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ANITE 5 ZHITE) Ja AR X S AT S BRI B 5 205k, Sebe B DR LEICEE i s £ O
R MZERAET, BERRTOE AR B, TSR SR AR S AN . Bk, ISR
CEAARMEL, ARG WEE T . B TROCERMNZMAREGAIF B SIE, Bt Ei%Rr
WE LB A M ARXT P S H I G AR, FFeRlR, ZEARMIH-T- &5 5 B ST H B ) B AT i
Ky BAEMHBRA . Fik, 2R HEN 5 S i A e, R RN
Bedidys ez, W B G IR I BT .

KTFOREMELE, BTk L 4. Bos B e E B RE R A TRER M5 5% 12 (CFTC)
SRR S B2 74 b % S U B SO R e A T

B 1: CFTC Hitis 8RR
@Iw_ww.cﬂc‘govfMarketReports;’Commitments@fTradersﬁndex.htmI $

Transparency | Intemational | Contact Us

U.S. COMMODITY FUTURES TRADING COMMISSION

Ensuring the Integrity of the Futures & Swaps Markets

Industry Law & Market Data Forms & Learn & News, Events
Oversight Regulation & Analysis Submissions Protect & Podcasts

& ﬁ‘ﬁ)&:;}ﬁ ¢ Futures-and-Options-Combined ¢

ago Board of Trade Long Format Short Format Long Format Short Format ﬂiﬁiﬁﬁ ,ﬁ. j‘f}f’&"}ﬁi
=
Chicago Mercantile Long Format Short Format Long Format Short Format

Exchange

Chicago Board Options Long Format Short Format Long Format Short Format
Exchange

Chicago Climate Futures Long Format Short Format Long Format Short Format
Exchange

Kansas City Board of Long Format Short Format Long Format Short Format
Trade

Minneapolis Grain Leng Format Short Format Leng Format Short Format
Exchange

Commeodity Exchange Long Format Short Format Long Format Short Format
Incorporated

ICE Futures U.S. Long Format Short Format Long Format Short Format
ICE Futures Europe Long Format Short Format Long Format Short Format
ICE — Futures Energy Long Format Short Format Long Format Short Format
New York Mercantile Long Format Short Format Long Format Short Format
Exchange

NY SE Liffe Long Format Short Format Long Format Short Format
New York Portfolio Long Format Short Format Long Format Short Format
Clearing

NODAL Exchange Long Format Short Format Long Format Short Format
Dubai Mercantile Long Format Short Format Long Format Short Format
Exchange

NASDAQ Futures Long Format Short Format Long Format Short Format

HHHI: wind S, PG E IR IR E

LT, CFTC 2 fE4F A 11 15:30 (S EZREM 8] A4 248 a5 8, 4. #R (short format)
51E4 (long format) PiZEHE . fil B g K RF 05 2050 ATt (reportable) F1ERIH % (nonreportable),
Horp, mRAE S~ XX vk Ccommercial) SksF. JERGME (non-commercial) Sk~ RIEF| S, BB
kst FRER IR LIRS TR Mk, W SMMEER, XRFEAN—REEGENRE
foiE s T AER ST WA A R ISR, T EEPRAT N b, RS R MESTEMES, B
Fr T HCOHBE RSN, SIS Tt iR R R IR, TR A & MEM AT AR, IR T s,
DRI G AR R Ml Sk P AR AR SO T 4 B OV E M e AR TR Sk~ I — MR 19 22 2 B0 /N RS i (1 R
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# 2: CFTC HA%sHeiReE (z=L) PR

<« (& G:Imw.cftc.gc:w’- ea_.-’fl_ltu|'es_.-*'ciea:t:‘_'_:f.htmI ¢ @

WHEAT—-SEW — CI—E[CAGO BOARD OF TRADE Code—001602
Lom: | SHORT | LoMN: | SHORT
(CONTRACTS OF 5,000 BUSHELS) OFEN IMTEREST: 435, 528
CONMML TMENTS
166, 632 197,781 T3, 78T 183,572 118,577 383,888 391,144 41,531 44, 354

CHANGES FROM 080517 (CHAMGE IN OPEN INTEREST: -3, 123

1, 517 —3, 372 1,515 —5,817T —201 —2,TE85 —2, 058 —338 —1, 065
PERCENT OF COFEM IMTEREST FOR EACH CATEGORY OF TRADEERES

3a8. 3 45.4 16. 2 35.3 27T.5 90,5 85,8 9.5 10,2
NUMEEFR. OF TRADERS IN EACH CATEGORY (TOTAL TRADERS: 416}

126 135 114 a9 109 254 298

HHHIR: wind i, P E LRI IR R

T AR B2t A 45 5 R R EERIE T E NI B 5 P o 158 5 A0 R B BIRUE 26 1F I, 18258 5 P
BaeESHEEAMZANEANFFEER, EEAHE. Bk /\7'ﬁﬂlﬁﬂ;ﬁ‘m/\jzJ\E’JU%@gJDMﬁDﬂF%HJ
20 Mt ARl 2 BIFEE. HTAEMRAR & R eEMBREENE/N, Miipma iR, Bk, 7 EA Y
TR OE R, BERRIERRMEA AR ARE L.

B 3: EHFHItEREER

< c dwww.shfe.mm.(n, stat
3 S £ ]

aview ntmizparamid=pm | > ( F 4t )

Lt ol Nago EBER ZEBFTRS SEEEM RESHE ATRIZAT

O\ BEEN - i | e E =

ELi=EiN 2017-09-21

LSS BARRERITCHIER ERBMAFCHESATIRE
2017-09-21 SHEXCEL [f] SHXT @

(=% B () ))& v o v | v )

ERER E 2017-09-21|

149415 2729

3655 -2228|

2017-09-21

EEEEME |, IR e
FKiEHITER

2484 1 LT

5100 1 SRWEE 5499 -610|

SEEESN eit=tic]

pu— S 2 IERAES 8878 1695 Ffﬂfjﬁﬁ 5896 501 2 ATER 3361 vAiSL
FHAKI: wind BFifl, 5 @RISR RS
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—\ BEZFELEIA TReERRIBENN

21 R OCEEXHE

MW E, RSSO EMFCER I IEFEARENEE . RARE
RTWEEO RPN 5 T B2 (8RR I, NATRIL T A A4 xHE 5 52 5y & R A IE P R ORI AE 3
e b, SRl ITR AT 3R ER, AU T3 S R ITGERRE AR FN 1522 5 (B, 6 R BE
T IR BERAZ 5y 3 5 RANR 7

KHILOK, E AR R T AR LU 2 FRN  {H e R 22 B0t 50 SCHR I K 5 AR AU v A 2
P R8s b Girma F11 Mougoue (2002) ifF 58 & IR0 & 58 5 XN 22K B3 A B M AR FEVE L« Yang
(2004) I, KHIKE, WM Is B0l BFFCELN, HRZ, FEEEMIEA—E 5N (B
FROREARETMIA TS ) Sanders (2009) JUF| XU & Granger IR, KIL—ME L ERE, FFoE
X BRI AR L% BTN AE 77 1 Wang (2001, 2003) 75 A th 2o 497 0 A1) i 7 o5 390 32 (0 RF G e 2 di
EG GRS, RIBAE kT R — @ REE LN M I RF 2t . 1 Bessembinder A1 Seguin (1993)
DUDE S 3 BT IO AR T A 2 & Re BRI s 2, R I BRI 23N 558 b & IEAR G, (B0
O, R, MATERI, 225G IIFIREAE G T I GG 3D R s r= Az 5 KR o

B 4: EHRTTANFS SR CEKRESHRERAR (REGRMEENEL)
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HABARIR: wind Fifl, FHFEERUEF DI IESNE

Brubzbh, R HCA SRR E AT N KPR RAEE L, BRI AN KRR LK
B NCRHUA R E R, AT+ RHL 2 R e K301 .

LR RNV RO = CARIRTH RN 2 g - AT R S g D TH 6

T T 0T P A DS M B B B UA i, ANHER I, FT - R R B B S5 A G S R e R AR — 5 1
K, IRReiB i E L R EE AL (HE7REN y=0.2699x+0.0009), {HIGIEM R2 ff ik /& M S0 S
TERT G R, BURFEAEIAR, X — fUNIRSUNIN T = & 2080+ KA 2 S R 015 B -5 A I s 2R (A K
A EEIAT B, AT, PRAKEERR AR CEAEET N KU RS ) SRS B i — AN sk
W AT I, BRI ERAR,
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2.2 RTFREAFEH
B AR, A H— NMEAR RIS T AT RN, MR EESNE. AE T, BITEIIAT A
=N =Yy
RO =R 2/ HFECE.

HWHEEOLN, SRR PTG S L AT A IR bR: SRR, B O, sk Pk e,
WIZHNEER: MRFEENZT%ZE B ONEZRR: FeRlie, WIHRETRFEERL, Tt
Pt BTt Bk, LieRER FIERKE L, FORESRERBENNEZ I GHE MW TN R RIE .

E5: RBENAANLEHENERZE. #HEE E6: RUTHENEENSEHXE. FEE
— B D) el 0 — 450 — it 3 FOR 0D — &5
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000
2000 . PR 5000 A :2000

W \ w\’”\\ 200 4
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1500 ﬁh‘,‘%—‘ . 150 -fHM- 30000
\'\\M 3000 1 25000

1000 100 M1k 20000
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y ‘ ) ! y r 5000
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2

E
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2

o N . i L] 0 0+ ' 0
HOYTMNMONNOOINDADNDLMNADNOOHO DI ©O®O QI
BRNO0S80S538Y35883KI223R228_/RAIB PO ON G HONN Ao IOl dioNqSO
""""""""""""""""""" AN OPINDODH NN DOAT N OATOOND O D AN O I
H838188808883855983884838088593385 18838557882 5850058088 38850859585
HO00OHAAANNANNNNOMIIIIIWWOLOL OO OONNN 2598900098 OYOIIIIINNNRY9999nES
[SR=R=p=p=papapapapapupapapupapapapapapapapapal P pspapap=papapa O00000000000000000000000000000000
SAINNNNNNNNNNNNNNNANNNNNNNNNNA NS DA AR A AR A R A
y S - e VL 7T e 2 it 3 " - . o Y I %€+
BN wind 15 B BT IS S BAANF: wind 115 B ST IR S

MEEAR L5, EH & LR AR KW DR S R SR 1 B i b ot 5 R iOkR &, wT A DA B2 i 3 1)
B L DLEAE AT A F A E G L0800, gt Tid & =F Dok (BT LoD & 16
A E S LTS R et AXERIL, HEA TP — AR EWUR B IR E A A (e FEE . AR0. RE
BT ML IRGUINL B PR R

% 1. RiE=E ke E et ar+ma &= 2017-12-29)

KRG b T B ] TR 5 i AR AR
(B 349 (Bl 148)

MA.CZC 2014-6-17 FH b EI 2.694 1.709
SF.CczC 2014-8-8 itk S EIE 2.506 2.320
RU.SHF 1995-5-16 1B 3 2.328 1.828
BU.SHF 2013-10-9 ik} W 2.188 1.318
RM.CZC 2012-12-28 S b EI 1.921 0.745
RB.SHF 2009-3-27 BRSUEN W 1.904 1.529
ZN.SHF 2007-3-26 B A 1.882 2.111
NI.SHF 2015-3-27 7 A 1.704 1.066

I.DCE 2013-10-18 B PNl 1.662 1.492
FG.CZC 2012-12-3 Eids R 1.501 1.059

ERAIR: PHIFEBIEF IR

RIS, AR B AR AR 7E 137 P FURE AT A A I S BRE L SE - B LU IR A B R, 1248 FR I
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MIE RN TR SR R RIIREE: D e, SRR LK, 2S00 E8, X058 E
BFs R, EWRREITAFEATENE: 2) FraiE. JECEY TB, N RS EEE, B2 2k Rokk £
Rl 3D FFOE LK. SR T, BEN N T RATE RGN, FFa AW, (BB A b ;
4) FRERET B SR ETE, O TP B B IR R SR S S B ) BT

B 7: RBEHENERNERZFCL B 8: IE=FLURENMAS AR
— R L5 3
9.0000 600(¢
8.0000 Gl
7.0000 “WM] 500t , L)
6.0000 - 400(
5.0000 . 1 2000 15
4.0000
3.0000 200¢ g N E R RN ———
2.0000 o 100¢
1.0000 o5 T T et S
0.0000 0
EEA IR R ERER K EER IRy %gg%g%«é%%w
PO HATHANNNMNN MO IO OO O E'G‘@:Wﬁ §%§§m tﬁmﬁiﬂ-gg FNHEL HENE HHE
EEEEEEEE R EEERE LR s ¢ & W
SNNNNNNAANNNNNNNNNANNNNNAQAQN
HHANR: wind, G ERUFFH TR HHANE: wind, 15 EREFH TR AEHT

