 2R R
KM EEEARE, RIPERENEHHATE. FAFRERRELIRE MEARITEIR T HIM,

FRUSUTRERESAREMBEAB A —BRERBRLELNRE . KRERZFRERRRES DT RORERE.
WBERDWTTE. REFEAR, BREENNERROTRTRB IR E AL EOHE, THRNEN. IRERE
RVIESNE. MERBANTRT I, HRELER, KREMBEUAAHAFFERIESERFTERSNILF.

FRIESAFEFTNELTIRS SRR EFMRENEZTHNRBRTLSHRARELLTHIES.
FRIEHEBRTIEAE) 2010 ARINFIE . RE—VINF,

PE¥ESZ PINGAN
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