I\ T IR I5 & -
N Changer Index ——

T Ir 454
EET & Pﬁ‘ﬂg%‘ﬁ; T4 *ﬁ'ﬂffﬁ

021-68828928

hedgefund@foxmail.com

Bk T 3 6 2018/6/7 ZA9e9
- oS W I B R
P EEEEEErrTrrs A AR B
T o P R A AR BRI 1. 09%
o 4T A R A 2 R 0. 97%
— Tl 5 b = i A IR 0. 89%
1. (& 8 A&7 3% F ok fo g HB 4T
REY
A BB K
RS e IEEE e BEIE 0. 34%
TBrdc 4 R E e BEIE -0, 27%
TFR500 % 4% HeliE —0. 23%
SR EATER
—RA =T

2018 406 A 07 B #kwa AT =1 5% % % #L2 A& DCE £ % 2.3%. SHFE 43 . SHFE
W F SRR AT = A0 = Mue - CZCE ¥44. DCE 244, DCE &—-1.7%. &
BB RF 2 (F F)3121, A s X2 (F F)2611, % X ¥ % 1t 10312%.

——iEH T %

KA AR T IRMEAT =609 & £ B AMEX £ &7 %454 1.6%. AMEXBTK
#2354 £ A IBC AT A F HLa 2 A i ASE 43235 A7 i 32 48 1ISE100.
%% CMA-2.0%. _EiE2Z35TF fidkte 0.2%, 04 5 F-0.2%, K £k & H 3109.5. &
& 0.7%, L3E 50 4L & F 0.1%, 7 K 300 45 $-0.2%, ' 3E 500 A% & %-0.6%; 12
AR AT kAT T ANRR BT #1% FR IR b % 34%; 9 AR UHT(12)3601 18 F 20 B 3
25,7 T AR EE B R AR 3L R (12 7L)-106. FRIEAT = A S LA R LRI
2.2%. #Hakiar BARR. 1 IRAG RN AT #@ﬁ/\ﬁkgﬁmé\f"a:%ﬁiﬁi#‘s& itk
BRMRIEH. U2 A B A IE-2.2%; FKIEHT IR M S IR & H 54
1.4%. FARFEH R, T HAGH MG AT ZHIBRM TSR = B8 I)\]éf»"ﬁ"}a#{\
BB AE 8 -1.4%; FRIGAT ZAR A MK (F 7)1.8%. B (F 7). BAT(F7),

F 4oL R E X260 R B AR o B RR Hwm |1



Changer Index I ——

% $CF 2 3

021-68828928

hedgefund@foxmail.com

Hri& A4 B

FHRR: TIRER
PP T

1. {(F B &7 % Kok fedg RE4T
)

= lu

R E 4

KIS = f= \

R A B AT AT B IR
BIGHT AR E B AM(YT). BB EI(PT). &% EIRE(Y 7)-1.7%, 5% W 7T
Zmy T RRALRE(Y7)44%. RABE(F 7). LM(F7),3kM@a = m 947
LR AL (P T), EAERFAR S (P 7). R CAHF ZHMH (P 7)-3.8%, KR
ZRA AR KEMNME R0O.3%. HiEM{E R, KEME, RPBFATZHAZ DERK.
T AEARK R, P A AK-1.0%,FiE 500 #15% A £ HEPMRK R 6. 48, 120, 200,
E 300 B A £ HEPIROE A 14, 51, 71, 81, E4E 50 A A £ H MRk 2 10,
23. 30. 29,

— AT

155 Bk s A F A E % 4.31,10Y Bk 5 (CGBB)4= 5Y B flk &
(CGBB)#1 %% #| % 3.66 4= 3.53, ## (BP)% A1 %4 1.33 A= 2.98, #7177 7k 1& AT
Z a9 R e ® EGIKE £:10 F 6.6%. 12 EH:E il s F:10 F. B KA 2 E Tk
i F:10 F B0 AT = & CFFEXS S EMf41 5. 10 FH£E B G, A Bk
# %110 4-0.5%.SHIBOR [ & A=4- i 47 7 B #k#k (BP)% %1% 0.00 4= 0.00,GC001
F2 GCO07 i#k 1& £ ) 4 -15%#=-7%,FRO01 A= FROO7 # % (BP)% %! % 0.00 #= 0.00,
% 7L LIBOR 3 & #k #k & 0.0%.

