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2 13 2 14 2 15 2 16 2 17

0.6941 2.4141 0.6879 2.4079 0.6990 2.4190 0.6991 2.4191 0.7000 2.4200

1.0671 1.6471 1.0565 1.6365 1.0794 1.6594 1.0804 1.6604 1.0801 1.6601

0.8039 0.8839 0.7899 0.8699 0.8202 0.9002 0.8256 0.9056 0.8286 0.9086

A 0.9554 0.9674 0.9555 0.9675 0.9550 0.9670 0.9549 0.9669 0.9549 0.9669

C 0.9460 0.9580 0.9460 0.9580 0.9455 0.9575 0.9454 0.9574 0.9454 0.9574

0.8450 0.9150 0.8351 0.9051 0.8512 0.9212 0.8549 0.9249 0.8587 0.9287

0.9890 0.9890 0.9760 0.9760 0.9980 0.9980 0.9980 0.9980 0.9940 0.9940

0.8390 0.8990 0.8290 0.8890 0.8510 0.9110 0.8530 0.9130 0.8560 0.9160

0.6900 0.6900 0.6790 0.6790 0.6970 0.6970 0.7000 0.7000 0.7000 0.7000

A - - - - - - - - 1.0270 1.0270

C - - - - - - - - 1.0250 1.0250

0.9650 0.9650 0.9530 0.9530 0.9730 0.9730 0.9770 0.9770 0.9760 0.9760

A C
2 12 2 13 2 14 2 15 2 16 2 17
7 7 7 7 7 7
A 2.1629 3.85% 1.015 3.91% 1.0085 3.95% 1.1668 4.00% 1.1591 4.04% 1.1864 4.10%
1.2272 4.29% 1.0828 4.16% 1.0784 4.21% 1.2344 4.26% 1.2272 4.29% 1.2541 4.35%
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(%) (%) (%) (%) (%) i

1.43 0.56 4.58 -8.96 -17.59 -20.96 -0.97 3.87 178.21

3.13 0.87 6.04 -8.24 -15.82 -19.85 -1.91 4.83 59.86

12.51 -0.71 1.67 -9.18 -23.01 -28.78 -5.84 1.46 -12.32

-0.37 -0.09 0.00 -0.55 -2.70 -7.48 -1.88 -1.66 -3.47

-0.41 -0.10 -0.03 -0.64 -2.88 -7.77 -2.23 - -6.46

1.72 -0.14 6.28 -12.77 -21.07 -26.31 -4.58 - -8.20

5.07 0.10 3.32 -3.96 -9.13 -11.63 0.76 - -0.50

0.49 0.08 0.30 091 1.70 3.35 - - 4.68

0.52 0.08 0.32 0.97 1.82 3.60 - - 5.13

3.48 0.70 7.21 -11.59 -18.53 -18.83 - - -9.06

5.79 1.71 5.79 -12.75 -18.72 -29.01 - - -28.80

4.44 1.33 5.89 -2.18 - - - - -1.10

cn.moringstar.com
(o4 )

(%) (%) (%) (%) (%) (%) (%) (%)
0.56% 3.56% -6.95% 24 -16.40% 28 1.43% 29 -20.09% 19 -1.92% 4 182.59%
0.87% 5.18% -6.64% 109 | -14.84% | 116 3.13% 89 -19.60% 67 -3.79% 13 59.44%
-0.71% 2.19% -6.32% 99 -20.23% | 229 12.51% 1 -28.22% | 188 | -11.33% 51 -12.30%
A -0.09% -0.15% -0.38% 74 -1.46% 57 -0.37% 86 -7.14% 59 -3.73% 50 -3.47%
C -0.10% -0.18% -0.46% 75 -1.62% 60 -0.41% 87 -7.44% 62 -4.40% 52 -6.46%
-0.14% 4.75% -10.61% 54 -19.45% 54 1.72% 25 -25.86% 47 -9.04% 23 -8.28%
0.10% 2.05% -1.39% 9 -7.27% 7 5.07% 38 -11.08% 4 1.53% - -0.50%
0.70% 6.95% -9.83% 207 | -17.27% | 172 3.48% 74 -18.60% 51 - -- -8.98%
1.71% 5.33% -10.44% 98 -16.53% 84 5.79% 101 | -29.15% - - - -28.80%
A -0.10% 0.00% 1.48% 15 2.50% - 1.08% 29 - - - - 2.60%
C -0.10% 0.00% 1.49% 14 2.40% -- 1.09% 28 - -- -- -- 2.40%
1.33% 5.21% -0.80% -- -- -- 4.44% 50 - - -- -- -1.10%
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OO rrr A r' nage
A
A 2357.18 5.20 0.22% 9615.34
24.39 0.25%
1.29% 2.71%
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\rrr r' nagement Co..Ltd
500 1.38% 100
CAC40 DAX 0.90% 1.97% 2.32%
4.88% 3.05% 1.49%
3.41%
CRB 1.05%
NYMEX 5.06% 104.06  / COMEX
0.05% 1726.2  /
2 13 2 19
1 1 (M2)  85.58 ) 12.4% 1.2
1)  26.99 , 3.1% 4.8 (M0)  5.98 )
3.0% 9071
2 2 13 2012
- . .’
3 2 15
4 2012 2 24 0.5
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100
100 LOF(165806)
2012-02-06~ 2012-03-02
- ( )
100
100 100 A
21
100 100 2012 1
31 100 (TT™ ) 18.49 2.46
300(2465.312,-39.01,-1.56%) 12.66 1.83
90%-95%
80%
Alpha
0.5% 7.75%
(8.22,-0.23,-2.72%) 2009 8 ( )
137.78( ) 43
2011 2 6

(4.82,-0.05,-1.03%)
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100
2012-02-13
A
100
1 1 3.75% 4.28%
2.10%
>Wind 2011 6 30 262
2 9
12.91%,
— 100
100 A 100
A 100
300 Wind A 2005 7 18 2007 10 16 100
703.9% 300 605.5% 501.9% 2009
100 108.8% 104% 300 94 .5% 73.4%
100 100
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A 100 165806
() ()
/ M<100 1.00% 1.20% M<100 1.20%
100 <M<200 0.60% 0.80% 100 <M<200 0.80%
200 <M<500 0.20% 0.40% 200 <M<500 0.40%
M>500 1000 7/ 1000 7/ M>500 1000 7/
N<1 0.50%
= 5%
1 <N<2 0.25% 0.5%
N>2 0.00%
/ 1000 1000 / 1000
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