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NORTHEAST SECURITIES CO.LTD.

— AR &H 6

A (2011-6-27 & 2011-7-1) A JiisgFaigess,

#ub ROk 7 A1 H, Rk

CEOFRREE I 0.48 %, VRIERAFE SR : 1.52 %, JPUK 300 ek 0.74 %, H/hR
e Rk 3.02 %, S IEEE kIR 5 -1.73 %, -2.25 %. -2.51 %F1-12.29 %.

B2 -1 A Belidg bR R SRR O

EiELZ4R 0.48
RIERAE 1.52
P 300 0.74

TR AR 3.02
K. wind, ZRAGIEZR

-0.10

0.55
0.19
0.44

-1.73
-2.25
-2.51

-12.29

2759.4
12178.1
3049.7
6547.8

EHL A SRR BRI R R, A SRR S R R A Bk AE
KRIETji, BRI TKEL 0.76 %, WkikiEi b LA VY37 NE . el
T e ke < S L i 1 FR K IR SR Ak P H TRk 1.45 %, B L B 2.5 AN I R
WAk 1.32%, B EERYLA A0 Al B 0.93%, L

FRY19ANE 4,

R4 0.06 %, TR F EJEY0.4 N E 2 5 A 3R 4 ik 0.97 %,

B EFRY23AN A M. AN, QDI yF{E Ik Pk 2.53 %.
K% -2 KR4 FRIE KRR

HEEL 0.76
BREXE 1.45
BRAXE 1.32
FHAXAL 0.93
fii ke 0.06
B h i Ae 0.05

QDII 2.53
QOIL P 0.97
HRARES 0.35

Kl ARIBUESR

(—) 84S

V3.7
v25
V19
V19
v0.4
AO
AO3
V23
V0.8

0.23
0.34
0.31
0.21
0.06
0.01
0.19
0.27
0.09

-1.91
-7.38
-6.82
-4.41
-0.80
151
-0.88
-2.73
-1.95

EJH L Gt iR B e (A ETF SR AL EO)-F R B BURAL 1T K% 0.76 %,

BRIEAL b 3.7 AN H 5 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 BRI R AL i1

159902.0F LB R ETF 2.67 0.37 -14.27 7B AR
162711.0F J~ & ik 500 2.00 0.49 -6.76 T 2% b
160119.0F 7 F4E 500 1.98 0.54 -6.60 KR, &EHBHT
159901.0F 5 7 £ IFAE 100ETF 1.63 0.58 -4.14 W EIEE
110019.0F % 7 iAF4E 100ETF B4k 1.54 0.55 -3.95 ITHE KK
161604.0F Akid RIE 100 1.52 0.55 -4.13 M XM, T 5%
159903.0F % 7 K % ETF 1.37 0.55 2.22 EikT
202017.0F i 77 iR AR ETF B3 1.29 0.51 -2.13 &iET
100038.0F g B 7K 300 1.23 0.41 4.21 L
040002.0F  4£4= MSCI + & A & 1.22 0.36 -4.01 HFZ FFF
JedE: wind, ZIGIES
K& -4 88058 BRI EN KRS G+
160716.0F = F A 50 -0.83 -0.27 1.29 # el
519671.0F  4&¥TiP K 300 #Hi -0.47 -0.24 0.83 F
510050.0F 487 FiE 50ETF -0.30 -0.05 1.27 7
110003.0F 5 7 ik EiE 50 -0.19 -0.03 0.12 R
510880.0F Ao mAhTHLT ) ETF -0.13 0.05 0.69 12
519100.0F K 2 F3E 100 -0.01 0.00 0.28 B4
050013.0F  1HufA28 K 4 ETF Brd% 0.00 -0.52 0.92 i
510010.0F R 4R 180 74632 ETF 0.00 -0.13 0.40 S R A
510020.0F e A K& ETF 0.00 -0.49 0.99 i
519686.0F X4k 180 /53% ETF B4k 0.00 -0.12 0.47 S R A

Jedi: wind, ZRAGIES

K -5 FRESEE A BRI KR HEAL A+

100032.0F % B R iEL A 0.99 0.41 4.75 R
100038.0F % E 7 300 1.23 0.41 4.21 LM
160716.0F 7 F A\ 50 -0.83 -0.27 1.29 # A
510050.0F 4£ B _F4E 50ETF -0.30 -0.05 1.27 FE
510020.0F At A2 K% ETF 0.00 -0.49 0.99 Ed:d
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NORTHEAST SECURITIES CO.LTD.