—SNET

WA AR ARG AT = R T ET 04%., RLELEA, HBETLE
T BRI ZMENAERELLE L, EAHKHK. £LLHA-05%, £ THAR
T (CFETS)6.3925, # T3t # F AR T ALY 6.3848 ALK EH 74, AR T LAE
LE 3 A ZAAM 0,

— BT

T RIRT B s B A AR 26,28 77 F 75 A, AL B S AR R (£ 4) @ AR AL
TSRS RR (EA) @R 135 A7 K, L& ARERXEHK LS THERR
E4881 &, KI:AHERRERKFI : BHERIEHH 120 2, FI:H&E
AR IMFE I B S B AR M 53757 /T K

WGk B iR L Z )G W R R RS Fb FW RZ B | 2



I\ T IR i6 8K

\/ Changer Index TR B S5 AR

—. &FFRIEK

1 Them e Bk
A FRRAH R ARKBEES XHE) TH:

ENERLY i AL LG =R
2500
2000
1500
1000
500

0
o> o> o> QNS o3> o> o> N o3> o> NS o3> o>

R I RN RN R A RN IR \Q’\ \\q/\ N
q}@* %an q}QQCQ %QQ(\ %QQ% q}g@ %QG %Qx\ q)g@ %Q\"D N %@% q)Q\%
B. &% FIFA W R AFRLHYK (IXKE) 7
H 2018/6/7
HBEEA H ik 18 J& TR HiE
D »
éﬁ%ﬁ%ﬁ%ﬁﬁﬁ 1337. 141325 0. 97% 1. 46% 3. 05%

FERAE 3 B AR | 3



I\ T IR i6 8K

\/ Changer Index TR B S5 AR

2. FF5F 500 B EH¥k
A. FFr 500 BEHREHESE:

— U ek
T-Fr500 A% 2 FE4L
7000
6000
5000
4000
3000
2000
1000
0
o> O \%\ SR ARG MR RGN \%\ \%\ S ARG
K{L K{b K{L {b Kib iib x{b Yib x{b K{b K{L <<b (Cb
NEERNCRN SN\ U - RSN AN AN RN N NS
ORI S N SR S\ SUE) SU ML U S MO N

B. T 500 B3R 4 HAT ¥

H# 2018/6/7
BE AL HiEiE | AEKIE | AEIE
FFr500 R E

1 4014. 60818 | —0.23% 1. 75% —1.30%

TIRAE4CH R | 4



I\ F RIS &
\,:FBThai'iﬂ

Changer Index TR A S A5 4 B4R

3. TRAERTHEK
A FIRA R Ffesoe 3.

PNEE R/ OENIA

110
108
106
104
102
100

N Noad Q Q
Q\‘b q)\‘b %\% NN
SRR,
P DB P

SR MG IR NG NG S
QT ) gl T Qe
® %\\Q %@ v \Co\bs \/Co\co >

NMRNCHERNS RN\
P BT

B. FIRA B4
H3 2018/6/7

i U HEIE | FAEKIE | A EIE
Fhr AR | 102. 1982234 0.01% | -0.14% | 0.37%

FEREHCE R | 5



I\ FPRiSE &
\,:FBT?EIM

Changer Index

TRA SR

A FTRPREHESESE:

4. TRIFERNEEK

TPERTE it 5 AR BT AR R AL

\\(‘* \\% N \@ \\q/ N \\(‘* \\%
o \° o ° N %\%\ o AP
R R AR S
B. TRFEEMEHKLTIE:
H # 2018/6/5 _ _ _
BEUSAL Hikig | Ak | AR
By =gy m] T
ﬁmﬁﬁg;’é%%?ﬁ% 1890. 029944 | -1.65% -2.11% 6. 08%

TERAGH B IR |



I\ T Pris 8

\" Changer Index TR B S5 AR

5. TRFEFEK
A FERH# S EHE:

=R OSK A
150
140
130
120
110
100
90
80
70

B. THRREFHEEATHE:

HEA 2018/6/6
=k G =Y A HEkms | FABIE | HEKiE
FhrfEZies | 138.5565585 | —0.02% | -0.10% | 0.21%

TIRAE4CH R | 7



I\ T IR i6 8K

\/ Changer Index TR B S5 AR

=, AaBkEEK

1. &% THhe2E&BHRERK
A &FTR AR &BHKREEEK (IXHE) £HE:
ST b R A PR AR AL 451X
2500
2000
1500
1000
500

0]
DD WD WD WD D D D D D
I N N N N N
O & & &S
NN S S S S G NG M

B. &% THe&H&BHRIEHRK (IXHE) 1TH:

HEA 2018/6/7
BE AN H K & JB KR A kg
281X | 1337141325 0.97% 1. 46% 3. 05%

FERAE 3 B AR | 8



I\ T IR i6 8K

\, Changer Index TR B S5 AR

C. ¢RThrenm&BHkEEH (IXHE) £HHE:

ST A S IR AR R AR L 455 1X
1200
1000
800
600
400
200

0

SN N R G MR C S NN GG S R SNC S

R RS SRS R L L SRS SR RS L SRS R
\'\ \\ \\ \\ \\ \'\ \\ \\ N \’\ \\, \\ \\
F P HE N @D L
DG S SR N S S M SMEE) M S M SN

D. &% T a®H & BHRFEHEK (IXHE) TH:

H# 2018/6/17

HH A H K i F Bk e H EKiE

81X % |551.8881237 | -0.97% —1.47% -3. 02%

TERAGH B IR |



I\ FPRiSE &
\,:FBThai'i‘ﬂ

Changer Index TR A S A5 4 B4R

2. &% T B AR 7= i A KA 16 3K
A SRTIA” B ASHERE (X BE) ESE:

A ARl SR AR S5 1X iz

1600
1400
1200
1000
800
600
400
200

0

o oD \%Q \09 \%Q \09 \%Q \%Q \%Q S \%Q \%Q
(0\@ co\\% (\\@ %\q’ O)\q’ Q\\q’ W %\Q’ %\@ %\@ fo\\%
B I %Q\\ %Q@ ISR
B. &% TR & EHRERE (XHE) TH#:
H 3 2018/6/17
Lok S UA H #k 18 JE B 1R H &
g8 1X 53] 1009. 714639 —0. 34% —1.74% 0. 26%

FERAE 3 B AR | 10



I\ T IR i6 8K

\, Changer Index TR B S5 AR

C. & ThAFS & BHhEEEK IXHE) £HHE:

A7 AR A 4650 1X s

I N N N PN O L
QY @G gAY @YW g Y Y Y @Y
%QQ Q %QQ Q %QQ q,Q\ %Q\ %Q\ %Q\ %Q\ Q\ %Q\
D. 4% TR~ &BHFKkiEHE (IXHE) TF:
HEA 2018/6/7
BH AN H K & JE K R H g
S8 1X =] 808. 6998541 0. 34% 1. 75% -0. 30%

TERAGH B IR |

11



I\ T IR i6 8K

\, Changer Index TR B S5 AR

3. &% T B b7 3 7= JR AR B 3 46 3K
A ST AR ARSI RY (X BE) £HE:

Pt IR A REE A Bl RSB % 455 1X =

4000
3500
3000
2500
2000
1500
1000

500

0
‘§§§<?%®'®$§§§<§%®'®5®'®W§§§<§<ﬁa§<ﬁaﬁa§
(\\‘\ \\ o)\\' Q\\ \/\\ \\ %\\ bs\\ %\\ fo\\ \\ Oo\\ \\ Q\\ \/\\ \\ \\ \'\ %\\ fo\\
@cgq N & N s
A AR AR SRS

B. &% T = R BB k% (X #®E) TH:

H A 2018/6/17
Lk =Y VA H % i@ JE Bk 1R B k1R
81X 4% | 2522. 264968 1. 09% 2. 28% 5. 36%

TIRAE4CH R | 12



I\ T IR i6 8K

\/ Changer Index TR B S5 AR

C. &% Thr i = RA R AB K% (IXHE) £%HE:

Pty JEA RHE A R F6 % 4558 1X il

1800
1600
1400
1200
1000
800
600
400
200

0
T T P NSNS

O W W T W T T T T T T
ARSI s\@ SITSIFNZRNUIN N
SENEEE %Q%Q%Q%Q@%Q%Q%Q%Q%Q@

NS AN TN
\\\\\%\%\%\%\(b
SN \\ q}\\%%\\% %\\ \ (0\

& S

D. &% TI 73 = Rkt &k (1X #5ZE) AT

HHA 2018/6/7
iz U H & 18 SR B A B IE
g8 1X =] 210.650973 -1. 09% -2. 26% -5. 15%

TIRAE4CH R | 13



I\ FPRiSE &
\,:FBThi'i‘ﬂ

Changer Index TR A S A5 4 B4R

4. &FTIRREA TR K EHHK
A SRTIFRRATARRERH (XHE) £HE:

REVEAL A Pk a5 2 4555 1X =

oo W R W B
(\\\/‘b\ \\,q’\ \\q’\ Q\\q’\ \\,q’\ \\q’\ %\\%\ %\\% <Q\\,q’\ C0\\,%\
R R R
B. 4% TR THHKERK (X #%E) 7.
H 3 2018/6/7
B H Bk 18 JE KR H K&
281X % ]1053. 376234 0. 87% 0. 23% 1. 46%

TR AR R | 14



I\ T IR i6 8K

\, Changer Index TR B S5 AR

C. &% TR atR L TR H ks H (X M=) £HHE:

BeU AL TRBAIER S R 455 1X s

U U a® P U QP U a® U U
«\\q’\ %\\C‘*\ W Q\\q*\ \Q’\ \\q*\ %\\%\ %\\”\ %\Q’\ CO\\C"\
IS %Q@ N %Qx\ %QQ’ N SRS
D. &% TFrebiRf THHFkEREK (X HE) TF:
H 3 2018/6/7
B ¥ A1 H % & JA % R A i@
21X =] 701. 552543 —0. 87% —0. 24% —1.52%