A NARRR AR, X HATE A IS RS SR, BATIN T A Rt S AR B
R BN 1] PAY 5 A Tl e 4 0 (L ) R0 R S

R 2: TRAKERMABRZFCH SRR AWMERENE, RAEIFREHELNE

Ak BRLAN b= 2 BR SH A WE i
AR KL XTI ERIE 0.2987 0.2142 0.2271 0.1258 0.0949 0.2110
RRBEFE 0.3985 0.3072 0.3346 0.3270 0.1354 0.3516

RN Wind, 15 BEIEZF T I ASE

I ERANHEACEIL, AN TR 5% it A 1) 224 300 5 o B 5 R SR i K A 0 Tk SR 7K~ B R SR 3 2 [ P A7 AE 8
R A S, HRE I AR, 0 24 S BT R UGS TR IS it ot AR K e R 2480 Tk B M 7 T AR S e 50
REJEA —ETIEE ST o [R50 ARG PR T AN [ 393 B f ot R SR 3l 2R A T L X AR SR i K 4 0] Tk 2k
i AT T 2R B At

UEAh, CURSUNIH], BATHE R A FRFE ALK T, RREKRLER TR ARARBEE R T K,
HITRAMER I, X TIREUERI G 62, BB R G LSRR 2 o R Xk BRI . AR F i 3h % A
AR E M RIRTE, JF HRCS R b, 05 H LR KL ik Bkl 0 Bk

R 3: FRMZFHELEKET, REPHRAENTHRERES FHEaERI

BAEFFEE >15 >1.75 >2 >2.25 >25 >2.75 >3 >3.25 >3.5
Bk 45t Bk g 7.77% 8.18%  8.50% 9.09% 943%  9.88%  10.05% 9.96% 10.13%
W%k 1.09% 1.14% 1.22% 1.31% 1.35%  1.45% 1.48% 1.52% 1.48%

AR Wind,  PFEBIFF TR
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2.3 B R AL A T IS THIR

Ao, NG HIMEE, &% Bessembinder & Sequin H)J5%, &M HAA L 51T N KHLAEFE 481k
REA S T AT A

m
o = 1+ z E e + By X [AOlyeq| + By X D X |AOIy,s| +8 (1)
i=1

Hrf, o RN N R Eh R, BT N A S RO RS N K, EK 3R S R HE G T E
UK TR AR T AZ B G L, KSUK+EK, | D /& 57 G A LU A R i RS & 24 UK>0 i), D=1, ¥4 UK<0
I, U D=0. W4T N KGR E: AOIy, = Oyy/Olq, Hrf,

One = (Z OL 4 — Z OIi,té) - <Z Ol 12— Z OIi,t—lE—f) ’

isN isN isN isN

O NN t HAT N KHUSE R B 4xt 22 e XA 225 HD, Ol FoRFHIRSUNII T £ &5 21 04
2 T AIHUAAESS t HIORF B &, Ol ., RN FHRSUNINI B 32 ) & S22 28 | CLHLMIESE t HIFF R,
Ol &7 4 t HIRSUNII T £ S A &

XFTHRSUNIATE £ 164, BL N=10 A, H#%0d 2k =F0kEIN, AR, (L hRELEAEE
P, JFHE B 2>0 H|B2[>[ B 1|, Ui 2SERREASH G R T HUN, 1 N U i RG22 1 A 408 10 825 AR 1k
BRI F AT WEL EBAR, 4R U i1 N KA SRR R AR T % 0
XA R AR RAE A RIS EE, A THIERERZE TS, i N RHU R R R AR B E I, xR
AP ASRAE H B LR B4R - 1, AR R R E (1) S iesh 248 T 2 MR s A8 .
R 4 BERHRENEARDERBDPHSYH GTE=FLUK)
n B1 B2 P&

Gt & 2x107* -0.006 0.013 0
RN Wind, 58 BIEF IR

UEAh, B o B AR E RIS R (R Bt BT N KU 28 R T RIED
KRS, RS R E AT E RSN 5L 3 1 & A 132 AR L -

Rt,K,E{ = U + Y1 X AOIN,t—l + YZ X Rt—l,K,ﬁfI (2 )

Forh, R - LR K AN 5 0 BRI R, FR AL € AT K AN 5 F 80 -7 BRI ATy,
Fo tETN KB B

R (N=10, FIBIDNIE 2 =6 ) FORRIL 4iEH 01 B ARSI RN (1, 24
B H L BT N BRI OB R T AR, v, > 0Hy, > vy, BUIBRHELURII 5 45

5B At R B

18 2 ) fie J5 — L) B 2 7 HTTP://RESEARCH.CSC.COM.CN
7




Gﬂﬂ} Gt 3 4% I
CHINA SECURITIES SR TIEMR

SRt LR L S
*z 5: BYUNRAREHEAHEERRSINESHE GTEZFLKR)
n v v2 P&
S¥E 0.018 0.683 0.190 0.008
PRI Wind, H15 @RI S
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=) ETRHEFERNHTIRBARSURASE LN

3.1. ETFHEE SRR R

o1 § 2.2 RIkC (1) (2), AXMERIL, ABHT N KHU IS R G2 RAF 2200 B A AR R I A4
SN, RS R LR R R R . Vit AR B B S R G tLfabr AR Es &, N T a1 B
E:

(1) BEik#E: FATER 2011-12-30 £ 2017-12-29 MESANIA LY T & 2 B . S840, st &
FEEMNZ G AMEIT RIS H Z = /HEE S

(2) BB BBPIHED Y 1, WIBOTT B RIA5 5 3 2%%, HKIERFeFE BRI reE5E,
WP AR —22 5 HOT I TT & (B0 RN a4, HBE LA, WERA-Teifa &4, JFA
B HJR5 2 T IR 5 s

(3) #emg ek
B HIRT N KU R 3: AOL Ny = Oyn/Ol_y, FiH,

Oin = (Z OIi,t,% - Z OIi,t,ﬁf) - (Z Oli,t—1,,% - Z OIi,t—l,T)

isN isN isN isN

O TR t FIHT N KHUR PR A AR CHRTRT 255 D, O, , o R B B 3 ) 424 S
HE44 55 | BEHLRITESS € FORF B, O, ., R FEIR BN B 32 11 & 203 HE 4058 1 B URIZE S8 ¢ (R £
OLARH t FLBSURIITE £ 7 AR O s RN, XT3 S0 B HE o LR P81, LA 1 TR A 24
IS B UM

E[VO,] = a + B X VO,_,

Horp, VO #0R t1 HIRGURI 1Y £ & LS R EE, E[VO 3R t HERSURINI TR £ 71 & L S Rt bl
TYIE -

TR 5t 25 SR A R > HBUWE (BRI VO>E[VO,]), H MR N WU i Re 6284k 3>
M #<-M CHl: |AOLy| > M) i, WFFGE () ARG &4,

AR L HIUHTIT & (A: VOSE[VO,D H|AOL | > MD HIF& 5 M5 Ytk ARk, M
FEIFIF R I A

P& 2: HUN, = [N/2]. Ny = [N/3], #|AOl ns| > M. |AOL ;| > MHAOL y, + AOLy, HHF: 245
1) 5 SRR R U7 TR AR S mﬁ@far‘%’m

1B TP e )E, RIPRER T BRE KSR K BEHOR T BIE Ko, WS R 52

18 2 ) fie J5 — L) B 2 7 HTTP://RESEARCH.CSC.COM.CN
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@ Gt 3 4% I
CHINA SECURITIES SR TIEMR

S LR AR

3.2, SKEERI

FIREDIA 1, R L —FE LR G R, e T CEE Mo TS H RS BERIPLIE No
FIEFRRE Kiv Ko, FECASBIEA T —S %0, BATIER T Z %0 H 2012-12-31 & 2017-12-29 {ERR SN T8+
NEL LR NIRRT R, 12508 R liias 254.81%, FALIL A 28.82%, i KAl -10.84%,
T 55 M2 53.49%, Calmer Z ik 2.66.

# 6: ETHFERMEERA SR (2012.12.31-2017.12.29)

% 8 ILRANAE 5 A A3 B e A 8 IR 5 A
RitEHE 3. 691 3. 646 3.548 3. 499
FER 2R 29. 85% 29. 52% 28. 82% 28. 46%
B KB ~18. 93% ~19.11% ~10. 84% -10. 87%
X5 RH 38 38 43 43
i3z 55. 26% 55. 26% 53. 49% 53. 49%
SE BRIk AR 7.08% 6. 96% 5.93% 5.81%
Sharp & 1.65 1.63 1.65 1.63
Calmar % 1.58 1. 54 2.66 2.61
BIE 0. 1069 0. 1069 0. 1626 0.1627
ERRARTE (R 11. 42 11. 42 8.56 8. 56

FHHHFEIR: Wind, G R BTIEL S

T ) PR 5 25 R R 30 SR R AE G AR BB O, AHER B, TSRS e G i o] — e, Bk, &85
FRASIT L RIS i BT T2 IR A K tesh, HHOT IR & (BRI AU TR &ARFa 0 1. 2),
D2 WS AR 28 77 T 5 28 8 B A AR I (R R BIAH ZE AR, AU R A A 28.820%044 /51 22 29.85% (5K AL 7 ik,
A, WEESTRFEAL), Sharp FEHIE ST YA R, HEAELA EBIEE, &KREHEE-10.84%K0E -7t
%2-18.93%, Calmer R7r B E T

9: ETHECECHRRIEANE: (BEXFHMAE) FRI (2012.12.31 F 2017.12.29)

350.00% o v
—_— O SN (TEIEFRD —_— O S (AT IEFD
300.00%
250.00%
200.00%
150.00%
100.00%
50.00%0
0.00%0 -
-50.00%
T M A LO T~ L MM~ M AN HdLLIO MO0 O N O v14vHLO O© O~ A <t g
DANAND A AN QPR A AN ND O A A Jd QPN Hd
AN M IO IMT~0O0 AN N <HT OO O T MO~ AN < OO AN MW~ O
T OO A PO AR ARSI A DD S
AN M MO MO M- < < < < IO LW LWL LWOLW OOWWWWWWOWOMN~M~M~SM~S~
™ v e v v 4 4 v e e e ™ ™ ™ e A A A A A A A A A A A
O O O O OO OO O O O OO OO O O O OO OO OO O o o o
[aN BN aN BN aN BN oN BN oN BN oN B aN B oN BN aN BN oN BN oN BN oN BN oN I o N I o N I o N I o N I o N I o N I o N I o N I o N I o N I o N B o N BN o N BN aN BN aN |
FHAIE: wind 55, HHEEBFF IR RS
18 2 ) fie J5 — L) B 2 7 HTTP://RESEARCH.CSC.COM.CN
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PSR IR E % S
CHINA SECURITIES SR TIEMR

S LR AR

3.3\ WURMHEE T

H5RAEBARMSESLE 2 4 FeEEESHIIEEE N SRS RFCRE M fEA4%
JEIETRZRAFE LN, BREAFSEE N M SHZIA T SRS, AXERI, X TIRgUNIAGE £ 654,
ZORMSTE R Z S FIREEUE EU e, H9FF G BITE S IPUECE N b 9~15. R R T
BIE M AT 1%~2%2 (B, 1Z5R0S D SR BT 28, H 2011-12-30 & 2017-12-29, HAEKILEE ATIE 20%
DA b, Wieas R b d T ik 2,030 (HE DXV A FER T, 1SRG AEIL 25 6 AR I S K UK SR D K

B 10: HeEERENEIEE (FRFACEET) A 11: #HeERRENEARYE (FREFEHET)
W, - ) ) . o . ‘

N 0.50b  0.75% 1% L2% L5k LT8R 2% N oson o7 1% 1.25%  1.50%  L.75% 2%
15 10.82% 22.23% 23.00% 22.18%  28.16% 24.30% 25.04% TR o
14 11.58%  21.38%  28.64%  31.56% 25.28%  27.01% 31,93k 14 | -36.84% -33.04% -25.56% -20.93% -19.66% -13.40% -16.25%
13 20.18%  20.81% 24.45h  28.43h  20.14h  27.35h  23.72% 13 -34.87% -39.69% -17.72% -19.66% -19.66% -13.47% -18.51%
12 25.38% 21.67% 28.71% 26.89% 27.19% 23.57%  22.11% 12| -23.24% -26.71% -22.59% -19.66% -22.89% -22.03% —18.51%
11 2117%  24.17% 28.17% 24.97% 25.07% 22.67%  16.88% 11| -31.77% -23.92% -22.59% —29.45% -22.89% —20.67% -27.77%
10 23.72% 15.55% 23.05% 22.89% 25.46% 15.90%  5.06% 10| —29.88% -27.50% -29.63% -28.40% -23.02% -29.95% —43.69%