050013.0F
519671.0F
510880.0F
519686.0F
510010.0F

T A2 K & ETF B4
AR T P IR 300 A
e R AlTHLF) ETF

4Rk 180 743 ETF 44
4R 180 7432 ETF

Sk wind, ZRIGIES:

159902.0F
162711.0F
160119.0F
180003.0F
159901.0F
161604.0F
040002.0F

450008.0F
200002.0F

0.00
-0.47
-0.13
0.00
0.00

-0.52
-0.24
0.05
-0.12
-0.13

0.92
0.83
0.69
0.47
0.40

KR -6 IREEEESFREBORAIT KR A 51

L7 F R ETF
J~ & F4E 500
7 FiE 500

448 37 88 A ik
% 7 2K iR4E 100ETF
il KAE 100

4 MSCI + B A K
110019.0F %

7 iR IRSE 100ETF B4%
E & 7% 300
KIRA L F 47 300

K. wind, ARAGUES:

(Z) BEES
K& -7
BRI Z R L 1.00
KAALIR B2 1.60
PEIALR 2R A 1.51
SIAERR Z R A 1.38
FREXSE 1.52

KU wind, ZRILIES

2.67
2.00
1.98
0.70
1.63
1.52
1.22
1.54
0.96
0.84

v33
V2.4
V2.4
V28
V23

0.37
0.49
0.54
0.58
0.58
0.55
0.36
0.55
0.29
0.21

SRHE G BRI R R B

0.27
0.37
0.36
0.33
0.34

-14.27

-6.76
-6.60
-5.57
-4.14
-4.13
-4.01
-3.95
-3.13
-2.97

-5.56
-6.63
-8.27
-7.82
-7.76

AEHRIRE

I
F 1%
Ap - FRAE
J& R A
JB R A

7 B AR
4 2 Ak
KR &iET
W 75
P =
KA, EE %
HZEF5F
FRFE KR
ABE A
E s

R, EAEEBCRAEERIL AL, PR ER ROy 1.45 %, L LVY25

/I\Eéj\){—io

Jhe SR R4 B S A AR R BB HE I KRR T RS T 2 W R 812 . A
R B, TS KA
ARAGCHEAT AR IR IAME, KIS EOCS ey oo™ Ml Tl
Ak IR LI L A5 SRS R A L

KE -8

fhe sk BB AT I K R AL A1

T IR AT S KR EDET ot AR B AR R A



R TRE @ FHERRGRERST

481008.0F I 4R3Hfz RAL % 3.46 0.42 -12.75 B
580003.0F AR ZAT L) 341 1.51 -4.77 12
350005.0F  R&431 44 3.12 0.98 -11.66 £%
481004.0F T AR3HAZHMER K 3.09 0.83 -9.07 & Ak
660001.0F RARICIATIL A& K 2.91 0.83 -5.94 & 5%
290006.0F  AAfz &k 2.88 0.87 -12.14 E
290004.0F AR zHAAZE 2.88 0.69 -15.19 R EAR, X 5%
270005.0F JRRF 2.83 0.99 -0.64 Braz
161903.0F ZRAAF L 2.65 1.36 -10.91 Z P H A
000021.0F LB ApRHIEK 2.63 0.75 -7.36 FARE, X L5

SkUs: wind, ZRAGiEds

KR -9 sk BRI BRI R A 51

200008.0F  Kykduhifikit -1.31 -0.54 3.42 WA
160607.0F  M& A fatk % -0.35 0.00 6.57 A
450007.0F T K3 -0.12 0.13 -6.73 &
160505.0F  §af ATk 0.00 0.17 4.33 xR BRbg
121005.0F E& 44413730 7 0.07 -0.04 -7.72 Mo
162605.0F  FIAKIMM A 0.10 0.31 -4.16 Kok %
161609.0F @il 3h /) 44k 0.17 0.00 -11.98 EY
260110.0F FIAKmAsit it % 0.25 0.12 -5.10 JE RIS
519688.0F  R4RMEKZ 0.25 0.01 -9.13 2
180013.0F  4R4eAmst Rk 0.32 0.44 -2.18 LEs)

Jedi: wind, ZRAGIES

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

160607.0F  M& AL fa 4k 3 -0.35 0.00 6.57 A
202007.0F &7 &A=k 24 1.21 -0.66 6.19 HFME,IEE
160505.0F A 4Tk 0.00 0.17 433 AR B
200008.0F K Ik ou M4 1% -1.31 -0.54 3.42 AT
400007.0F A7 R mk 0.58 0.22 1.98 T&
202005.0F &7 iyt 0.81 0.34 1.18 P4, L )
050010.0F A 4FiFME 0.34 0.09 1.13 L
519995.0F  KAiz&H|#4 % 1.22 0.04 1.09 1+ 5
481006.0F  TARIHAZ4LA) 0.49 -0.29 0.77 ES
288002.0F AL BN 1.05 0.40 0.64 2

K wind, ZRILES



@) EIIERAERAE ELRRBE

KR -11 RS E R BURLLHEIE KR 4 A+

410003.0F 5 mKA#H 1.68 0.44 -16.50 [ 4& L
290004.0F  AfE#hmA® 2.88 0.69 -15.19 K ER, ) 5%
240011.0F 4=tk X#EHik 1.99 0.14 -14.49 HoEa8=S
161706.0F  #BAEAMKFA K 1.30 0.22 -14.22 Rk
040008.0F  4e=zRuithik 1.72 0.46 -13.46 i
180010.0F  4R44kJR3EK 1.62 0.25 -13.30 AR
070017.0F &= 2ALF Rik 1.22 0.47 -13.13 4 1)
040011.0F  fesetzuikit 0.89 0.11 -13.09 A8 F
180012.0F 4 4eF#H £ 1.40 0.13 -13.09 e
550002.0F  fZmAFFE ARk 1.70 0.56 -13.00 x| %