FFRd5 30 E 4R | 15



I\ T Pris 8

\" Changer Index TR B S5 AR

=, ThRBELRS

1. 7 AR R P48 2
A BR BB T e do

T st B A5t G477 R 5

1400
1300
1200
1100
1000
900
800
o o o o o o> o o3 o3>
o N o o o o & &
& N N N N NP N o S
a» o» a» a» a» » > a» a»
B. B & EGANETHHEEATHE:
EE] 2018/6/6 A o JIZ AR XU ¢ P | 1323. 227024
BRBEFERE AL BRBEFNE BRBEFWRR | BRBEFFEINR
P IE30038 ¥ 3837. 3511 8. 44% —0.21% 11. 25%
FiF50fi8 148. 8042 83. 59% —0. 02% 1.32%
:F‘Iﬁié'lgjﬁqﬁ HEIBH 1334. 014414 7.97% 0. 85% 11.92%

FERAEHCE AR | 16



I\ T PR 15
\, Changer Index TR B S5 AR

2. BT R4 B
A BB T e S

A5t KU T 45 2
2200
2000
1800
1600
1400
1200
1000
800
600

%\\q’ b(y\\q’ QD\\q’ co\\% (\\\q’ %\\% 05\\% Q\\% \\q, \\q’ %\\q’ bg\\% %\\q’ Co\\%
R O O R S O MR R
B. BGRAEFHEEATHE:
H 2018/6/6 B AR R SEHr 3 ¥ | 1906. 282465
BE R E K2 R
FIE300 3837. 3511 7.63% -0. 21%
o IE 4 i 181. 221 92. 37% —0. 03%

FEREHCE R | 17



I\ T Pris 8

\, Changer Index TR B S5 AR

3. H#F 2050 ¥
A. B#F 2050 F¥HEHE:

HFr205035%%
1700
1600
1500
1400
1300
1200
1100
1000
900
800
%%\, qz\ﬂb\ \%\ %\%\ q,\%\ q}n‘)\ %%\ %\%\ %\%\
%\\ N Q\\/ \\\ %\\ %\\, %\\ %\\, Co\\
q,QQ %QQ %Q\ Q,Q\ %Q\ %Q\ Q\ %Q\, Q)Q\'
B. E#F 2050 I HKATHE:
H # 2018/6/17 H#5205035% |1405. 185719
RE R 2 R VaR
FIE300 20. 89% —0. 17% 1. 80%
Fh I 5 0 43 52. 32% -0.01% 0. 12%
Fhr4Ar SisE 12. 32% 0. 60% 1. 92%
ik 19. 10% —0. 10% 3. 07%

TIRAE4CH R | 18



I\ FRIES
\,:FBTEIM

Changer Index TR A S A5 4 B4R
4. FRAT X P 35 R 36 4K
A BFERGEREHESHE:
A5 RIS 7 1] 45 £
1800
1600
1400
1200
1000
800
600
OO\Q*\%\ %\\%%\ Q\Q’\%\ \\Q’\%\ %\Q’\%\ %\\q’\%\ \C‘*\%\ %\\%\%\ CQ\Q’\%\
%QQ Q,QQ %Q\, Q,Q\ %Q\ %Q\ Q> %Q\ %Q\
B. JB A5t XL e 4 R 4 AT
H 3% 2018/6/6 | M X B =I5 # | 1775. 387728
i YU VA BE W 2 Z2
VR300 | 3837.3511 56. 99% —0.21%
H F 2 fii 137.8076 43.01% 0.01%

TERAGH B IR |

19



I\ FPRiSE &
\,:FBThai'iﬂ

Changer Index TR A S A5 4 B4R

5. T % K TR 46 %
A FIRARTEI K BE.

P At X T AR i 4

3000

2500

2000

1500

1000

500

0

R I I R R I I I I I I I
\\q' \@ \Q’ g \xq’ N7 \xq’ \xq’ \xq’ \Q’ \Q' \Q' W
NN N CUNN SRR SN R\ NN N AN BN RN
R S T S S S S O N