9 15.06% 10.02% 19.54% 26.56% 25.91% 13.76% —1.69% 9 —40.85% -38.39% -30.30% -28.40% -18.92% -29.95% -50.69%
8 6. 66% 9.62% 12.49% 13.91%  20.95% 7.16%  —4.81% 8 —-39.51% -33.12% -35.46% -38.27% -24.10% -31.93% =63.67%
7 9.79% 10.64% 17.01% 22.36% 18.72% 1.57%  —4. 30% 7 —52.03% -35.59% -20.25% —-21.38% -—26.64% =52.32% =63.69%
6 5.4%%  6.78%  7.02%  5.16%  15.08% 12.43%  2.95% 6 | =55.89% -50.43% -36.34% -35.22% -28.55% -36.46% -45.00%
5 10.11%  8.22%  -0.01% -0.77% 17.18%  2.71% 1. 64% 5 -37.80% —42.02% -51.33% -—55.45% -24.98% -42.38% -47.19%

1
4

3

11.26%  3.72%  -1.57%  3.36% 13.73% 13.92%  7.35%
3 11.49% 1.20% =2.63%  2.42%  7.40%  9.98%  4.48%

—45.49% -47.12% =56.99% =58.70% -37.68% -37.02% —34.83%
—42.06% —49.17% =57.09% —39.21% -34.83% —33.70% —34.83%

HAFHKIE: wind. 15 BB TR HAHIR: wind, G RIEFFBTIEL

12: HOEEEERKEEREE (2011.12.30 F 2017.12.29) ZEARFECHETH=EN

N M 0. 50% 0. 75% 1% 1. 25% 1. 50% 1. 75% 2%
15 0.2829 0.5936 0. 8647 1. 0599 1. 6978 1. 8038 1. 3528
14 0.3142  0.6470 1. 1207 1. 5079 1.2855 = 2.0149 1. 9646
13 0.5786  0.5243 1. 3793 1. 4457 1. 4821 2. 0307 1. 2817
12 1.0920 0.8111 1. 2708 1. 3675 1. 1879 1. 0700 1. 1949
11 0. 6665 1. 0103 1. 2467 0. 8478 1. 0954 1. 0965 0. 6078
10 0.7939 0.5654 0. 7777 0. 8060 1.1057  0.5310 0. 1157
9 0.3686  0.2609 0. 6449 0. 9354 1.3689  0.4593 | —0.0334
8 0.1685  0.2905 0. 3523 0.3635 0.8694  0.2242 & 0. 0755
7 0. 1882  0.2990 0. 8400 1.0459 0.7029 | 0.0300 —0.0675
6 0.0970  0.1345 0. 1932 0. 1466 0. 5281 0. 3409 0. 0655
5 0.2675 0.1957 -0.0003 -0.0139 0.6877 = 0.0641 0. 0347
4 0.2477 0.0789 -0.0275 0. 0572 0.3643 0.3761 0.2112
3 0.2732  0.0245 —0.0461 0.0618 0.2125 0.2961 0. 1287

HeHAKIR: wind i, G EBEULTF IS

RIS, FESINIESSR TS, ZHISAEA R Z AL T IR s $A B3E PE i (SRR i K 30%),
B KU 20 2 H] (RT-10%), e AR IR LE A1 BEE R MR R A R, B B ok 1 Jm (R 4
THREE ST BCRGRA LT BARE, FefEad ya8cE N REEIKAZEDE 10
FU L, SRS RFEITERE M /T 0.01~0.02 2 (8], B TIRSUNIITE £/ & LR EEEAE O, BRI A
[ AR AR A AEAE A T-4%~-5%,  BEIIZ SIS R IEON R, SEAIR RS 53 /T 20%~30% 2 18], 171 f5e K 1]
K 23 i T-20%, T Hcas [BI EEi KT 2. FEFSESRAE T, AT e bW I R0, AL ok el
SCRIAC B B4R LE A R 4R T T

18 2 ) fie J5 — L) B 2 7 HTTP://RESEARCH.CSC.COM.CN
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PIERRIEHF