SUs: wind, ARALE%

FRRERSHEEMKZE N 1.32%, & F EFRY19ANE k.
K% -12 IROES FREVEE KR LI

RAERER 1.49 V18 0.34 -7.13
Y &l 1.26 V22 0.30 -6.75
e il 1.00 V12 0.19 -5.75
Froie 1.52 V17 0.37 -7.57

kil ARAGUESR

/E/S%%Lﬂ&"E%ﬁﬁﬂiu{%ﬁi‘ﬁiﬂ% BRI 2 W AR A
RN LEHE, DoAY K. ik%ﬁﬁﬂl%\ TR RS A L AR IA IR
i ﬁikﬁkﬁ%ﬂ,ﬁﬂi%fﬂ'ffﬁ, J&ﬁﬂ R B s AR I . TR ORI . AR iR A
e AR IE ﬁf%ﬂﬁﬂ%%ﬂlﬁ:ﬁ o

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

340008.0F >t AALEk 3.28 0.92 -10.31 %4 T
240005.0F 4zt % Kk 3.20 0.61 -11.05 £ e IR GE
483003.0F TARIAZA5iL T 2.68 0.68 -4.12 W
610002.0F  13iA 4R4% 4 2.30 0.91 -7.43 FEE, FHAT
206001.0F  MmbAesTik k& 2.22 0.15 -4.72 82
580001.0F AR BEARE 2.19 0.58 -9.32 JERLH
110005.0F %7 A B AR K 2.17 0.52 -11.91 A =



R TRE @ FHERRGRERST

110012.0F B 7 i AHLE 2.14 0.66 -11.14 ik
180018.0F  4R4eFait 30 2.14 -0.09 -7.05 I AR
110010.0F %7 A MfEm Kk 2.13 0.84 -6.21 pet

K wind, ZRILiES

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

213006.0F =AM SHhH -0.51 -0.27 -7.92 ER53
310318.0F W7 e A A|FE -0.37 -0.06 -1.89 +-F
121001.0F EZ3#4Rk ket 5 -0.15 -0.02 -2.43 b3 <xly
253010.0F Bk 0.00 -0.13 -3.21 HIK
217005.0F B 0.03 -0.08 -14.90 k= B R
151002.0F AR T 5 0.20 -0.06 0.01 ZE #hdh
540001.0F  JC¥-&1Z 2016 0.29 0.06 -3.45 & 235
400001.0F R 0.34 0.13 2.85 T4
257010.0F Bhas it 0.36 0.12 -4.72 ARt
233001.0F KB ahAT ik ifAs 0.42 0.14 -13.90 k523

SUs: wind, ARALE%

K% -15 IRGEEESF RPN KR H A T+

100022.0F ‘g H K% #45ik 1.97 0.86 4.36 KR
002031.0F 4B Rwiifik 1.68 0.47 3.37 22
400001.0F KR Risb 0.34 0.13 2.85 F4&
000011.0F 4B K#&#Fik 1.84 0.41 2.79 I
040004.0F  #Eg=A|RE 0.78 0.09 2.21 s A
121006.0F B & s#4RAafE3g Kk 1.46 0.68 1.96 )3 Rk
375010.0F _E#ZAR+ H AL H 1.01 0.35 1.55 M2 iR, E AR
162205.0F ik 5 4| K& T 0.71 0.27 1.10 WA
151002.0F HOTIR 0.20 -0.06 0.01 R b
202101.0F 7 £ U A 0.49 0.15 -0.13 B0 R, 25k

RIE: wind, ZRAGIESR

KR -16 RIS FRBURAAHER KR HEA )5 +

410001.0F %% x4 AHthik 1.96 0.26 -17.53 SRH
410006.0F 45 Rtk 1.96 0.57 -16.77 EEE
217005.0F Bk 0.03 -0.08 -14.90 Y
420001.0F R AL 1.53 0.35 -14.48 HEm
620002.0F & LIHLERAR K3 /) 1.66 0.44 -14.34 R T FARR
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NORTHEAST SECURITIES CO.LTD.

550001.0F
233001.0F
290002.0F
398001.0F
519991.0F

R EL

K F AT bR

BT AT R
PERR R K
¥ AT AL

Sk wind, ZRIGIES:

(M) e

PRSI A KR 0.06 %, kiR R 0.4 AN A
AENIE LU, wPR GRS BT &, B,
BT, B NI N B 2, BT R A .