B. TFr R T4 AT -

H A 2018/6/6
L=k WA HEkiR | AEKiE | AKIE

BN REIEE | 2145. 733128 | —0.09% | 0.28% | —0.41%

FERAEHCE AR | 20



I\ T IR i6 8K

\, Changer Index TR B S5 AR

6. Th# B FHK
A TS EFRYASE:

ESNE =R P=XA

1600

1500

1400

1300

1200

1100

1000

900

800

700

600

R SRS S S SRS S S QR
N 05\ Q\’ \\, q)\\, %\\ b;\ <Q\, CO\,
D S M SR M S S

B. TI%HETFHEKTHK:

H #A 2018/6/6
LI5S UA HikiE | AEIE | HKIE
T2 EHEFIE | 1269. 689606 | 0.29% | 0.81% | 0.95%

TIRAE4CH R | 21



I\ FPRiSE &
\,:FBThi'i‘ﬂ

Changer Index TR A S A5 4 B4R

7. TREAF B EEFHER
A FRA B REEFHAEH AR

G AX %

B. FIRAR = M & FHIEHATIR -

H 2018/3/30
e BE S Hikig | BEE | HIKIE
N 1] 0 ~ . i )

K5 F 0 999. 7999557 | 1. 17% 0. 30% 1. 85%

FERAE 3 B AR | 22



I\ T Pris 8

\, Changer Index TR B S5 AR

8. Thr B M AIAX VIX 3%k
A F IR RBAVIX ek B

TRRUR AL

250
200
150
100

50

0
2017/9/18 2017/10/18 2017/11/18  2017/12/18 2018/1/18 2018/2/18

B. FTREMBK VIX IEATIE:

HEA 2018/6/17
EBE S HEkE | FEKIE | HIEKIE
SOHBAMVIXIES | 112. 2650768 | 2.88% 0.40% | —6.47%

FERAE 3 B AR | 23



I\ T IR i6 8K

\, Changer Index TR B S5 AR

0. ThRekiE

1. ThekaEik
A. AR 5 4 W3t F 0k 9 A B

EoU VG TR =R
2500
2000
1500
1000

500

—_ o -4 O 4 O -4 O -4 O -4 O -4 O -4 O 4 O -4 O -4 O — O — O
N M M N MO M M M M N MW M MO M MW MW M M O M M N MO M O o
S N NS N N S N N N S N N N TS T TS TN TS TN T T S T e S
AN © AN © A © NN © AN © AN O AN O©O NN O AN O N O N O© N © N ©o
L T e T N B B e LN I BN T U = ARG BN I
SN OSN © L 0 L O L O T A L O N 10 O -
H O WL O © O -0 0O o 4 O =~ 4 = M A <F 10 A O —~
S O O O O OO O oo oo oo 4O 4O O =4O O = O = O
O AN O AN ©O AN ©O NN ©O AN ©O O ©O N ©O &N © &N ©O N ©O NN © N © N
N N [a\] N [a\] N N N (a\] N N [a\] N
P 2L L 3 z n 2L L 3
e T R R R o 2 P i A2 W B AR

B. BHkiEESREEKTR:

H 31 2018/6/7
BE AN Hikig | FiEkiE | HEkig
AR AR 2 TR H 1337. 141317 | 0.97% 1. 46% 3. 05%

ATk FEE | 1601. 424228 | 0. 97% 1. 49% 3. 16%

TIRAE4CH R | 24



I\ FPRiSE &
\,:FBThai'iﬂ

Changer Index TR A S A5 4 B4R

2. TlRETIH &k K
A FRETW 2k tE &K & HE:
S (GRonit ) el R
2500
2000
1500

1000

B. THELHHMLkERKTR:

HEA 2018/6/7

BEA | HkiE | AE | B
AT (BRI £ O 0 0
e 25 38 % 1595. 181057 0.97% 1. 48% 3. 15%

FERAEHCE AR | %5



I\ T IR i6 8K

\, Changer Index TR B S5 AR
. ThkaERER
1. Fhrvkam B HK—
A Fhrboan e — 2 S E:
2 2% b SR dnp Pt
TR AL 2 41 AU 5
5000
4500
4000
3500
3000
2500
2000
1500
1000
500
0
» » » » » » ®m» » »m »m »m »m®
§ 4 & 4 & & I § I & I I I
T N N
< Lo O o~ 0 N S — N g <t Lo ©

B. TRkt BEHEH—ITH:

T R I A [ 4R A

= T A IR A P R i R (HE)

H A 2018/6/17
—_ HEEM | HwiE | FWE | B
ézﬁﬁ””ﬁifgiﬁgﬁ[]ﬁ§ 1186. 229283 |  0.55% 1. 06% 2. 08%
4R o R 1 A 0 B Hk 0 0 g
1% (1 3) 4289. 973869 |  0.83% 1. 59% 2. 53%

TERAGH B IR |

26



<\:Fﬂﬁi‘§i'§ﬂ

¢ Changer Index FERH S48 M AR

Ny TR 1K

1. eWEREEFhmER (R
A FRAMSRABBIKERS VIR £HE:

ENBRLY i pud sk INEIEEisR
2500
2000
1500

1000

B. THhe&m kB HkasEsk (EH) THk:

H3 2018/6/7
SR EREERER BB AL Hikig | BEE | HEKIE
it R 14 7 2 [ 0 O 0
% (g I R 1500. 683827 | 0.97% 1. 46% 3. 05%