CHINA SECURITIES &Rt TIEFA

S LR AR

B 13: HEBERHEEMELWEE (FFEBE M=0.75%. 1%, 1.25%) FEAEIRFETRT

V=0. 0075 M=0. 01 M=0. 0125
1.00% 1. 50% 2.00% 2.50% 3. 00% 3.50% -4.00% -4.50% -5.00% [ -1.00% -1.50% 2.50% -3.00% -3.50% -4.00% -4.50% -5.00% 1.00% 1.50% 2.00% 2.50% 3. 00% 3.50% 4. 00% 4.50% -5.00%
0.3397  0.3462 0.3292  0.3643 0.2988 0.3030 0.3638 0.4069 0.4069 | 0.2862 0.2623 0.1354  0.1218 0.1243 0.1467 0.1631 0.1631 | 0.4083 0.4158 0.2509 0.1350 0.1233 0.1271 0.2138  0.2138
0.3536  0.3272  0.3013  0.3621 0.2439 0.2653 0.3110 0.3242 0.3242 | 0.5565 0.5238 0.3909 0.3713 0.3150 0.3546 0.3689 0.3689 | 0.8154 0.7505 0.5092 0.3955 0.3869 0.2798 0.3631  0.3631
0.4968  0.5183 0.4713  0.5509 0.3825 0.3933 0.5896 0.6116 0.6116 | 0.7233 0.6806 0.6670 0.5897 0.5748 0.8857 0.9113 0.9113 | 1.0365 0.9769 0.8661 0.7436 0.7330 0.6274 1.0399 1.0399
0.5891  0.6191 0.5264 0.6235 0.5407 0.5135 0.7242 0.7538 0.7542 | 0.7075 0.6175 0.5730 0.5064 0.5034 1.0690 1.0954 1.0966 | 0.9868 0.9653 0.8580 0.6959 0.6680 0.5721 L2347 1.2347
0.6001  0.6099 0.5186 0.7138 0.5699 0.5378 0.7718 0.8045 0.8049 | 0.7204 0.6072 0.5594 0.4796 0.4768 1.0307 1.0569 1.0581 | 1.0106 0.9582 0.8520 0.6903 0.6625 0.5667 2275 1.2386
0.6149  0.6242 0.5290 0.7278 0.5803 0.5468 0.7866 0.8199 0.8204 | 0.7410 0.6240 0.5720 0.4902 0.4873 1.0580 1.0848 1.0860 | 0.9682 0.9171 0.8540 0.6887 0.6603 0.5628 L2407 1.2521
0.6149  0.6242  0.5290 7270 0. 6 0.5453 0.7841 0.8155 0.8162 | 0.7410 0.6240 0.5720 0.4902 0.4873 1.0580 1.0823 1.0912 | 0.9682 0.9171 0.8540 0.6887 0.6603 0.5628 L2407 1.2521
0.6149  0.6232 0.5281 . 7259 0.5777 0.5445 0.7831 0.8145 0.8152 | 0.7410 0.6228 0.5710 0.4893 0.4864 1.0567 1.0787 1.1063 | 0.9682 0.8035 0.8298 0.6661 0.6384 0.5414
0.6149 0.6232 _0.5281 0. 7259 0.5777 _0.5445 0.7831 0.8145 0.8152 10.7410 0. 6228 0.5710 _0.4893 0.4864 1.0567 1.0787 1. 0. 6661 0. 4 0.5414
0.4843  0.3769 0.3528  0.4560 0.3539 0.3595 0.4472 0.5016 0.5016 | 0.3514 0.3803 0.2615 0.2607 0.2658 0.3339 0.3595 0. 0.3649  0.3390  0.3489
0.5024  0.3497 0.3174  0.4486 0.2758 0.2973 0.3596 0.3734 0.3734 | 0.6030 0.5930 0.5264 0.4872 0.4766 0.5305 0.5553 0. 0.9840  0.9693  0.8882
0.7722  0.5785 0.5155 0.7285 0.4475 0.4501 0.6556 0.6804 0.6804 | 0.7933 0.7615 0.6626 0.8115 0.7875 1. 1. 1 1.2637  1.2432  1.1432
0.9271  0.7879 0.6332 0.8124 0.6280 0.5791 0.7890 0.8255 0.8259 |0.7777 0.7363 0.5984 0.7183 0.7080 1. 1. 1 1.2105  1.1600  1.0650
0.9426  0.7760 0.6237 1.0079 0.7512 0. . 9557 1.0025 0.9971 [ 0.7971 0.7308 0.5893 0.6926 0.6827 1. 1. 1 1.2043  1.1471  1.0526
0.9741  0.7995 0.6389 1.0408 0.7683 0. . 9784 1.0266 1.0211 [ 0.8206 0.7516 0.6021 0.7081 0.6979 1. 1. 1 12127 1.1539  1.0575
0.9741  0.7995 0. 1.0352  0.7654 0. . 9746 1.0202 1.0134 [ 0.8206 0.7516 0.6021 0.7081 0.6979 1. 1. 1. 12127 1.1539  1.0575
0.9741  0.7981 0. 1.0336  0.7643 0. 1.0190 1.0121 | 0.8206 0. 7657 0.6130 0.7199 0.7095 1 1. 1. 1.1880  1.1299  1.0341
0.9741 0.7981 _0.63 1.0336__0.7643 0. 6 . 9733 1.0190 1.0121 | 0.8206 0. 7657 0.6130 0.7199 0.7095 1 1. 33 1.3 1.1880 1.1299 1.0341
0.3276  0.2977 0. 0.3727  0.2991 0. . 3643 0.4020 0. 4020 | 0. 5904 0.4623 0.4475 0.4618 0. 0. 0. 0.3599  0.3316  0.3260
0.4450  0.3588 0. 0.4860  0.3721 0. . 3820 0.4047  0.4047 | 0. . 7926 0.7312  0.6803 0.5533 0. 0. 0. 6 1.3913  1.3851 1.3708
0.5905  0.5015 0. 0.5886  0.5934 0. . 6375 0.6602 0.6602 | 1. L0173 0.9466 1.1888 1.0827 1. 1. 1 1.8657 1.8210 1.6716
0.6835  0.5908 0. 0.5907  0.7099 0. 6 . 7475 0.7800 0.7805 | 1. L1627 0.9679 1.1933 1.1086 1. 1. 1 1.7104  1.5566  1.5254
0.6955  0.5817 0. 0.7472  0.8604 0. . 8834 0.9236 0.9188 | 1. . 1550 10511 1.2777 1.2278 1 1. 1 17012 1.5384  1.5075
0.7138  0.5955 0. 0.7672  0.8812 0. . 9018 0.9430  0.9380 | 1. . 1622 1.0871 1.2849 1.2351 1 1. 1 1.6658 1.5106 1.4798
0.7243  0.6035 0. 0.7753  0.8896 0. .9091  0.9535 0.9416 | 1. . 1622 1.0860 1.2837 1.2339 1 1. 1 1.6658 1.5106 1.4798
0.7243  0.6024 0. 0.7741  0.8883 0. .9080  0.9523  0.9405 | 1. L1817 1.1040  1.3034 1.2539 1 1. 1 1.6300 1.4773 1. 4467
0.7243 0.6024 0. 0.7741 _0.8883 0.73 . 9080 0.9523  0.9405 | 1 L1817 1.1040 1.3034 1.2539 1 1. 1. 1.6300 1.4773  1.4467
0. 1583 0.1462 0. 0.2301  0.1759 0. . 2346 0.2502  0.2502 | 0. . 6367 0.6623 0.6166 0.6351 . 0. 6 0.4173  0.3807 0.3738
0.3607  0.3090 0. 0.4809  0.3573 0. . 3740 0.3676 0.3676 | 1. L2793 11167 1.0249 0.9305 0. 0. 0. 0.9499  0.9449  0.9333
0.5670  0.5264 0. 0.7234  0.6349 0. 5¢ . 6767 0.6667 0.6667 | 1. 6175 1.3488 1.4087 1.3061 1 1. 1 1.8041  1.7593  1.7444
0.6718  0.5969 0. 0.6690 0.7219 0. 6! . 7746 0.7552  0.7557 | 1. L7720 13719 1.4308 1.3476 1.6320 1.6102 1. 1.5403  1.4284  1.4155
0.6846  0.5864 0. 0.8869  0.8860 0. . 9492 0.9255 0.9197 | 1. L7624 1.4642  1.4920 1.4083 1.6953 1.6733 1. 1.4262  1.3805  1.3680
0.7043  0.6033 0. 0.8933  0.9143 0. . 9828 0.9585 0.9526 | 1. 8415 1.5153 1.5416 1.4555 1.7511 1.7284 1. 1.3751  1.3352  1.3230
0.7158  0.6130 0. 0.9100 0.9244 0. .9933  0.9722  0.9570 | 1. . 8467 1.5182 1.5444 1.4582 1.7540 1.7280 1. 1.3751  1.3352  1.3230
. 0 0.7158  0.6412 0. 0.9382  0.9481 0. L0172 0.9961 0.9806 | 1. . 8720 1.5383  1.5639 1.4775 1.7740 1.7480 1. 13431 1.3035  1.2913
. 00% 0.7158 0.6412 0. 0.9382  0.9481 0.9066 1.0172 0.9961 0.9806 | 1. . 8720 1.5383 1.5639 1.4775 1.7740 1.7480 1. 1.3431  1.3035 1.2913
0.2592 0.2751 0. 0.2986 0.2148 0.2188 0.2806 0.2902 0. 0. . 5011 0.5606 0.5132 0.5315 0.5989 0.6480 0. 0.4643  0.4274  0.4235
0.5710  0.5224 0, 0.6185  0.4210 0.3897 0.4436 0.4285 0.45 1. . 0705 1.0218 0.9719 0.8811 0.9246 0.9146 0.9 0.7584 0.7151  0.7061
0.7253  0.7642 0.7723  0.6178 0.5890 0.6691 0.6475 0. 1. . 5064 1.3387  1.4070 1.3085 1.4608 1.4392 1. 1.3740  1.2745  1.2635
— 0.8470  0.8486 0.7885 0.7589 0.6119 0.5837 0.6621 0.6320 0. 1. L4096 1.1985 1.2742 1.1787 1.6106 1.5888 1. 1.2416  1.1211 1. 1111
T 1.0949  1.0643 0.9755 1.0922 0.9783 0.9430 1.0528 1.0110 1. 1. . 3970 1.2543 1.3034 1.2078 1.6415 1.6197 1. 11670 1.0500  1.0405
= 11370 1.1056  1.0066 1.1264 1.0102 0.9744 1.0913 1.0484 1. 1. L4055 1.2989  1.3474 1.2490 1.6957 1.6732 1. 11740 1.0541  1.0445
11411 1.1097  1.0101  1.1299 1.0135 0.9776 1.0946 1.0552 1. 1. L4402 1.3018 1.3502 1.2517 1.6986 1.6728 1. 11740 1.0541  1.0445
11411 1.1603  1.0367 1.1570 1.0382 1.0024 1.1200 1.0804 0. 1. . 5090 1.3588 1. 1.3064 1.7568 1.7308 1. 11473 1 1.0197
11411 1.1603  1.0367 _1.1570 1.0382 1.0024 1.1200 1.0804 0. 1. - 5090 1.3588 1 1.3064 1.7568 1.7308 1 11473 1. 1
0.2023  0.1825 0.1945  0.1979 0.1433 0.1460 0.1949 0.2003 0. 0. . 4312 0.4711 0. 0.4451 0.5126 0.4842 0. 0.3871 0. 0.
0.4271 0.3551  0.3879  0.4314  0.3022 0.3278 0.3633 0.3498 0. 0. L0383 0.9946 0. 0.8554 0.7324 0.7240 0. 0. 8252
0.7958  0.7019 0. 722 0.6948  0.4381 0.4544 0.4629 0.3926 0.3 1. L2894 12712 1.2 1.1650 1.0760 1.0583 1. 15112
=l 0.9469  0.8442 0. 0.7146  0.4595 0.4196 0.4219 0.3544 0. 1. .2390 11447 1L 1.0461 1.2099 1.1920 1. 1.2930
T 0.8145  0.8105 0. 0.7449  0.5227 0.4739 0.4767 0.3934 0. 1. L0539 11836 1.1380 1.0457 1.2110 1.1930 1. 1.1935
= 0.8211  0.8105 0. 0.7449  0.5256 0.4765 0.4823 0.3985 0. 1. L0661 1.2319 11501 1.0576 1.2470 1.2287 1. 1.2255
0.8248  0.8140 0. 0.7470  0.5301 0.4804 0.4862 0.4038 0. 1. . 0698 1.2347  1.1527 1.0602 1.2468 1.2196 1. 1. 2255
0.8173  0.8069 0. 0.7456  0.5290 0.4793 0.4852 0.4029 0. 1. . 0804 1.2541 1.1628 1.0707 1.2630 1.2358 1. 1.1950
0.8173  0.8069 0.7702  0.7456 _0.5290 0.4793 0.4852 0.4029 0. 1. . 0804 1.2541 1.1628 1.0707 1.2630 1.2358 1. 1. 1950
0.0113  0.0144 0.0424 0.0602 0.0551 0.0579 0.0902 0.0922 0. 0. . 4217 0.4770 0.4416 0.4388 0.4917 0.4629 0. 0.5146
0.1361 0.1122  0.1441 0.1897  0.1706 0.1744 0.2062 0.1947 0. 0. . 7839 0.7606 0.7292 0.7228 0. 0.6232  0.675 1. 2195
0.2875  0.2456  0.2917  0.3193 0.2313 0.2282 0.2344 0.1939 0. 0. 0. 9625 0.9236 0.9401 0.9335 0.8249 0.8006 0. 1.8863
P 0.3714  0.3335 0.3436  0.3458 0.2604 0.2261 0.2260 0.1870 0. 0. 0. 8749 0.8044 0.8235 0.8172 0.8567 0.8330 0. 1.7055