0.47
0.42
1.69
1.74
2.04

0.20
0.14
0.23
0.30
0.25

-14.11
-13.90
-13.68
-13.42
-13.32

2] & R
eSS 23
25
S BRig
BRIR
A Fiek
TEHE 4 B8 L
B4

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
LARHEE 0.11
X 0.07
FRAEE 0.01

KiE: wind, ZRAGIESR

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

050006.0F
050106.0F
519989.0F
110017.0F
110018.0F
020019.0F
020020.0F
360009.0F
070015.0F
070016.0F

K% -18

T aT A8 A B
T A8 MNE A
ETlES
5y 77 LI sRER A
5 77 X3 5% =R B
B A A A A
B A4 C
HKRIETME C

7% 5 UM A
=% % LK B

1.07
1.06
0.79
0.65
0.56
0.45
0.44
0.39
0.37
0.37

V0.4
v0.3
v0.5

0.39
0.38
0.19
0.09
0.00
0.18
0.18
0.30
0.09
0.09

(Uil W PEERE Nz 55

0.06
0.09
0.04

oAk b B R HE A4 1

-2.43
-2.30
-0.88
0.71
0.44
-1.22
-1.40
2.28
-0.81
-1.00

-1.21
-0.66
-0.52

KF
KF
)
Aoty it
Aty
ek 4| A%
AN TG b 4]
4 ik
i#
i#



R TRE

5{5”}?‘: wind,

161603.0F
620003.0F
660002.0F
550007.0F
519680.0F
519681.0F
080003.0F
519682.0F
460003.0F
519519.0F
P wind,

163806.0F
360008.0F
360009.0F
450005.0F
160612.0F
450006.0F
217003.0F
217203.0F
217008.0F
070009.0F
Y wind,

620003.0F
582001.0F
410005.0F
410004.0F
310379.0F
310378.0F
217011.0F
550005.0F

HRACUEZ

KR -19  figrdha B RBURATAHER KR HE )5 +

BRIE AT A
AT B A
RARIC R 18 A 38 A

15 M AT B
RARIE FME A A
ARG A\ 5 B
Xk B EE
ARG AT A C
de ZAbztig ) B
de ZAbzbIEF) A

HAGIES

-0.48
-0.30
-0.30
-0.29
-0.29
-0.29
-0.29
-0.29
-0.26
-0.24

0.00
0.00
0.19
-0.10
-0.01
-0.01
0.03
0.00
0.00
0.00

-1.24
-5.49
-2.79
-1.63
-1.60
-1.60
-0.84
-1.79
-1.16
-1.00

KR -20 frdke s FRBURALAHE R KR HEA T+

P 4R AS A 18 F|
HRRIEZIE A
KRRIE/FMEHE C

H g kLIl E A
iy 4 -5

E g ikl C

BEZRMH A

BH R4 B
BH = ARG A
AR

FAGIES:

0.19
0.29
0.39
0.03
0.00
0.03
-0.11
-0.12
0.18
0.09

0.00
0.20
0.30
0.01
0.09
0.01
-0.05
-0.04
0.10
0.03

2.84
2.67
2.28
2.20
2.07
2.06
1.87
1.69
1.53
151

KR -21 ke FERBURAHER KR HEA )5 +

NN E ]

REMAZAEME A
1o K 5 K05% B
AT WK H IR A
v G ERRAE B
V7 ERRAE A
?f” RN E

nn\
i
fx
i\
if
=
3 B
W

-0.30
0.29
0.30
0.31
0.20
0.19
0.30
-0.20

0.00
0.32
0.06
0.07
0.29
0.19
0.19
0.00

-5.49
-4.87
-3.92
-3.73
-3.62
-3.50
-3.29
-2.91

@ SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

R K
P
[ Hm 5k
T e dk, X %

Z e i
I ik
i Ak
X hE B
fa se4%
X hE B
R4E
R4T
TRdE K E 5%
A

e

i

3213

el

HWEL
R

W o ok S 4

11



@ S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

660002.0F FRARICIE 8 A 3% 4| -0.30 0.19 -2.79 [ Ao 2
213917.0F =£ZA3iRIKHE C 0.04 -0.08 277 &%)
KyE: wind, ZRAGiEds
() wmmHEsE
B NTRATT % 22 RS 0I5 Th i35 36 4 I E KN 0.05 %.
KK -22 TR MTiIgdE 4 b S AR i KR HE A i+
050003.0F tHEF M4 0.11 0.01 1.56 kF
163802.0F AR GT T 0.09 0.01 1.85 B ik M
519508.0F kS g 0.09 0.01 1.81 £ ASIN )
340005.0F S i 0.07 0.01 1.45 ERA
392002.0F YT B 0.07 0.01 1.71 TNE
202302.0F &7 434 B 0.07 0.01 1.92 5193
410002.0F e 0.07 0.01 1.79 1%
460106.0F 4z T B 0.07 0.01 1.04 ik
392001.0F bR T A 0.07 0.01 1.58 LNE
530002.0F #HERT 0.07 0.01 1.65 %=
KE -23 TRMTiigEe b SRR E K R HEA 5+
482002.0F TARZfzH T 0.02 0.01 1.48 IR
253050.0F EBZT A 0.03 0.01 0.00 AR
253051.0F EIHH%5% T B 0.03 0.01 0.00 AR
519588.0F AR T A 0.03 0.01 1.47 R4y
519999.0F KfZ4)81ksH 0.03 0.01 1.70 T #)
519589.0F AR T B 0.03 0.01 1.59 Ritk4g
121011.0F BE&#aE T A 0.03 0.01 1.46 ShifrP AR K
560001.0F HERET 0.04 0.01 0.84 B3
180008.0F  4R4&4¢d A 0.04 0.01 1.32 FME
110006.0F S F &A% H A 0.04 0.01 1.74 o5&
S wind, ZRILES
Kx - MR e A E RO I EIG K R HE A w1
202302.0F & # N4+ B 0.07 0.01 1.92 E 213
003003.0F 48 F I3 A 0.04 0.01 1.91 W ok
270014.0F AT B 0.05 0.01 1.90 B A5