FEREHCE R | 27



<> ﬁa[’égeiﬁdﬂgg

FFR B 453 B 4R
<. ThRew &HERHK
1. 2B EHEHEK
A ThemaRgeEtiE:
AT il AT R A
1800
1600
1400
1200
1000
800
600
400
200
0
Oy ) ) W) ™) W Oy ) ) W) )
({D\\q’\% (\\\%\% \\q’\% \\q’\% \\%\% %\\%\q’ (\\\q’\% \\q’\% \\q’\% \\q’\% %\'\q’\%
& & \ogsq %QQ\ %@‘5 RSN %QQO’ %Qx\ %Q\% N
B. Thram&HXEHRETH:
H 3 2018/6/17
(=8 A Y=Y DA HEKIE | FAEKIE | HEKIiE
LR MBS S| 1347. 740126 | 0.37% 0.51% 0. 26%

TERAGH B IR |

28



I\ T IR i6 8K

\, Changer Index TR B S5 AR

. THREE#HK

1. Tk 50 REHREK
A. FFhr50 BREEHELA:

- L b
T-Bro0 e SR TR EL
6000
5000
4000
3000
2000
1000
0
NN AN N N N N N NN AN N
OO A RO MO
R SRR A I M R

B. FIF 50 REHKATIE:
H3 2018/6/7

EHSAr | BEKIE | FEKIE | A BKIE
TEro0 M B e %k [ 3217. 179398 | 0.05% | 2.02% | —3.00%

TIRAE4CH R | 29



I\ T IR i6 8K

\/ Changer Index TR B S5 AR

2. TRESBREXK
A FRESBERYASE:

RN S R

SOSINCNNCAS \%\ \fb\ o5 \%\ SRR
o Co\\% A \(J) %\\% ) \% Q N '\,\ QA
Q Q Q Q \) " N N

PN A R S M N

B. TIR¥4MEHRKAHE:
HE 2018/6/7

BEOSAL Hikig | FEkiE | HEKiE
ThrESBRERS | 7702. 033927 -0.27% | 2.06% | -3.89%

FERAE 3 B AR | 30



I\ T IR i6 8K

\, Changer Index TR B S5 AR

3. THREMFHRRHEK
A FREHBESESE:

T BB st i SR AR

10000
9000
8000
7000
6000
5000
4000
3000
2000
1000

0

R R N R MRS MR MG NG S SO NS
A AN
A R N A MM A MR AN
DG I I S I R A R S

B. TIREH - BREHATIR:

HH 2018/6/7
BE S HEmE | AEKIE | HEKE
ThRER R ERH | 5171. 734935 | 0.89% 2.62% | -3.85%

FERAE 3 B AR | 31



I\ T Pris 8

\" Changer Index TR B S5 AR

N, ZBTRESMESK
1. BRMkERER, MEEL. RXEURELE:

i i B  #HERAM KEKE RXE FeE

BmEfeH  2018/6/7 1768.867924  0.00% 1896 10326

T xHH 2018/6/7 1085173501  -1.54% 0 0
Mk  2018/6/7 1208588057  0.48% 1377614 709136