l‘ 0.3505  0.3148 0.3266  0.4244 0.3100 0.2717 0.2716 0.2244 0. 0. 0. 0.8529 0.8424 0.8362 0.8738 0.8499 0. 1.5444
0.3593  0.3131 0.3251  0.4227 0.3085 0.2703 0.2702 0.2232 0. 0. 0. 0.8529 0.8424 0.8362 0.8718 0.8479 0. 1. 5865
0.3633  0.3161 0.3278  0.4249 0.3097 0.2712 0.2712 0.2238 0. 0. 0. 0.8520 0.8415 0.8353 0.8716 0.8408 0. 1. 5865
.00%) 0.3622  0.3152  0.3269 0.4239 0.3089 0.2704 0.2704 0.2231 0. 0. 0. 0.8664 0.8555 0.8493 0. 0. 0. 84 1. 5539
. 00%) 0.3622  0.3152  0.3269  0.4239 0.3089 0.2704 0.2704 0.2231 0. 0.8 0. 0.8664 0.8555 0.8493 0. 0. 0. 1. 5539
2. 0.0423  0.0398 0.0517 0.0671 0.0610 0.0610 0.1003 0.1031 0. 0. 0. 0.3251 0.2850 0.2850 0. 0. 0.
0.1888  0.1493 0.1535 0.1964 0.1754 0.1724 0.2267 0.2139 0.3040 [ 0. 0. 0.7757 0.6255 0.6255 0. 0. 0.
0.3902  0.3223 0.3241  0.3678 0.2685 0.1966 0.2365 0.1907 0.2538 | 0. 0. 1.1987 0.9471 0.8098 0. .
© 0.3941  0.3225 0.2970  0.3324 0.2430 0.1570 0.1961 0.1509 0.2093 | 0. 0. 1.0321 0.8025 0.6763 0. 0. 6696
l 0.3835  0.4207 0.3986 0.6122 0.5397 0.3440 0.4333 0.3781 0.4479 | 0. 0. 0.8603 0.6447 0.5645 0. 0.6309
0.3829  0.4187 0.3968 0.6100 0.5376 0.3424 0.4314 0.3762 0.4316 | 0. 0. 0.8825 0.6638 0.5827 0. 0. 5850
~8.00% 0.3799  0.4191 0.4009 0.6175 0.5442 0.3455 0.4359 0.3802 0.4304 | 0. 0. 0.8859 0.6667 0.5855 0. 0.5777
0.3771  0.4160 0.3999 0.6162 0.5430 0.3446 0.4349 0.3792 0.3369 | 0. 0. 0.8967 0.6771 0.5959 0. 0. 4405
0.3771 _0.4160 0.3999 0.6162 0.5430 0.3446 0.4349 0.3792 0.3369 | 0. 0.5 0.8967 _0.6771 0. 5959 0. 0. 4405
0.0852  0.0421 0.0406 0.0664 0.0600 0.0535 0.1537 0.1440 0.2281 [ 0. 0. 0.1431  0.1082 0. 1082 0. 0.5364
0.2250  0.1560 0.1552 0.2078 0.1869 0.1771 0.4418 0.4126 0.5569 | 0. 0. 0.3924 0.3528 0.3485 0. 1.0298
0.3829  0.2921 0.2965 0.3477 0.2757 0.2057 0.4056 0.3419 0.4624 | 0. 0. 0.6465 0.5500 0.4721 L 719 0. 1. 2935
- 0.3741  0.2699 0.2490 0.2931 0.2216 0.1339 0.2749 0.2216 0.3249 | 0.6 0. 0.6007 0.5022 0.4251 0. 0. 0. 1.2049
l 0.3564  0.2601 0.2402 0.3820 0.2817 0.1736 0.3604 0.2857 0.4206 | 0. 0. 0.5746  0.4646 0.3636 0. 0. 0. 1.2047
0.3543  0.2584 0.2387 0.3802 0.2800 0.1723 0.3585 0.2841 0.3782 | 0. 0. 0.5543  0.4459 0.3466 0. 62 0. 0. 6 1.2015
0.3587  0.2610 0.2408 0.3824 0.2814 0.1727 0.3439 0.2704 0.3591 | 0. 0. 0.5543 0.4459 0.3466 0. 0. 0. 11790
0.3645  0.2643 0.2438 0.3863 0.2847 0.1754 0.3476 0.2738 0.2534 | 0. 0. 0.5337 0.4270 0.3294 0. 0. 0. 0. 9386
0.3645 0.2643 0.2438 0.3863 0.2847 0.1754 0.3223 0.2518 0.2331 | 0. 0. 0.5337__0.4270 0.3294 0. 0. 0. 0. 8502
0.1058  0.0563 0.0575 0.0993 0.0796 0.0918 0.2536 0.2312 0.2953 | 0. 0. 0.1676 0.1716 0.1716 0. 0. 0. 0.1372
0.3622  0.2715 0.2707 0.3854 0.3791 0.3996 0.9700 0.9107 0.9984 | 0. 0. 0.6079 0.6493 0.6127 0. 0. 0. 0.4843
0.3308 0.3032 0.4042 0.5053 0.4508 0.3295 0.6406 0.6064 0.7426 | 0. 0. 0.5440 0.6035 0.4202 0. 0. 0. 0.2761
© 0.2858  0.2390 0.4391 0.4985 0.4469 0.2968 0.5358 0.4976 0.6572 | 0. 0. 0.5090 0.5243 0.3334 0. 0. 0. 51 0. 3851
% 0.1953  0.1728 0.3584  0.3651 0.3272 0.2215 0.4120 0.3755 0.4936 | 0. 0. 0.4668 0.4285 0.3050 0. 0. 0. 0. 4090
0.1535  0.1389 0.3140 0.3201 0.2877 0.1947 0.3895 0.3531 0.4286 | 0. 0. 0.4668 0.4285 0.3050 0. 0. 0.6 0.3829
0.1333  0.1220 0.2812 0.2868 0.2582 0.1740 0.3344 0.3002 0.3596 | 0. 0. 0.4472  0.4097 0.2784 0. 0. 0. 0.3362
0.1373  0.1249 0.2839 0.2895 0.3125 0.2117 0.4110 0.3728 0.3323 | 0. 0. 0.4589 0.4211 0.2901 0. 0. 0. 0.2267
©] 0.1189 0.1095 0.2640 0.2693 0.2904 0.1967 0.3450 0.3101 0.2773 | 0. 0. 0.4409 0.4038 0.2591 0.4316 0.3880 0. 0.1815
. 0.0909 0.0493 0.0728 0.1122 0.0755 0.0870 0.2494 0.2633 0.3274 | 0. 0. 0.1347 0.1223 0.1223 0.2739 0.2838 0. -0.0185 —0.0470 -0.0460 -0.0125 0.1158
0.2644  0.1868 0.3099 0.3891 0.3404 0.3591 0.8055 0.7947 1.0982 | 0. 0. 0.3540 0.3397 0.3295 0.5152 0.5066 0. 0. 0765 0.0897 0. . 0.2422
0.1984 0.2450 0.3905 0.4796 0.4016 0.2878 0.5803 0.5770 0.8071 | 0. 0. 0.3430 0.3031 0.2030 0.2472 0.2344 0. 0.0417 0.0980  0.0955  0.0406 0.1226
o 0.1713  0.2033 0.4597 0.4996 0.4141 0.3011 0.5776 0.5639 0.7551 | 0. 0. 0.2955 0.2597 0.1699 0.3291 0.3129 0. 0.0098 0.1190 0.1162  0.0642 0. 1873
% 0.1085 0.1274 0.3563 0.3893 0.3188 0.2331 0.4686 0.4538 0.5979 | 0. 0. 0.2683 0.2157 0.1465 0.2824 0.2683 0. 0. 0040 0.1087  0.0986  0.0510 0. 1980
0.0821 0.0948 0.3057 0.2853 0.2356 0.1716 0.3729 0.3591 0.4168 | 0. 0. 0.2426  0.1920 0.1227 0.2604 0.2478 0. -0. 0067 0.0681  0.0599  0.0184 0.1292
0.0675 0.0796 0.2698 0.2545 0.2102 0.1521 0.3164 0.3034 0.3479 | 0. 0. 0.2283 0.1794 0.1067 0.2188 0.2087 0. -0. 0264 0.0443  0.0374  0.0002 0. 0877
0.0725 0.0845 0.2731 0.2575 0.2599 0.1904 0.3981 0.3837 0.3188 | 0. 0. 0.2380 0.1880 0.1146 0.2285 0.2185 0. -0. 0269 0.0348  0.0282 -0.0082 0. 0430
0.0565 _ 0.0690 0.2506 0.2380 0.2399 0.1752 0.3279 0.3146 0.2606 | 0. 0. 0.2147 0.1691 0.1007 0.1791 0.1698 0. 0.0340 —0.0711 _ 0.0259 0.0264 0.0203 —0.0147 0. 0230
.00%) 0.1872  0.1334  0.1337  0.1647 0.1465 0.1363 0.2682 0.2875 0.3641 | 0. 0. 0.0856 0.0842 0.0772 0.1717 0.1837 0. 0.1685 0.1494 0.1852 0.2162 0.2187 0.2187 0. 6856
0.2791  0.2027 0.2224 0.3008 0.2663 0.2453 0.4316 0.4300 0.5564 | 0. 0. 1979 0.2778 0.2703 0.2447 0.3937 0.3995 0. 0.3402 0.2989 0.3315 0.3976 0.3963 0.3924 0.9531
0.2133  0.1737 0.2826 0.3396 0.2858 0.1897 0.2855 0.3251 0.4332 | 0. 0. 1540 0.3238 0.2889 0.1903 0.2466 0.2847 0. 0.3143  0.2739 0.3018 0.3404 0.3145 0.2474 0.5722
< 0.1806  0.1419 0.2112  0.2477 0.2098 0.1092 0.1935 0.2202 0.2458 [ 0. 0. 1050 0.2123 0.1865 0.0936 0.1327 0.1557 0. 0.2481  0.2163 0.2262 0.2602 0.2398 0. 1669 0. 3552
% 0.1287  0.0923 0.1468 0.1910 0.1407 0.0634 0.1341 0.1537 0.1748 [ 0. 0.0852 0.1874 0.1602 0.0764 0.1128 0.1339 0. 0.2358  0.1994  0.2093 0.2479 0.2097 0.1420 0. 3456
0.1046  0.0700 0.1173  0.1582 0.1148 0.0461 0.1221 0.1393 0.1381 | 0. 0. 0669 0.1341  0.1125 0.0436 0.0732 0.0897 0. 0.2358 0.1994 0.2093 0.2122 0.1777 0.1172 0.3085
0.0928  0.0591 0.0960 0.1344 0.0957 0.0330 0.0928 0.1071 0.1026 | 0. 0. 0432 0.1051 0.0863 0.0247 0.0427 0.0566 0. 0.1946  0.1639 0.1734 0.1783  0.1476  0.0941 0.2401
0.0966  0.0617 0.0989  0.1374 0.1338 0.0594 0.1293 0.1479 0.1466 | 0. 0. 0454 0.1074  0.0884 0.0266 0.0448 0.0588 0. 0.2010 0.1706  0.1801 0.1847 0.1537 0.0995 0.2473
0.0843 0.0506 0.0853 0.1223 0.1187 0.0492 0.0967 0.1114 0.1063 | 0. 0. 0367 0.0969 0.0789 0.0196 0.0258 0.0382 0. 0.1863 0.1577 0.1671 0.1723 0.1426 0.0909 0.2092
|-0.0584 -0.0644 -0.0353 -0.0144 -0.0119 0.0109 0.0821 0.0918 0.1530 [0.1205 0.1053 0.1272  0.1190 0.1581 0.3271 0.3516 0. 0.1803 0.1657 0.2439 0.3163 0.3105 0.3680 0.6454
0.0901  0.0647 0.0833 0.1417 0.1422 0.1319 0.2487 0.2464 0.3502 | 0.3507 0.3041 0.3734 0.3658 0.4033 0.5764 0.5788 0. 0.2938 0.2691 0.3786 0.5885 0.5994 0.6574 1.0674
0.0841 0.0788 0.1044 0.1368 0.1365 0.0983 0.1781 0.2069 0.2839 [0.2366 0.2014 0.2564  0.2270 0.1743 0.2539 0.3025 0. 0.4559  0.3609 0.4394 0.5903 0.5363 0.4553 0. 7370
P 0.0859  0.0807 0.0678 0.1002 0.1015 0.0691 0.1423 0.1650 0.2154 [ 0.1618 0.1363 0.1636 0.1409 0.0868 0.1471 0.1959 0.2415 | 0.4150 0.3262 0.3786 0.4742 0.4148 0.3287 0. 6380
‘Z‘ 0.0597  0.0564 0.0493 0.0800 0.0696 0.0421 0.1032 0.1214 0.1586 [ 0.1312 0.1010 0.1244 0.0993 0.0543 0.1059 0.1481 0.1962 | 0.3370 0.2836 0.3417 0.3797 0.3430 0.2713 0.4915  0.6401
0.0394 0.0376 0.0313 0.0595 0.0622 0.0370 0.0965 0.1130 0.1309 [0.1036 0.0780 0.0784 0.0577 0.0230 0.0639 0.0977 0.1188 | 0.3004 0.2543 0.2788 0.3079 0.2678 0.2141 0.3907  0.5289
0.0140  0.0138 0.0084 0.0336 0.0370 0.0162 0.0554 0.0675 0.0753 | 0.0700 0.0493 0.0518 0.0335 0.0040 0.0281 0.0560 0.0727 | 0.2611 0.1994 0.2231 0.2445 0.2038 0.1632 0.2993  0.4267
0.0167  0.0162 0.0107 0.0363 0.0397 0.0184 0.0584 0.0708 0.0418 | 0.0776 0.0563 0.0584 0.0398 0.0096 0.0345 0.0630 0.0440 | 0.2599 0.1984 0.2221 0.2435 0.2029 0.1624 0.2983 0. 4255
_10.00+ 0.0076 _ 0.0076 _0.0024 0.0269 0.0305 0.0107 0.0351 0.0453 0.0205 | 0.0656 0.0460 0.0487 0.0309 0.0024 0.0138 0.0392 0.0231 | 0.2319 0.1743 0.1971 0.2174 0.1807 0.1452 0.2287 0. 3489
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PIERRIEHF