12



R TRE

288101.0F
660107.0F
150015.0F
110016.0F
519506.0F
163802.0F
519998.0F

Sk wind,

253050.0F
253051.0F
519509.0F
519510.0F
560001.0F
460006.0F
260102.0F
460106.0F
370010.0F
260202.0F

FAZ IR T 0.05
RARICEEG T B 0.06
TG T B 0.06

577kt B 0.04

BE @R T B 0.04

‘#éﬁ’dﬁ‘ﬁv 0.09

KA EIKE B 0.04
#HAGIES:

K& -25 Biimiigliia:
HIRZH® T A 0.03
EHIEZ T B 0.03
AR AT A 0.04
WAk AR T B 0.04
AR 0.04
LRIIBT T A 0.06
ZIRERE D A 0.04
e RZAIHRT T B 0.07
LR T A 0.05
FIRKIRE T B 0.04

SUs: wind, ARALE%

) REEE

0.01
0.01
0.01
0.01
0.01
0.01
0.01

0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01

1.89
1.89
1.88
1.87
1.87
1.85
1.83

A GBI KR A

0.00
0.00
0.00
0.00
0.84
0.92
1.03
1.04
1.13
1.15

®

BAR
B
JE) A
JE) A
H 3K
ik
M TRYE R
ik
EL &, HRK
R4 R, EME

N BA T R RGN RAIE & P B AU EIE K E N 0.35 %, & Iclblt
FTAPRAALE 2010 4= 10 H BRI A4S, H oA M e e R AT 4

KR -26  (RASES: B RBURAL i HE TR HE A

620001.0F & THLEEE BRA

202211.0F
519697.0F
202202.0F
020018.0F
470018.0F

& 77 B R A

RARPRARAS

i 77 8 [ 3 18
RERRAZL

LR IRA

KW wind, ZRILiES

(B HHAEE

1.30
0.73
0.47
0.12
0.10
0.10

0.44
0.09
0.09
-0.01
0.00
0.10

-13.49
-0.59
-1.02
0.05
-0.79
0.00

B A &
%
RIPF
FhE18)

R R, BR AR
I L &

FRHEANBAIERAGR B IS (NS Qe FEPRALT I KR

SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

13



@ S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

AEHRIRE

0.93 %, B L EFRVY1IIONED M. FEESMPFET 2011 £ 4 H 22 H& b B, JEE#A K
TR I 4 1o ) e S B B A R 4 (LOF), AN T2 A1 3 W3 45 20 S 1 3 opofin DA D4 o

K -27 B PISEG E RBURA i KR HE 4 i1

14

500002.SH
500058.SH
500056.SH
500008.SH
184721.5Z
184701.5Z
500001.SH
184722.5Z
184728.5Z
184690.5Z

BRe e B BE B BR B BRE DR B
aldl dl b Al dl dh dhis
3OS > W e ek R

M A IR R

SUs: wind, ARALiE%

165509.SZ2
164902.5Z
164105.SZ
184705.SZ
166008.SZ
161813.5Z2
160617.SZ
500009.SH
500015.SH
500038.SH
KYH: wind,

184688.5Z

2.51
2.06
2.01
1.90
1.88
1.53
1.51
1.49
1.48
1.32

0.47
0.77
0.55
0.34
0.63
0.45
0.00
0.42
-0.17
0.18

-6.20
-13.72
-7.29
-8.61
-15.03
-1.77
-7.15
-3.90
-3.09
-6.71

K -28  BfpSEGE B R BUR I KR HE 4 e+

IR IR A
ARAZ AR A
g AL E IR
o BR3E 7% = 4R
AR AT R A A

I S
Ao
AR
A eiB i
HRAGIES

-0.10
-0.10
0.00
0.00
0.03
0.10
0.21
0.37
0.38
0.38

0.00
0.00
0.10
0.00
0.03
0.10
0.10
0.10
0.01
0.16

-0.30
0.00
-0.40
-0.29
1.18
-0.86
1.89
-7.07
-4.97
-10.74

K -29  BIEEESF E BB KR H A T+

AT

161713.5Z &4z A R A)

160617.5Z

e, 45 i8]

166008.5Z ¥ BR3E 3% = 4R

184692.SZ

Ao

164902.5Z R A4RA A A

184705.5Z

165509.5Z7 1z Mg iR A

1.19
0.40
0.21
0.03
0.76
-0.10
0.00
-0.10

-0.40
0.10
0.10
0.03
0.03
0.00
0.00
0.00

5.97
2.00
1.89
1.18
1.16
0.00
-0.29
-0.30

1FFHE
Xy
A
Fel 38,
R ST
)+
A2
T4 AR
E75: 4
EX A

ECE )
4
R, 7K 45
0
A
FMeE
Fa %1%
#HER

X FE

I
KIE 3%
Fa %1%
A
B
R4y

E/CE7 )



