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BmAE (P ): AT BN SR AARRIFR B LT, AT
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3. AAAFRAE M E T

TAAEE R BT LAEY AR K, AT LA E T

BB R AT R $AE, AT HE LN K TR

BIP: ¥FrA HAAY A i, WA FARAIETAE.

oI RARATARAE B T
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Bf 1A AN 2009 55 11 A A4, BEARFELERwB 148 2 A+
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FHR R BEIERLZ TR T
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EeHRKGF 8.
4 2: Logistic ¥ BAE R SoiE 25 R P4k (2009.11~2010.8)

B JE P E VIR 300 BHEKEE HERR HERE BHER
2009 4 11 A 12.40% 7.05% 5.35% 12.40% 7.05% 5.35%
2009412 A -0.31% 1.82% -2.13% 12.05% 9.00% 3.11%
2010 4£ 1 A 7.21% -10.39% 3.12% 3.91% -2.33% 6.32%
2010 4E 2 A 457% 2.42% 2.15% 8.65% 0.04% 8.61%
2010 4E 3 A -0.51% 1.95% -2.46% 8.10% 1.99% 5.94%
2010 4£ 4 -7.33% -8.32% 0.99% 0.18% -6.50% 6.99%
2010 4£ 5 A -5.62% -9.59% 3.97% 5.45%  -15.46%  11.23%
2010 4£ 6 A -8.88% -7.58% -1.30% -13.85%  -21.87% 9.79%
2010 4E 7 A 14.48% 11.93% 2.55% -1.37%  -1255%  12.59%
2010 4E 8 2.82% 1.20% 1.62% 1.41% -1150%  14.41%

T 0.44% -0.95% 1.39% 1.69%*  -13.64%*  17.53%*
PrifEZE 28.47% 26.43% 9.09%
Sharpe 0.059 -0.516 1.930

Fobtii: BAEEAZFALA, *REFIMSE
W T L, Logistic i MRARA! & —FF 4645 A AT B IAEA, HEARA

AN FE 1.69%, P IR 300 48 AL 5 A -13.64%, A2 HVIK 5 F 1L 17.53%.
Logistic & AXALA! o] ] F 18 RAART HE & 69 A KA vA B8 R4 xt B o9 A6 50k

A (A MAR ).
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KAVARIE 2010 4 8 A 44 3 £ 3B Fa ) K@ BTN 2010 4 9 A FIE
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I 25| Ao K 3 P
4 3: Logistic #A % K374 i%(2010.9.1~2010.9.30)
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000900.5Z PRI A SR IE 600085.SH  Fl4=% E 1R 4k
600006.SH RERAE A A B 600741.SH  4e3%4 % SR IE
600236.SH (= A ) ANRE L 000858.5Z AR Ry
000061.5Z R S S ¥ 600500.5H  F{LE R BT 5
000528.5Z M HARIE & 600688.SH S &4k HE R

W sl R E LG 0 T Ay A KL FE
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600596.SH 2Ry AT 000568.5Z  #F M A akor
600832.SH HLE 33 600718.SH  AIKEH 2 aHAR
600660.SH AN I AE AR 600089.SH HZLdT W, SR &
600879.SH R & F 12 &H AR 000060.5Z  F4¥d B e4 5
000959.5Z GBS 2 e, 000951.5Z ¥ EFA RSN
600863.SH H LD AV 213 600820.5H [ i¥ Ay A
600183.SH A AL 12 &H A 000059.5Z  ili@fbT e
000768.5Z % E IR AARIE & 000527.5Z £#u % KA B %

KRR BAZEAZFARTAT, Wind KR, EE—BATLo%
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