CHINA SECURITIES &Rt TIEFA

Srfih TR

B 14: HEBERHKERELWEE (FBE M=15%. 1.75%, 2%) EFEIREGETRR

M=0. 015 M=0. 0175 M=0. 02
1.00% -1.50% -2.00% -2.50% -3.00% -3.50% -4.00% -4.50% -5.00% | -1.00% 2.00% -2.50% -3.00% -3.50% -4.00% -4.50% -5.00% [ -1.00% -1.50% -2.00% -2.50% -3.00% -3.50% -4.00% -4.50% -5.00%
8.43% 7.94% 7.38% 6.105 5.89% 5.81% 6.78% 6.62% 6.62% 9.21% 9.20% 10.44% 9.12% 8.91% 8.82% 9.82% 9.66% 9.66% 10.85% 10.55% 11.56% 11.09% 10.87% 10.92% 12.00% 11.83% 11.83%
-3 16.07% 14.83% 14.14% 14.85% 14.86% 15.09% 15.59% 15.42% 15.42% 15.68% 15.52% 16.24% 15.42% 15.43% 16.08% 16.59% 16.41% 16.41% 20.18% 19.64% 20.25% 20.22% 19.83% 16.50% 17.47% 17.29% 17.29%|
10050 19.15% 18.16% 20.50% 20.92% 19.66% 19.63% 21.46% 21.11% 21.11% 19.54% 19.99% 21.04% 20.05% 18.58% 18.38% 18.90% 18.55% 18.55% 23.67% 24.38% 24.92% 25.10% 24.28% 19.48% 24.62% 24.28% 24.28%|
ey 5.00% 19.35% 18.36% 20.52% 20.94% 19.69% 19.76% 26.42% 26.14% 26.14% 20.17% 20.63% 21.48% 20.49% 19.01% 18.92% 24.01% 23.64% 23.64% 24.00% 24.71% 25.31% 25.49% 24.67% 19.87% 27.08% 26.55% 26.55%|
i -6.00% 19.26% 17.74% 19.89% 20.30% 18.91% 18.99% 25.37% 25.10% 26.60%| 19.95% 20.40% 21.24% 19.82% 18.21% 18.12% 23.17% 22.81% 24.29% 23.77% 24.12% 24.40% 24.13% 23.31% 18.57% 25.70% 25.17% 26. 34%|
= 70050 18.64% 17.12% 19.26% 19.68% 18.22% 18.29% 24.64% 24.37% 25.19%| 19.81% 20.26% 21.09% 19.67% 17.99% 17.90% 22.94% 22.58% 24.05% 23.54% 23.88% 23.90% 23.63% 22.81% 18.09% 25.19% 24.67% 25.82%|
80050 18.82% 17.31% 19.45% 19.87% 18.40% 18.48% 24.84% 24.57% 25.39%| 20.00% 20.45% 21.29% 19.86% 18.18% 18.09% 23.14% 23.02% 24.50%| 23.16% 23.51% 23.52% 23.25% 22.16% 17.47% 24.53% 24.25% 25.41%
82% 16.83% 18.96% 19.38% 17.92% 18.00% 24.33% 24.06% 24.88% 20.00% 20.45% 21.29% 19.86% 18.18% 18.09% 23.14% 23.02% 24.50%| 23.16% 23.51% 23.52% 23.25% 22.16% 17.47% 24.53% 24.17% 25.32%|
16.83% 18.96% 19.38% 17.92% 18.00% 24.33% 24.06% 24.88%) 20.00% 20.45% 21.29% 19.86% 18.18% 18.09% 23.14% 23.02% 24.50%| 23.16% 23.51% 23.52% 23.25% 22.16% 17.47% 24.53% 24.17% 24.93%
7.22% 6.89% 5.90% 5.70% 5.62% 6.58% 6.42%  6.42%[ 9.53% 9.67% 11.18% 10.55% 10.33% 10.38% 11.39% 11.22% 11.22% 11.30% 11.00% 12.14% 11.48% 11.27% 11.31% 12.40% 12.23% 12.23%
13.09% 12.69% 12.24% 12.41% 12.41% 12.45% 12.94% 12.77% 12.77% 16.28% 16.28% 17.40% 17.48% 17.25% 13.99% 14.88% 14.70% 14.70% 16.49% 15.97% 16.69% 16.61% 16.30% 16.94% 17.92% 17.74% 17. 74%|
16.98% 16.39% 20.07% 20.07% 18.76% 18.06% 18.58% 18.23% 18.23%| 19.85% 20.80% 22.26% 22.54% 20.80% 16.57% 21.76% 21.40% 21.40% 20.07% 20.76% 21.43% 21.55% 20.82% 20.20% 25.45% 25.08% 25.08%
<+ 17.61% 17.01% 20.53% 19.62% 18.32% 17.72% 22.92% 22.66% 22.71% 20.24% 21.19% 22.71% 23.00% 21.25% 17.02% 26.99% 26.62% 26.62% 20.47% 21.16% 21.89% 22.01% 21.28% 20.76% 30.84% 30.25% 30.25%
T 17.52%  16.92% 20.44% 19.53% 18.09% 17.50% 22.69% 22.42% 23.94% 20.02% 20.96% 22.47% 22.31% 20.57% 16.36% 26.28% 25.91% 27.42% 20.25% 20.94% 21.36% 21.04% 20.31% 19.80% 29.80% 29.22% 30.42%
= 17.37%  16.78% 20.29% 19.38% 17.87% 17.28% 22.46% 22.19% 23.71%| 19.79% 20.74% 22.24% 22.08% 20.34% 16.15% 26.05% 25.67% 27.18%| 20.03% 20.71% 21.65% 21.33% 20.61% 20.09% 30.12% 29.53% 30. 74%
17.56% 16.96% 20.48% 19.57% 18.05% 17.47% 22.65% 22.39% 23.91%| 19.99% 20.93% 22.44% 22.27% 20.53% 16.33% 26.25% 26.12% 27.64% 20.22% 20.91% 21.85% 21.52% 20.80% 20.29% 30.32% 30.00% 31.21%
17.56% 16.96% 20.48% 19.57% 18.05% 17.47% 22.65% 22.39% 23.91% 19.99% 20.93% 22.44% 22.27% 20.53% 16.33% 26.26% 26.12% 27.64% 20.22% 20.91% 21.85% 21.52% 20.80% 20.29% 30.32% 30.00% 31.21%
16.96% 20.48% 19.57% 18.05% 17.47% 22.65% 22.39% 23.01% 19.99% 20.93% 22.44% 22.27% 20.53% 16.33% 26.25% 26.12% 27.64%| 20.22% 20.91% 21.85% 21.50% 20.80% 20.29% 30.32% 30.00% 31.21%
8.75% 9.38% 8.37% 8.15% 8.07% 9.06% 8.90% 8.90% 9.26% 9.17% 10.67% 10.05% 9.83%  9.88% 10.88% 10.72% 10.72% 9.83%  9.98% 10.45%  9.29% 9.08%  9.18% 10.18% 10.01% 10.01%|
15.89% 15.74% 16.31% 15.40% 15.41% 15.45% 16.34% 16.17% 16.17% 16.01% 15.77% 16.88% 17.76% 17.53% 16.74% 17.66% 17.47% 17.47% 15.59% 15.55% 15.36% 14.61% 14.23% 14.06% 14.95% 14.78% 14.78%
19.87% 19.54% 25.02% 23.87% 22.77% 22.05% 23.00% 22.64% 22.64% 19.38% 20.35% 20.52% 22.63% 20.88% 19.18% 21.84% 21.48% 21.48% 18.10% 18.06% 19.53% 18.75% 17.97% 17.30% 22.27% 21.94% 21.94%
) 20.26% 19.93% 25.51% 23.41% 22.32% 21.70% 27.46% 27.19% 27.24% 19.77% 20.75% 21.98% 23.09% 21.34% 19.74% 27.09% 26.71% 26.71% 18.66% 18.61% 20.15% 19.37% 18.58% 18.00% 25.13% 24.61% 24.61%
\ 20.17% 19.30% 24.84% 22.76% 21.53% 20.92% 26.64% 26.37% 27.18% 19.55% 20.53% 21.45% 22.11% 20.37% 18.78% 25.85% 25.47% 26.98%| 18.44% 18.39% 19.63% 18.42% 17.63% 17.07% 24.14% 23.62% 24.76%|
= 19.94% 19.07% 24.61% 22.53% 21.30% 20.70% 26.41% 26.14% 26.94% 19.33% 20.30% 21.75% 22.41% 20.67% 19.07% 26.15% 25.78% 26.61% 18.29% 18.25% 19.22% 18.01% 17.23% 16.67% 23.71% 23.19% 24.34%
20.13% 19.26% 24.81% 22.73% 21.49% 20.89% 26.61% 26.34% 27.15%| 19.52% 20.49% 21.94% 22.60% 20.86% 19.26% 26.35% 26.23% 27.06% 18.48% 18.44% 19.41% 18.20% 17.42% 16.85% 23.91% 23.63% 24.78%|
20.13% 19.23% 24.78% 22.70% 21.46% 20.86% 26.58% 26.31% 27.11% 19.52% 20.49% 21.94% 22.60% 20.86% 19.26% 26.35% 26.23% 27.06% 18.48% 18.44% 19.41% 18.20% 17.42% 16.85% 23.91% 23.63% 24. 78%|
20.13% 19.23% 24.78% 22.70% 21.46% 20.86% 26.58% 26.31% 27.11%[ 19.52% 20.49% 21.94% 22.60% 20.86% 19.26% 26.35% 26.23% 27.06% 18.48% 18.44% 19.41% 18.20% 17.42% 16.85% 23.91% 23.63% 24. 78%|
6.66% 7.50% 8.37% 7.36% 7.15% 7.08% 8.06% 7.90% 7.90%[ 10.04% 9.87% 11.07% 10.45% 10.23% 10.28% 11.29% 11.12% 11.124| 8.53% 8.44% 8.90% 7.76% 7.55% 7.65% 8.63% 8.47%  8.47%
14.91%  14.96% 16.19% 15.52% 15.60% 15.41% 16.31% 16.13% 16.13%[ 16.94% 16.57% 17.21% 17.14% 16.99% 15.58% 16.47% 16.30% 16.30% 16.85% 16.54% 16.40% 15.64% 15.26% 15.09% 15.99% 15.81% 15.81%|
18.10% 17.99% 24.89% 23.99% 22.71% 22.26% 23.21% 22.85% 22.85%| 19.49% 19.11% 21.86% 21.99% 20.36% 18.37% 21.01% 20.65% 20.65% 19.39% 19.08% 20.67% 19.88% 19.09% 18.41% 20.81% 20.48% 20. 48%
o~ 18.48% 18.37% 25.37% 23.53% 22.25% 21.81% 27.44% 27.06% 27.11% 19.88% 19.50% 22.83% 22.96% 21.31% 19.42% 26.61% 26.24% 26.29% 19.81% 19.49% 20.97% 20.18% 19.39% 18.81% 23.22% 22.70% 22.70%
T' 18.39% 17.75% 24.71% 22.88% 21.47% 21.03% 26.62% 26.25% 26.89%| 19.66% 19.28% 22.60% 22.29% 20.65% 18.77% 25.92% 25.55% 26.53%| 19.59% 19.13% 20.30% 19.08% 18.30% 17.72% 22.09% 21.58% 22.71%
= 18.31% 17.67% 24.64% 22.80% 21.39% 20.95% 26.54% 26.17% 26.81%| 19.59% 19.21% 22.53% 22.21% 20.58% 18.69% 25.84% 25.47% 26.45%| 19.44% 18.98% 20.58% 19.36% 18.31% 17.74% 22.11% 21.59% 22.72%
18.50% 17.86% 24.83% 23.00% 21.58% 21.15% 26.74% 26.37% 27.01% 19.78% 19.40% 22.72% 22.40% 20.77% 18.88% 26.04% 25.92% 26.90% 19.63% 19.17% 20.77% 19.55% 18.50% 17.92% 22.30% 22.03% 23.16%
18.50% 17.83% 24.80% 22.97% 21.55% 21.12% 26.71% 26.34% 26.98% 19.78% 19.40% 22.72% 22.40% 20.77% 18.88% 26.04% 25.92% 26.90% 19.63% 19.17% 20.77% 19.55% 18.50% 17.92% 22.30% 22.03% 23.16%
18.50% 17.83% 24.80% 22.97% 21.55% 21.12% 26.71% 26.34% 26.98%] 19.78% 19.40% 22.72% 22.40% 20.77% 18.88% 26.04% 25.92% 26.90%| 19.63% 19.17% 20.77% 19.55% 18.50% 17.92% 22.30% 22.03% 23. 16%
32%  7.59%  8.25% 7.40% 7.19% 7.12%  8.10%  7.94%  9.73% 6.28% 6.44% 7.73% 7.30% 7.09% 7.19% 8.18% 8.01% 9.81% 7.93% 7.83% 8.29% 7.15% 6.94% 7.04% 8.08% 7.92%  9.10%|
15.18% 14.85% 16.50% 17.20% 17.06% 16.87% 17.77% 17.60% 19.55% 11.89% 11.87% 13.40% 14.16% 13.94% 13.77% 14.65% 14.48% 16.38% 13.08% 12.78% 12.65% 11.91% 11.62% 11.45% 12.38% 12.21% 13.44%|
18.09% 17.58% 22.07% 22.62% 21.10% 20.96% 21.90% 21.54% 23.56%) 14.32% 14.30% 17.63% 18.41% 16.80% 16.27% 18.79% 18.47% 20.44%) 15.54% 15.24% 16.78% 16.02% 15.03% 14.38% 19.30% 18.98% 20.28%
—_ 18.04% 17.53% 22.02% 21.64% 20.13% 19.99% 25.63% 25.26% 27.34%| 14.72% 14.70% 18.04% 18.83% 17.21% 16.68% 23.63% 23.30% 25.40% 15.96% 15.65% 17.08% 16.31% 15.33% 14.77% 21.55% 21.03% 22.36%
T 17.95% 16.91% 21.37% 21.00% 19.36% 19.22% 24.82% 24.46% 27.12% 14.51% 14.35% 17.68% 18.04% 16.43% 15.90% 22.58% 22.26% 25.26% 15.75% 15.30% 16.43% 15.25% 14.28% 13.73% 20.44% 19.93% 22.21%
= 17.40% 16.37% 20.81% 20.44% 18.81% 18.67% 24.25% 23.88% 26.53%| 14.37% 14.21% 17.95% 18.31% 16.70% 16.17% 22.87% 22.54% 24.87%| 15.60% 15.16% 16.70% 15.52% 14.29% 13.74% 20.45% 19.94% 21.84%
17.59% 16.56% 21.00% 20.63% 19.00% 18.86% 24.45% 24.08% 26.73%| 14.55% 14.39% 18.14% 18.50% 16.88% 16.35% 23.06% 22.73% 25.07%| 15.79% 15.34% 16.89% 15.70% 14.47% 13.92% 20.64% 20.37% 22.27%
17.59% 16.08% 20.51% 20.14% 18.51% 18.38% 23.94% 23.57% 26.22% 14.55% 14.39% 18.14% 18.50% 16.88% 23.06% 22.73% 25.07% 15.79% 15.34% 16.89% 15.70% 14.47% 13.92% 20.64% 20.37% 20.85%
. 14% 18.51% 18.38% 23.04% 23.57% 26.20%| 14.55% 14.39% 18.14% 18.50% 16.88% 23.06% 22.73% 25.07%| 15.79% 15.34% 16.89% 15.70% 14.47% 13.92% 20.64% 20.37% 20.85%
.63%  9.42%  9.34% 10.34% 10.17% 12.00% 6.28%  7.16% 8.96%  7.84%  7.63% 8.71%  8.55% 10.35% 5.14%  5.48%  6.05%  4.95% 4.74%  4.84%  5.86% 5.92%  7.08%
15.09% 15.63% 16.79% 17.34% 17.18% 17.22% 18.13% 17.95% 19.92% 11.69% 12.42% 13.94% 13.35% 13.13% 13.84% 13.67% 15.56% 8.87%  9.03%  9.02% 8.45% 8.24% 8.08% 8.98%  9.04% 10.23%
17.78% 18.17% 22.09% 22.49% 20.96% 20.81% 21.75% 21.39% 23.41% 14.52% 15.11% 17.16% 16.51% 14.27% 16.50% 16.19% 18.12%[ 11.24% 11.25% 11.70% 11.09% 10.22% 9.64% 14.51% 14.44% 15.69%
=l 17.52% 17.91% 21.44% 20.92% 19.41% 19.27% 24.87% 24.50% 26.57%| 14.92% 15.52% 17.45% 15.92% 13.69% 20.65% 20.38% 22.38% 11.64% 11.65% 11.99% 10.53% 9.67% 8.69% 15.26% 15.19% 16.45%
\ 16.90% 16.91% 20.14% 19.62% 17.99% 17.86% 23.17% 22.81% 25.43%| 14.20% 14.65% 16.28% 14.76% 12.55% 19.45% 19.17% 22.12%| 11.28% 11.16% 11.23% 9.38% 8.53%  7.56% 14.06% 13.99% 16. 16%
= 16.29% 16.33% 19.94% 19.51% 18.08% 17.95% 23.27% 22.90% 24.86% 14.05% 14.51% 16.54% 15.03% 12.93% 19.85% 19.58% 22.54% 11.15% 11.03% 11.48% 9.63% 8.89% 7.92% 14.45% 14.38% 16.19%
16.47% 16.51% 20.13% 19.70% 18.27% 18.14% 23.46% 23.10% 25.06%| 14.24% 14.69% 16.73% 15.21% 13.11% 20.04% 19.77% 22.73% 11.32% 11.20% 11.66% 9.80% 9.07% 8.09% 14.63% 15.31% 17.13%