R TRE @ FRIREGRERST

164105.5Z 45 &AL =R 0.00 0.10 -0.40 &) k4
184699.5Z AR A 1.06 0.35 -0.73 TIRAZ Y AR

ks wind, ZAbiE%

K -30 B PIEEE A R BRI KR HE 2 5+

18472182 H#H Ao Ff= 1.88 0.63 -15.03 JBR ST
500058.SH A 4&4F 2.06 0.77 -13.72 B
500038.SH  #k4id %% 0.38 0.16 -10.74 x| % E
500003.SH #4412 1.00 0.20 -10.42 544 F
500011.SH X444 0.61 0.18 -8.93 EX 1P
500008.SH k4>t dg 1.90 0.34 -8.61 FE 3R,
184701.8Z A 4&x45 1.53 0.45 -7.77 #F
184689.57 H4E & 0.76 0.08 -7.49 Hikik
500056.SH #4713 2.01 0.55 -7.29 At
500001.SH # 44 4% 1.51 0.00 -7.15 F2iM

ks wind, FAbiEZ

B R R 7.73%, ST 6.89%AH LT A8 IR S BUBOK, SR
115 P BRI A B2 0] o T T S AR RRE8OKR, 3 PR
BRI LEBT IR, @ BOH ISR & B O A Ay mdfr L B, AR5 25 189
Ao

K% - 31 B PSS bR R sl 4 i

184721.5Z Ko FFa -12.68 2017-03-22
500058.SH Ao+ -12.17 2017-08-14
184728.5Z e ra -10.74 2016-12-09
500056.SH A oA -10.36 2017-03-12
184722.52 AR E -11.14 2017-07-05

Fis: wind, AAGiESR

B - 32 B PSR B3 i A2 5

15
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NORTHEAST SECURITIES CO.LTD.

LT-ZT-0T0T
TE-ZT-0T0C
v1-10-110¢

S¢-70-1T102

TT-€0-1T0C

TO-¥0-TT0C

6Z-V0-TT0T
€T-S0-TT0T

€0-90-1T02

L1-90-TT0C

| €o-z1-0102
0T-21-010Z

| vz-zi-0T02
| zo-to-TTOZ

| 1z-10-TT0Z
| sz-10-TT0Z
| 11-70-TT0Z
| sr-zo-TT0Z

| vo-go-1102

| sr-c0-T102
SZ-£0-TT0Z

| so-vo-TT0Z
ST-¥0-110¢

Ze-v0-1102

| 90-so-TTOZT

| oz-so-110Z
L2-S0-TT0Z

| o1-90-TTOZT

AR BE
NN
2 2
e
8 3
N O
P g

-13.71

ks wind, FAbiEZ

O\ BIFTHEE

150023.5Z
150017.5Z

150029.57
150011.5Z
150001.SZ
150019.57
150007.SZ
150003.5Z
150021.5Z
161010.5Z
150009.S7

150008.5Z

150027.SZ
150028.5Z
150025.5Z
150022.52
150002.5Z

16

K% -33  BURrEEGE bR BURA I KR HE A 1 DL

¥ 7 BRI AR
32 AE 445 B

9% 9E 5008
E A5 A3
FERAR T 4G TLIX
AR A gt
KEF K B
#IERBHH
% EILA 5% B
FERF Rk A
FEHAR IR Fa il L

LEE e

RELRA)INA B

%, iE 500A

KT F 9% A

W 77 BRI R
XML

3.79
3.53

3.41
3.29
2.78
2.72
1.70
1.33
1.00
0.90
0.63

0.63

0.30
0.10
0.10
0.10
0.09

1.37
1.63

0.95
0.00
1.03
0.97
-0.21
0.33
0.70
0.30
0.10

0.10

0.10
0.00
0.00
0.00
-0.10

-1.74
-9.63

0.00
-15.62
-21.30
-9.30
-8.61
-5.97
5.42
221
-2.58

-2.58

-1.40
0.00
1.98
2.80
-5.71

18.61
2.03

8.77
-5.21
9.93
9.88
-5.17
-7.70
6.31
-1.56
3.88

-5.23

-8.64
-10.26
-4.08
-14.16
-4.59

kot
Ik KR
X HEAd

BT b A2
St
k4



R TRE @ ErRIEREeRGa
150018.5Z 4R4EA4it 0.09 0.00 2.79 -11.26 a3
150013.5Z E#%A4E B F4E100 0.09 0.00 -2.38 7.67 # ik
150012.5Z E Bt % 345 A F4E100 0.09 0.09 2.79 -12.89 #H ik
150010.SZ & fAEMAM L 0.09 0.00 2.66 -2.09 A2, B S
150006.5Z K &Rk A 0.09 0.00 2.56 -1.93 T
164207.0  RGARAI% A 0.00 0.00 1.79 0.00 A
F
150020.8Z ‘& EEAI % A 0.00 0.00 1.88 -4.33 7 SRR
150016.5Z >+ A-E45 45 A 0.00 0.00 0.00 -5.10 SR
121007.0  EZimskimiakt 0.00 0.00 0.00 0.00 FIRAF
F
150026.5Z k& F4% B -0.55 0.00 -7.82 -0.58 I i AT
Fedi: wind, ZRAGIES

(Ju) QDI &

FREANBATE SRS QDI S 1 E S BCRAL I I % 2.53 %.