oI $k  2018/6/7 1126.681128  0.37% 66782 10490

FEFHK  20186/7 1123937415 -0.13% 653302 429436
B 3 ¥ 2018/6/7 1140.147524  0.11% 312412 613764
PTA¥#  2018/6/7 666.8226487 0.07% 570950 975640
X Hk  2018/6/7 769.2394747  -0.15% = 440450 423266
EHFEFH 2018/6/7 1176.153091  0.97% 0 0
FEEIH  2018/6/7 8951895506  2.29% 1037016 800144
IR K 2018/6/7 1089.619119  1.04% 163900 282012
X H  2018/6/7 9952776729  0.55% 4 8
X M¥¥k  2018/6/7 1025437865 -0.89% 515598 620338
A 2018/6/7 1200753206  1.24% 830976 408048
ALKk 2018/6/7 1070.773263  0.43% 0 2
Bl AEH %K 2018/6/7 978.4946236  -0.80% 38 200
B4 ¥ 2018/6/7 1131750946 -0.09% 150354 165952
Srefe¥k  2018/6/7 1171357872  -0.13% 79094 113234
Tk 2018/6/7 1483.627204 0.23% 161078 706620
TR¥%  2018/6/7 1568575933 -0.93% 884572 2341986
Fade%k  2018/6/7 1150.138285  0.14% 337154 924154
AW S 2018/6/7 5963912632 -0.20% 205782 508716
BEESH  2018/6/7 8717275033  1.07% = 248994 435014
¥R %k  2018/6/7 7387315517 0.38% 161666 437252
Exie¥k  2018/6/7 9247886074  2.62% 568552 295680
LegH M 2018/6/7 4756592292  -0.32% 2020990 1762544
RIS 2018/6/7 8014652015  0.09% 103752 232230
T—3¥%  2018/6/7 185510204  -1.12% 180964 252650
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¥_%HK 2018/6/7  1264.150943  -1.00% 155894 97034
p R 2018/6/7  1070.579111 0.73% 168606 156070
TR IS 2018/6/7 1272.413793 0.00% 0 6
B AWRIEEH 2018/6/7 1112.086159  -2.52% 0 6
PVC3s % 2018/6/7  1078.582434 1.38% 229700 311112
BRI K 2018/6/7  1017.784964 1.08% 359412 251798
B R 35 ¥ 2018/6/7 973.75 0.56% 462706 535790
B o3 3K 2018/6/7  1069.081719 0.82% 5175266 3349032
3K 2018/6/7  830.4243669  -0.86% 177158 177306
4R35 3K 2018/6/7  1819.892473 1.66% 287162 207070
4 3 ¥ 2018/6/7  612.3778502 0.43% 418176 751636
23K 2018/6/7  1218.763995  -0.09% 79982 344840
R 35 3 2018/6/7  1716.117216 0.00% 0 0
WE K 2018/6/7  729.6693479 1.11% 554886 440524
A E MR IS 2018/6/7  1194.848485 0.64% 745022 679780
K 2018/6/7  1153.914067  -0.46% 0 0
438 2018/6/7  1072.880909  -0.49% 21508 34178
I 2018/6/7  763.7974684 1.02% 189504 253162
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2. BAEMEZERATFEK

BEde¥  2018/6/7 1768.87 2510.73 2859.4 1907 453. 3

¥ EH¥H%  2018/6/7 108517 998.84 7758 270.7 | 783.8

BB 2018/6/7 120859 970.057 51574 414 549.6

MoI¥k  2018/6/7 1126.68 1253.65 1378 1607 | 876. 2

¥EEH  2018/6/7 1123.94 122592 1298.3 1334 862.8

B H  2018/6/7 1140.15 837.581 395.98 23.18 564.4 204.21 47.052 0.6176
PTA¥$#  2018/6/7 666.823 271.401 66.994 0.872 918. 3

¥wde%k  2018/6/7 769.239 395.395 134.85 4.382 | 872.3
BRI AZHE 2018/6/7 1176.15 1228.37 1138.8 682.6 754.9

WEEH  2018/6/7 895.19 590.316 286.17 26.26 823. 1

FELK  2018/6/7 1089.62 924.537 610.19 1236 714.5

¥R %  2018/6/7 995.278 838.764 597.33 178 | 849.9 608, .
EMde%  2018/6/7 102544 826.729 523.21 100.1 767 462.26 218.48 23.183
A% 2018/6/7 1200.75 1181.75 951.71 3339 683 382.28 175.09 19.878
Gk  2018/6/7 1070.77 1036.72 907.95 514.3 843.5 64131 43827 146.13
Bl AE 4% 2018/6/7 978.495 882.164 732.62 393.4 941.2 81504 648.14 313.8
RE4E3e ¥ 2018/6/7 1131.75 988.887 663.99 131.3 683.6 361.3 147.25 10.938
Emie%  2018/6/7 1171.36 1037.17 693.09 130.5 | 644.7 312.71 113.38 5.9627
F k3%  2018/6/7 148363 1819.25 1843 1062 557 256.16 97.151 7.7708
TR %  2018/6/7 156858 1142.27 384.13 4.099 | 296.4 40.714 2.5754 0.001
Tde%k  2018/6/7 1150.14 816.919 35591 14.94 539.1 180.48 37.473 0.3787
A H  2018/6/7 596.391 207.121 41.549 0.306 981.1 564.15 189.86 4.2188
BEES K 2018/6/7 871.728 615.086 350.76 59.5 928.9 698.24 42397 81.341
BB 2018/6/7 738.732 305.655 70.243 0.602 | 761.5 326.41 78.497 0.7752
EpIeH  2018/6/7 924.789 494.932 151.74 2.466 627.7 227.85 47.328 0.3519
BmAFH 2018/6/7 475.659 130.797 20.565 0.087 1220 862.53 349.75 10.065
WM HK  2018/6/7 801.465 577.904 374.67 114 1123 11343 1030.6 616.22
T—4%  2018/6/7 1855.1 1921.95 1107.1 61.11|301.6 50.83 4.7713 0.0071
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¥ ¥  2018/6/7 1264.15 1055.89 580.35 48.62 523.
o EFH 2018/6/7 1070.58 929.877 654.98 171.8 | 757.
FER I 2018/6/7 1272.41 1206.43 840.11 135.4 588.
AWK F ¥  2018/6/7 1112.09 915.979 559  83.54 | 663.
PVC3Fs % 2018/6/7 1078.58 879.754 542.04 87.72 701.
AR 2018/6/7 1017.78 639.072 245.86 7.854 | 606.
MR  2018/6/7 973.75 200.189 8.4753 1E-04 219.
W ¥  2018/6/7 1069.08 725.272 311.14 13.96 | 593.
SRH 2018/6/7 830.424 343.316 69.81 0.318 603. 183  27.778 0.0773
RIE ¥ 2018/6/7 1819.89 1111.86 2254 0.31 | 185.3 11.54 0.2392 4E-06
4 ¥ % 2018/6/7 612.378 280.651 95.712 4.403 1225 1127.2 776.22 150.86
43 ¥ 2018/6/7 1218.76 1055.78 646.95 83.28 | 584.7 243.84 72419 2.2738
WM  2018/6/7 1716.12 1239.76 370.07 2.047 247.7 26.103 1.1627 0.0002
WEHRK  2018/6/7 729.669 384.682 145.33 7.259 1 995.3 721.18 380.23 40.076
FHL FH MR F F 2018/6/7 1194.85 1052.53 680.61 108.5 617.6 280.88 93.554 3.9179
& MIE  2018/6/7 1153.91 908.545 499.97 52.66  553.1 151.09 -24.058 -17.683
4 3 ¥ 2018/6/7 1072.88 899.904 588.76 117.4 729.1 415.48 184.52 16.896
sE3 ¥ 2018/6/7 763.797 355.048 99.99 1.711 798.7 389.18 115.48 2.2523