16.44% 16.04% 19.64% 19.22% 17.79% 17.66% 22.96% 22.60% 24.55% 14.21% 14.66% 16.70% 15.18% 13.09% 20.02% 19.74% 22.70% 11.32% 11.20% 11.66% 9.80% 9.07% 8.09% 14.63% 15.31% 15.77%
16.44% 16.04% 10.64% 19.22% 17.79% 17.66% 22.96% 22.60% 24.55% 14.21% 14.66% 16.70% 15.18% 13.09% .32% 11.20% 11.66% 9.80% 9.07% 8.09% 14.63% 15.31% 15 77%)
8.89%  9.50% 11.54% 10.89% 10.67% 10.78% 11.79% 11.62% 13.48%[ 6.20% 7.18% 7.86%  6.94%  6.73% 7.81%  7.65% 9.44%| 4.35% 4.94% 5.51% 5.25% 5.05% 5.056 6.07% 6.13%  7.29%
14.82% 14.82% 17.08% 16.98% 16.82% 16.65% 17.56% 17.38% 19.33%| 12.35% 12.76% 13.10% 12.72% 12.50% 13.20% 13.03% 14.91% 6.82% 7.07% 7.06% 7.35% 7.15% 7.04% 7.94% 8.00% 9.18%
18.42% 18.25% 21.25% 20.77% 18.88% 18.70% 21.34% 20.98% 22.99%| 15.20% 15.45% 16.92% 16.49% 15.28% 17.21% 16.90% 18.84%| 9.14%  9.40%  9.84% 10.15% 9.29% 8.77%  9.62%  9.55% 10.75%
. 17.76% 18.23% 20.97% 19.59% 17.71% 17.53% 24.61% 24.25% 26.31% 15.60% 15.86% 17.21% 15.90% 14.70% 18.42% 18.15% 20.11% 9.37% 9.63% 9.97% 10.27% 9.42% 8.50% 10.94% 10.87% 12.08%
XL 17.14% 17.47%  20.19% 18.81% 16.81% 16.64% 23.66% 23.30% 26.35% 14.87% 14.99% 16.04% 14.74% 13.55% 17.24% 16.97% 19.86% 8.68% 8.49%  8.55% 8.46% 7.61% 6.71% 9.11%  9.04% 11.11%
16.53% 16.85% 19.98% 18.61% 16.68% 16.51% 23.53% 23.17% 26.21% 14.73% 14.84% 16.31% 15.00% 13.93% 17.63% 17.36% 20.27% 8.55%  8.35% 8.80% 8.71% 7.98% 7.07% 9.48%  9.41% 11.14%
16.71% 17.04% 20.17% 18.80% 16.87% 16.70% 23.73% 23.36% 26.41% 16.49% 15.19% 14.12% 17.82% 17.55% 20.46% 8.72% 8.53% 8.97% 8.88% 7.91% 7.00% 9.41% 10.06% 11.80%
16.68%  16. 16.47% 15.16% 14.09% 17.79% 17.52% 20.43% 8.69% 8.50% 8.95% 8.85% 7.88% 6.98% 9.38%  9.96% 10.39%
16.47% _15. 16% 1. 09% 17.79% 17.52% 20.43% 8.69% 8.50% 8.95% 8.85% 7.88% 6.98% 9.38% 9.96% 10.05%
4% 5.00%  4.60%  4.40% 5.35% 5.41% 7.16% 4.24% 5.03% 5.47% 5.51% 5.31% 5.31% 6.27%  6.33%  7.49%
15.84% 15.55% 15. 3 g 3% 18.06% 7.93% 7.63% 7.51% 8.34%  8.61% 9.35%  9.41% 11.23% 9.46% 9.90% 9.77% 11.11% 10.89% 10.89% 11.91% 11.97% 13.20%)
19.02% 19.14% 19, 18.13% 17.60% 18.95% 19.24% 21.23% 10.67% 10.20% 10.54% 11.05% 10.68% 10.30%  10.20% 12 03%) . 78%  9.23%  9.54% 10.89% 10.02% B8.49%  9.42%  9.51% 10.71%
© 18.31% 18.42% 18, 16.42% 15.90% 19.04% 19.33% 21.32% 11.24% 10.77% 10.99% 10.66% 10.29% 11.73% 11.63% 13.48%) L 06%  8.50% 8.71% 10.04% 9.18% 7.27%  9.86%  9.95% 11.15%|
I 17.69% 17.45% 17 15.04% 14.53% 17.63% 17.92% 20.84%| 10.53% 9.93% 9.88%  9.56%  9.06% 10.48% 10.39% 13.12% 7.38% 7.37% 7.31% 8.62% 7.78% 5.89% 8.44% 8.53% 10.59%
17.07%  16.84% 17, 15.43% 14.92% 18.03% 18.32% 21.25% 10.40%  9.80% 10.14%  9.81%  9.78% 11.22% 11.12% 13.87%) L24%  7.24%  7.56%  8.87%  8.14% 6.25% 8.81%  8.90% 10.62%
17.26% 17.02% 17, 15.61% 15.10% 18.22% 18.51% 2L.44% 10.57%  9.97% 10.31%  9.99%  9.96% 11.39%  11.29% L03%  7.03%  7.40% 8.72% 7.75% 5.86% 8.41%  8.50% 10.22%
. 15.14% 14.63% 17.74% 18.03% 20.95% 10.54% 9.95% 10.29%  9.96%  9.93% L01%  7.00% 7.38% 8.69% 7.72% 5.83% 8.39% 8.40% 8. 83%
15. 14% 14.63% 17.74% 18 03¢ A 10.54%  9.95% 10.29% . 9 9. 93 .65%  6.65% 7.02% 8.33% 7.37% 5.48% 8.03% 8.04% 8. 1#
4. 63% 4.25%  4.25% 7.93%  7.76% 8.94% 4.60% 5.01% 5.39% 5.71% 5.50% L 56%  4.80%  5.43%  5.30% 5.09% 5.09% 6.12%  5.96%  7.12%
10.87% 11.73% 1 14.39% 14.28% 17.98% 17.80% 19.09% 9.00% 10.44% 10.18% 11.53% 11.24% L64%  9.70%  9.59%  9.88%  9.66% 9.66% 10.73% 10.56% 11.77%
11.39% 12.71% 14.89 14.97% 13.39% 16.29% 16.58% 17.85% 9.49% 10.78% 11.62% 12.64% 11.69% . 58%  8.64% 10.35% 10.34%  9.47%  8.32%  9.22%  9.05% 10.24%|
~ 10.41%  11.72% 13.76% 12.98% 11.42% 16.04% 16.33% 17.60% 8.37%  9.65% 10.36% 10.54%  9.60% L78%  7.83%  9.42%  9.41%  8.55% 7.01%  9.65%  9.49% 10.69%
i 9.71% 10.88% 12.62% 11.72% 10.18% 14.75% 15.03% 17, 7.68% 8.50% 8.94% 9.11%  8.06% L09%  6.71%  8.01% 7.61% 6.64% 5.12% 7.72%  7.56%  9.61%
9.14% 10.30% 12.43% 12.01% 10.47% 15.05% 15.33% 17.16% 7.12% 7.94% 8.76% 8.93%  8.34% .96%  6.58% 8.26% 7.85% 7.34% 5.82% 8.43% 8.27%  9.99%
8.92% 10.08% 12.21% 11.79% 10.25% 14.39% 14.67% 16.49% 6.91% 7.72% 8.54% 8. 71% 7.89% . 75%  6.37%  8.05%  7.64% 6.89% 5.37% 7.98%  8.53% 10.24%
8.89%  9.63% 11.75% 11.33%  9.80% 13.93% 14.21% 14.66% 6.88% 7.29% 8.10% 8.27%  7.45% . 72%  6.34%  8.02% 7.62% 6.87% 5.35% 7.95% 8.43%  8.86%
8.54% 9.27% 11.38% 10.97%  9.44% 13.00% 13.28% 13.73%| 6.53% 6.93% 7.75% 7.91%  7.09% .37%  5.99% 7.67% 7.26% 6.51% 5.00% 7.60% 8.07% 8. 16%
2.59%  2.76%  3.74% 2.74%  2.74%  5.62%  4.84%  6.59% 2.17%  1.86%  3.26%  2.65%  2.90% .97%  3.10%  2.83%  2.71%  2.95% 2.95% 3.95% 3.80%  5.52%
8.43%  7.99%  8.91% 8.95%  8.95% 11.85% 11.25% 13.10% 9.89% 10.83% 11.67% 11.31% 12.14% L01%  8.95%  8.61% 8.90% 9.15%  9.15% 10.21% 10.05% 11.87%|
8.90%  8.90% 13.02% 12.05% 10.40% 12.29% 11.46% 13.32% 10.41% 11.36% 15.46% 14.78% 14.63% .39%  9.33%  8.99% 8.98% 8.59% 7.44% 8.33% 8.1Th  9.97%|
© 7.83%  7.84% 14.35% 12.51% 10.95% 14.86% 13.93% 9.19% 10.13% 17.04% 16.35% 16.20% .73%  8.67% 8.33% 8.31% 7.93% 6.39% 9.02% 8.86% 10.67%|
X 7.61%  7.48% 14.16% 11.42%  9.88% 13.75% 12.83% 8.54% 9.02% 16.07% 15.38% 14.60% .28%  8.10% 7.76%  7.35% 6.85% 5.33% 7.93% T.77% 10.44%
7.18%  7.05% 14.11% 11.92%  10.37% 14.21% 13.29% 16.09% 7.98% 8.45% 15.87% 15.18% 14.90% . 28%  8.10%  7.55% 7.15% 6.64% 5.12% 7.72%  7.57% 10.23%|
6.80%  6.67% 13.70% 11.52%  9.98% 13.33% 12.53% 15.21% 7.76% 8.24% 15.10% 14.42% 13.89% .90%  7.71% 7.17% 6.77% 6.17% 5.32% 7.93%  8.48% 1. 16%|
6.77%  6.24% 13.24% 11.07%  9.53% 12.87% 12.07% 14.74% 7.74% 7.80% 14.64% 13.96% 13.42% L8T%  T.69%  7.14%  6.74%  6.15%  5.30%  7.90%  8.45% 11.13%
~10.00%f 6.42% 5.89% 12.87% 10.70%  9.17% 11.95% 11.16% 13.81% 7.38% 7.45% 14.26% 13.58% 13. 05% . 52%  7.33%  6.79% 6.39% 5.80% 4.95% 7.54% 8.09% 10. 77%|
2,000 2.82%  2.82%  3.02% 2.62% 2.62% 5.50% 5.71%  7.47% 0.26%  0.09%  0.39% L21%  L34%  1.32%  1.22%  1.46%  1.46%  2.44%  2.29%  3.41%
. 00%( 10.76% 10.32% 10.63% 10.90% 10.90% 13.85% 13.90% 15.80% 8.37% 9.17% 9.57% 9.15% 9.96%  9.96% .08%  7.01% 6.94% 7.36% 7.68% 7.68% 8.73% 8.57% 9.75%
L00% 11.93% 11.93%  14.95% 14.76% 13.02% 14.79% 14.61% 16.52% 8.87% 9.68% 10.08% 9.35% 9.07% 7.61% .58%  8.52%  8.44% 8.57% 8.30% 6.91% 7.95% 7.79%  8.96%
0 . 00%  10.61% 10.61% 16.18% 15.12%  13.47% 17.31% 17.21% 18.47% 8.38% 9.18%  9.47% 8.75% 8.47%  6.63% L92%  7.86% 7.78%  7.91% 7.64% 6.26% 9.04%  8.87%  9.42%|
a0 L 00%[ 10.11%  9.79% 15.51% 13.83%  12.20% 16.00% 15.90% 18.08% 7.93% 8.61% 9.08% 7.97% 7.09% 5.28% L48%  7.29%  7.21% 7.34% 6.95% 5.58% 8.34% T.10% 8. 49%
L00%  9.67%  9.35% 15.46% 14.42% 12.79% 16.60% 16.51% 18.70% 7.93% 8.61% 9.47% 8.35% 7.94% 6. 11% LA8%  7.29%  7.01%  7.14%  6.74%  5.38%  8.13%  6.89%  7.95%
. 00%  9.28%  8.96% 15.05% 14.02% 12.39% 15.75% 15.89% 18.06% 7.55% 8.22% 9.08% 7.96% 7.55% 5.73% L10%  6.91%  6.63%  6.76% 6.28% 5.57% 8.33%  7.09% 8. 15%|
.00%  9.25% 8.52% 14.58% 13.71% 13.55% 11.93% 15.28% 15.42% 17.59% 7.52% 8.20% 9.05% 7.94% 7.53% 5.71% L0T%  6.88% 6.60% 6.73% 6.25% 5.55% 8.31% 7.07% 6. 86%|
00%) 8.89% 8.16% 14.20% . 34% 13.18% 11.57% 14.35% 14.48% 16.63% 7.17% 7.84% 8.69% 7.58% 7.17% 5.36% 6.53% 6.25% 6.38% 5.90% 5. 6.
2,000 4.04%  3.06%  3.26% .62%  3.87Th  3.87%  6.78%  7.00% 8.78% 1L12% 0.76% 1.53% 0.91% 1.15% 1. 15% . 52%  3.98%  6.02% 5.92% 5.81% 5.81% 6.84% 6.68% 7.85%
3.00% 11.02%  9.65% 9.91% 10.63% 11.11% 10.98% 13.94% 13.99% 15.89% 8.27% 7.58% 8.44% 8.16% 8.78% 8.78% .97% 10.39% 12.62% 13.22% 13.35% 13.35% 14.32% 14.14% 15. 39%|
-4.00% 11.65% 10.27% 10.43% 11.09% 11.21% 9.40% 11.11% 11.56% 13.41% 9.89% 9.19% 9.96% 9.89% 9.91% 8.35% .97% 10.39% 12.62% 13.22% 13.12% 11.97% 12.93% 12.76% 14.00%|
-5.00% 10.95%  9.59%  9.75% .34%  10.45%  8.75% 12.54% 12.98% 14.19% 9.43% 8.73%  9.50% 9.48%  9.51%  7.94% L 50%  9.93% 12.15% 12.75% 12.65% 11.51% 12.55% 12.38% 12.95%)
! 6.00% 10.50%  8.95%  9.11% .90%  9.24%  7.56% 11.32% 11.75% 14.00% 9.33% 8.63% 9.05% 9.38% 8.64% 7.10% 11. 40%) . 55%  9.98% 12.20% 12.80% 12.70% 11.55% 12.60% 11.31% 11.87%|
.00%| 10.50% 8.95% 9.11% 9.68% 9.02% 7.35% 11.57% 12.01% 14.26% 9.33% 8.63% 9.05% 9.38% 8.64% 7.10% .65% 11.88% 10.55%  9.98% 12.20% 12.80% 12.70% 11.55% 12.60% 5
. 00% 10.11%  8.56%  8.72% .29%  8.64%  6.97% 10.78% 11.21% 13.45% 8.94% 8.25% 8.66% 8.99%  8.26% 6.72% . 85%  11. 06%) L 65%  9.08% 11.28% 11.87% 11.78% 10.64% 11.68%
. 00% 10.08%  8.54%  8.69% .26%  8.61%  6.94% 10.76% 11.19% 13.42% 8.94% 8.25% 8.64% 8.96% 8.23%  6.69% . 82% 11, 04%) 65%  9.08% 11.28% 11.87% 11.78% 10.64% 11.68% . .
.00 9.72% 8.18% 8.34% 8.00% 8.25% 6.50% 0.86% 10.28% 12.50%| 8.58% 7.80% 8.28% 8.61% 7.88% 6.34% . 94% 29% 8.72% 10.91% 11.50% 11.41% 10.28% 11.31% 10. h
L00%) 1 15%  L24%  2.77% L09%  3.98% 5.01% 5.90% 5.74% 7.67% 3.30% 3.53% 3.85% 4.17% 4.07% 5.10% . 83% 61%  0.98% 2.97% 3.20% 3.19% 4.21% 5.09% 4.93%  6.24%)
L 00%  8.15%  8.25%  9.60% 45%  11.13% 12.10% 13.05% 13.10% 15.17% 12.69% 12.94% 13.41% 14.27% 14.03% 15.15% 5.60% 6.40% 5.75% 7.86% 8.57% 8.22%  9.29% 10.08%  9.58% 10.95%
4.00% 10.22% 10.32% 11.58% 13.42% 12.83% 12.56% 13.35% 13.19% 15.26% 12.67% 12.92% 13.38% 16.17% 15.69% 6 6.40%  5.75%  7.86% E 9.82%  9.62% 10.41%  9.91% 11.29%
N .00%  9.54%  9.65% 10.76% 12.46% 11.87% 11.70% 12.58% 12.32% 14.37% 11.97% 12.22% 12.57% 1 14.85% 5.96%  5.31%  7.40% 9.36%  9.16% 10.04%  9.62% 11.00%
i L 00%  9.10%  9.01%  10.34% L89%  11.42% 11.26% 12.13% 10.75% 12.78% 11.51% 11.57% 12.10% 14.85% 14.49% 14.45% 15.92%  5.96%  5.31% 7.40% 9.93%  9.36%  9.16% 10.04%  8.53%  9.89%
L00%  9.10%  9.01% 10.34% L67%  10.96% 10.79% 11.66% 10.29% 12.30% 11.51% 11.57% 12.10% 14.94% 14.33% 14.29% 15.75%  5.96% 5.31% 7.40% 9.93%  9.36% 9.16% 10.04% 8.53%  9.55%
. 00%|  8.20% 8.12% 9.44% 10.76% 10.05% 9.88% 10.77% 9.41% 11.41% 1L.11% 11.17% 11.70% 14.53% 13.92% 13.89% . 15.34%  5.09% 4.45% 6.53% 9.03% 8.46% 8.27% 9.14% T.64%  8.65%
.00%  8.18%  8.09%  9.42% 10.73% 10.02%  9.86% 10.74%  9.39% 11.38% 11.09% 11.14% 11.67% 14.50% 13.90% 13.86% 13.25% 15.31% 5.09% 4.45% 6.53% 9.03% 8.46% 8.27%  9.14%  7.64% 7. 39%|
10.00%) 7.82% 7.73% 9.06% 10.36% 9.66% 9.49% 10.38% 9.03% 11.01%) 10.72% 10.78% 11.31% 14.13% 13.52% 13.48% 12.88% 14.93%) 4.75% 4.10% 6.18% 8.67% 8.10% 7.91% 8.78% 7.29% 7. 03%|