BB EERE, KT QDI FE G FAT TN 2 B K I E B A Jst I, AEE PR fa bl
BAT I 2% (ISR AN T 37 2 A BORERAR, (BRI S 17 B o B BBE BT 38 BEAA BT IC B 5
FATHIR BTG SE I B 1L AN DOR TR IO B T IR I IR R BoF i 2R
TR, B Dy B ) 0 SO B A AR AN [R] L X M X 2 R AT

BATIM A, BEREHAEBRE A S, N9 15%% 20%I7) %8 7~ 1ie & T2
M. HE5IA QDI Kad:th v e & —Fh b 7 8 e 5 2. k2 B 76 20 Hu |
1 QDII, 4R EERPEHENLE

K% -34 QDI < b Ja AU AHE T KA HE A

160213.0F B &4 HiA %, 100 6.08 1.45 3.10 ik
217015.0F BRAHLKR 5.24 0.00 -1.07 KE R, FE5E
519696.0F AR A ik 4.45 0.94 -2.92 FRARAE
486002.0F IARIE AL 4.34 0.00 -1.21 L
161210.0F FIBRAT T Y 3.98 1.04 -1.38 PER 7%
080006.0F KB IR R FT AAT I 3.57 0.00 -3.86 AR A, F L
161714.0F BAATL LT 3.48 0.00 0.00 PIES
160121.0F 7 A FE T 3.42 0.00 -1.51 ¥
206006.0F e, 4 SRR K I, 3.34 0.92 -0.40 Eiik B
202801.0F # 7 AL 3.17 0.00 -0.93 AT E R
486001.0F IRFIELHRRE 3.01 0.00 -1.00 AR i I

17



@) EIIERAERAE ELRRBE

460010.0F A8 B35 I 4k 3.00 0.73 -4.48 e o=
270023.0F J & I KAk 2.99 0.30 -3.10 & A
165510.0F By s au] 2.92 0.00 -1.30 pURELT!
377016.0F LR KA 2.90 0.75 -2.60 KE Min,
539001.0F B ARG 2.84 0.00 -0.51 5 R IEAE
000041.0OF 18 B ik 2.71 0.00 1.34 JB 4 4 Mt

SkUs: wind, ZRAGiEds

= BEPEES TR

WIS G RS 2T
B -35 AR A

o

=
bG8 5

o A B R EALAE RO F *80%+F A

1 110025.0F 5 7 iR F R AT Ak " 9y
B A8 HO A £ *20%

2011-07-18 2011-08-12

2

+&
P
s
=
T
R
=
3
A b

LAE 180 A K AFHOK 5 *95%+4RATF) Ak

2 240019.0F i} ) 2011-07-11 2011-08-05
P SRS

2
e
m
_i
M
F
A
i)
N g;

3 485014.0F TARIBAZARER B 2011-07-08 2011-08-05 BRI BB AR +1.5%

ol o

H 5B OF E

4 485114.0F TARFHIZRER A 2011-07-08 2011-08-05 BRI BAH AR +1.5%

5RO R
ORI

i N

=
e e G

PR 300 AR A8 FOK B & <750+ E E 15

5 350008.0F Rt KM
" Fe Ik B F*25%

2011-07-01 2011-08-01

2

QDII
Aa
)
7 162712.8Z TR FA KA 2011-07-04 2011-07-29 TR AR SOk B &

6 160719.0F

Hor
X
b
K

2011-07-04 2011-07-29 MM (L FF L))

18



R TRE
8 163411.0F
9 510280.0F
10  070023.0F
11 159910.0F
12 165512.0F
13 450010.0F
14 519678.0F
15  582002.0F
16  582202.0F
17 161217.0F
18  540010.0F

£ ERIFIERAD
120ETF 34

ERFIEAAD
120ETF

15 R HLIE

or

#

H g R %Ik

AT IR B

AR T IE L%

ILE R A

A

A
oty
B
9

N g%;