181.64 41.641 0.6213
463.66 228.79 28.485
259.22 84.846 3.5389
322.96 114.03 5.0949
371.14 147.98 9.8802
225.85 51  0.5305
10.236 0.1002 2E-08
222.19 52.083 0.661

Wi NN O =IO N

N == o w3
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ThREHEFEEAREHERANR . FaRS. Rixse. REATHEHANETLEER S A2
—o HATRM 2000 £ & A58, ABRFGELBABeME - MTEE T A WEAEEL. TLIEHLK.
ERMER, TAER. RRER, BB NEERLAXA. IR‘LFUNAZRERE, BE. 6k,
SNC. BHFEMASKREBERSE R ROTRBERE R MRS, RHET KT &G0 |
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! fﬁf%ff#ﬁf
L friE® | | SEmEdEdy | | Smart Beta |
ThHE—% =550 HEHK
THR_% SREHEN BhRIEW
7% P 4 3 ESG i 18 45 3
Eich. b b MBIEN
B&EH AR LIS
I BEEER
B ¥ SEFIEN

LETHRBEAEEEOARAAR - ZAZH BT EBETERERFNELE, THRELKEZFLRTEL
ZEXAMEEER. CEARKREEARERRNFEMSRTH LI AT H K.

FA—RBIME =T RBETEREE, PELHURSWIWMEELS, HARIEETINLR. RHE
BRRMTZERSE B LERR, LERTREERAFET,

W& KA R R B AT T IR8 8, O PR B b 4 20 A 2 AT Y

KAk A FENMEATIREE S &,

AiE s, HIRELNE . RIT.F =T EM LS e FREHELES, T HFEERTL P HRBEEL&7F,
A& RALM BT L R A S AR 2 T R HT 48 5K
FERNMATEEEAR, EEHE, E2EHUTLEHEEMEL .

O W o

REa¥iE e
AE#H & 021-50677069
AEF R B A BB E A & % E-mail: hedgefund@foxmail. com http://www. gindex. cn/
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R H A

AfEFHELARETEATHEN, RERINHECEHREFAMRENT EH, ERAFITI LG EHE
FUR T ERETEEAMRIL. A RIERASFHEENERNENT 2L EEMNEE, EETELT, RO
B E I E R R AR AR WU R R HIE, TARM BT A G TR X ZWEN KA.
BT REERETHBAN T ZoAMIFTAANR A AR UE 7%, wETREaNE R T EMERER T —
BRRATEE R, REKERF, AREFKANLGFARET THREGAEANLYT, FUFEESE. &
4y B AR EARAE AR S BT 2EAT A B X R B AF T R R E T AR K

ASN, ARBEFRIA . BN A E K BT IR 50 8 ARE TR AR B e, TREEKR, &
FREAM . RETIRERLNERFHE, ARENETRUEAEAFE, ZHIRZLBRENHH, AZ
REMAFTUEMEMA, REAFWEA. wBERECARNTIA., IR, FEHAEL “TREFLE", #
G HA =B — T RAL

NEMAE: EETRAREKE 149 5 LB RFAEE

HiE: 021-68828928

E-mail:hedgefund@foxmail. com
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