A
ne
B
=

> 5

B BOR ook B ooF R
BTk oE T ek

o

BeOR ok R
w%rgwww

o

=%
R

> &

O - T N - =
PLEEEPETES

o

B
A =

2011-07-04

2011-07-04

2011-07-01

2011-07-01

2011-06-29

2011-07-04

2011-06-23

2011-06-27

2011-06-27

2011-06-20

2011-06-20

2011-07-29

2011-07-29

2011-07-26

2011-07-26

2011-07-26

2011-07-22

2011-07-22

2011-07-22

2011-07-22

2011-07-15

2011-07-15

@ SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

3 SR IARAT R I B B K (BLB)

_E4E 180 AR K484k

FAEA KA 120 4525 *95%+4RAT B Lk A2k
F) E*504

FAEAARE 120 $54%

SR 300 48500k B F*80%+ 12 AFE A MK
FHOK B E*20%

PR 300 F8FM E F*60%+F 17 E 1 8 45
Folk & & (21)*40%

PR 300 4530k 35 F *T5%+ EIE B fx#54k
N 38 F*250

o E R E L 38 H0IK 3 FE*95%0+4RAT
& B G A)F (HE) 5%

PR 300 45207009+ Fl 3k 74 A1 (L
J&)*10%

19
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21

22

23

24

25

26

27

28

29

20

S1DIESIRIABIRAE

NORTHEAST SECURITIES CO.LTD.

100055.0F

377240.0F

519099.0F

660009.0F

660109.0F

163816.0F

163817.0F

270027.0F

180028.0F

159909.0F

217019.0F

XA

FRIABIH B

L REEARAT S H )

AR E A

RARIC I3 320K 5
A

RARIC IR 3G 3R M 5
c

RS AT 0% A

T A4RAEATIE 0% B

JRATE AR

ARAERFEAR A

PBHRIE
TMT50ETF

BERIE
TMTS0ETF Ht4&

2011-06-15

2011-06-15

2011-06-01

2011-06-07

2011-06-07

2011-05-30

2011-05-30

2011-05-25

2011-05-23

2011-05-16

2011-05-16

2011-07-08

2011-07-08

2011-07-08

2011-06-28

2011-06-28

2011-06-24

2011-06-24

2011-06-24

2011-06-23

2011-06-21

2011-06-21

AEHRIRE

18 37 47 1% Ju 45 4L (Dow Jones Luxury
Index)

PR 300 45 HOK B F *80%+ L E B 1545 4k
W 3 E*20%

PR 300 48 H0K 5 F *80%+_EIiE [ {5 45 5%
W E*20%

Bk 22 A 38 20 *90%+ 7 IR 300 #54£*10%

o & 42 A 2 %9000+ )P IR 300 45 4*10%

R ARG $8 HOK 3 F*80%+ T 15 1 A F5 4
N3 F*20%

RARSE AR 45 HOW 25 5 +80%+ T 1 47 648 4
e F*20%

AR R AR AL 4544 (S&P Global
Agribusiness Index)

TR LA LS B 0 = HARAT B A5
& EICH)

FAE TMT50 $54%

RAE TMT50 48 301 28 59500+ 7 L 4RATTE
A A F (B2 )*5%



EXEMRBRE
30  040022.0F 2 T AR A
31  040023.0F Kz THAT B
32 110027.0F B 7k EiR A
33  110028.0F %7 X SEHk B
34  150042.5Z KA E%B
35  163004.0F  KEFHIENAA
36 202212.0F &) AR A
37  519704.0F AR S 3 1%
38  539002.0F #EAiz#HtH kit
KYE: WIND, Zibirss

ZNEPS

VAl
*

TR

IR

o

o3k o

B o %

> &

v o9 o

Bk ok &

> &

o3k o

Bk SR M

> &

A

> &

N =
T RS

e
B dde &

A THAHETHSH) &

2011-05-18

2011-05-18

2011-05-19

2011-05-19

2011-06-08

2011-06-08

2011-05-27

2011-05-23

2011-05-23

2011-06-17

2011-06-17

2011-06-17

2011-06-17

2011-06-17

2011-06-17

2011-06-17

2011-06-17

2011-06-17

@ SRIDESRINBIREGS

NORTHERAST SECURITIES CO.LTD.

RABTT S48 35 HOlk 35 F*60%+ T IE 42 AR
FHFFOK 3 F*300%+ 37 IE 300 FeHlk s R
*10%

R AT 4645 38 O 35 B *600%+ F IE 2454
F AR B 35 F*30%+37 IE 300 50 5 &
*10%

Z S IARAT R A O A E (BLE)+1.0%

Z S IAARAT R G B S (BLE)+1.0%

& X

Z SR EAARAT R A O B (LB )+0.5%
B4R 75 ) A 1 48 BN <750+ P 42
AR A A8 HOB R F+25%

FEARE A TR E 747 3¢ W 48 4(MSCI
Emerging Markets Index (Net Total Return))

2011 FE55 28 JH, gt v M E S OERLME R

21



o Ty P X2

(—) EREIE R A
A S B EE A A
(=) E&E#H
KRARHFEEEHRH .
(2) BRISPIKRLEHE
A A Bt 45 H
(M) EE&FFFH

6 H 17 HEib 47 50k 57,975 /7, B E#A/D 6,253 71, B&iE N 9.7%,

ST B AL TN S B B . AR A BT, OB ST P BE AR TE 2010 4

10 HFF4R1) 25,000 2 110,000 KM@ sh AWk . PRI, H At
S FF P HAT AL TR G A A KK

K% -36 OFrAEETT AL

116 bos 10}&52

104,758 10
8,49
{ { 583 gi C7|§5 . 9
8 ,43;527 79, 498
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