BAFAIR: wind i, FF BRI

18 2 ) fie J5 — L) B 2 7 HTTP://RESEARCH.CSC.COM.CN
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PIERRIEHF

CHINA SECURITIES

SR TIEMR

B 15: #HEFESAKKERAEH (FFEEE M=0.75%.

1%, 1.25%) fEARRIEHREETRM

S TR R

M=0. 0075

M=0. 0125

-1.00%  -1.50%

-2.50%

-3.50% -4.00% —4.50% —5.00%

-3.50%  —4.00% —4.50%

-31.
-31.
~26.
~26.3
~26. 3

. 59% -33.02% -32.19% -32. 19%)
.22% -38.17% -38.73% -38. 73%|
. 09% —29.27% -29.27% -29.27%|
. 55% —31.94% -31.62% -31. 62%|
. 53% —29.73% -29.40% -29. 40%)
. 15% —29.32% -28.99% —28. 99%

. 8. 26% L 37% . 37%)
.04% -33.73% -34.33% -34.33%
. 76% —25.91% -25.91% —25.91%)
37% -28. 37|

6w 23 B% 25, 4% 23, 5mi| 20, 38% 21,37

32.30% -30. 08%

6. 70% -2
2 'v70% 26 So’)q Zb 31% -26. 46%|

L 13% -28.41% -28.41% -28.41%)
30.08% ~30. 08%|
. 53% —28.49% -28.49% -28. 49%)
. 65% -31.61% -31.29% -31.29%
L 29% —27.24% -26.90% —26.90%)
.EG% -26. 82% 26 7% 26,474
31% -26. 46%

. 70% —26. 65% —26.31% —26. 46%)

b| ~20. 84%

-1.00%  -1.50%
-23.72% -24.32%
-21.45%

1.45% -21.45%
~21.69% ~-23.00%

1.32% -21.
-20.59% -21.
-20.59% -21.57%
-20.84% -21.82%
. 82%
0. 38% -21.37%
~20.38% -21.37%
-20.38% -21.37%

20, 8. 8. 74% -18.
-20.72% -20.72% -20.72% -20. 72|

6. 75% -22.63% -23.33% -23. 33|
. 22% -24. 19% .
. 90% —16.97% ~16.97% ~16.97%
T0% -17.23% -17.23% -17.23%|
L 70% -17.23% -17.23% -17.23%
.24% -16.75% —16.75% -16.75%
.24% -16.75% -16.75% -16.75%
.24% -16.75% -16.75% -16. 75%|

-20.90% ~16.97% ~16.97% -16. 97|
21.70% -17.23% -17.23% -17.23%
LT0% -17.23% -17.23% -17.23%|
L24% —-16.75% —16.75% —16. 75%|
24% —-16.75% -16.75% —16. 75%|
.24% -16.75% —16.75% -16.75%
.24% —16.75% —16.75% —16.75%

~15.83% -15.83%

~15.83% -15.83%
~15.83% -15.83%
-15.83% -15.83%
-15.83% -15.83%

-15.83% -15.83%
~15.83% -15.83%
~15.83% -15.83%
—15.83% ~15.83%

. 00% —28. 17% -27.28% —27.28%)
. 36% —25.91% -25.91% —25.91%)
. 21% ~25. 17% -25. 17% -25. 17%)
. 2T% 2
“56% ~21.51% -21.51% -21. 51%

L% -21.06% -21.06% -21. 06%)
0.

.93% —20.88% -20.88% —21.04%)
.93% —20.88% -20.88% —21. 04%)

.65% ~27.80% ~26.91% -25. 00%)
. 23% -25.78% -25.78% -26. 75%)
. 90% —26. 85% -26.85% —28. 29%)
.53% —27.49% -27.49% —28.91%)
. 36% —20.32% -20.32% —20.32%)
.90% -19.85% -19.85% -19. 85%
. 90% ~19.85% -19.85% -19. 85%
. 90% -19.85% -19.85% -23.72%)
. 90% —19.85% —19.85% —23. 724)
. 98% -32.38% -31.55% -31.55%
. 77% —28.70% -28.70% —28.70%
78% -27.73% -30.10% -30. 10%
. 5% 0% 32, 78% -32. 784
L 43% 26 38% ~28.80% -28. 80%)
. 43% —26. 38% -28.80% -28. 80%)
. 31% —26.26% -28.68% —28.78%)
. 31% —26.26% -28.68% —28.78%)
. 31% —26.26% ~28. 68% ~28. 78%)

-16.70% -17.
~16.70% 17
-32.90% -38.
-27.44% 31

~24. 44% 27
-24.64% —27.53
-24.64% —27.5:
-24.21% 27

. 20% -37.89% -37.13% -3

. 89%)
L 73% -32.50% -32.50% -27. 95%
. 42% —34.38% -36.53% -32.26%)

.29% —37.25% -39.31% -35. 224

. 28% -33.24% -35.43% -31.08Y)
. 28% -33.24% -35.43% -32. 36%)
. 13% -33.09% -35.28% - 15|
. 13% —33.09% -35.28% -36. 93%)

2

~26.
-27.
-27.
-21.
-27.
27
27,

—28.24% -31.40%
-29.06% -32.18%

28. 60% 24, 88%

. 42% —26.02% -28.45% -23.6
. 07% —29.05% -31.38% —26.

. 90% -33.35% -32.52% -27.98%)
. 85% —29.03% -29.03% —24. 24%)
. 79% -33.72% -35.89% -31.57%)

. 81% -36.63% -38.71% -34. 58%|

. 12%
. 83% —25.12% -25.12% —24.02%)
.60% —24.88% -24.88% —24.02%)
| 60% —24.88% -24.88% ~26.79%

5. 12% —24. 02%)

. 31% -27. 76%
. 65% —23. 94%

1% 24,524 ~26.99% ~22.074)
52%)
2 5 23. 514

. 35% -26.83% —28. T0%|
. 96% —24. 6

.93% —20.88% -20.88% —21.04%) ~13.03% —12. 72%

~17.46% 18.53%
~12.76% -13.55%
-13.93% -12.95%
~13.93% -13.22%
~13.93% -13.22%
-13.93% -12.72%
-13.93% -12.72%
~13.93% -12.72%

~16.42% -19. 36%
~11.58% -14.19%
—11.58% -12.95%
~11.58% —13.44%
~11.58% -13.44%
~11.58% -13.44%
~11.58% -13.17%
-11.58% -13.17%
—11.58% ~13.17%

~18.07% -19.13%
-16.00% —14.76%
~16.00% -14.76%
~16.00% -14. 76%
-18.25% -17.03%
-18.25% -17.03%
~18.25% -17.03%
-18.36% -17. 15%
~18.36% ~17. 15%
-19.73% -19.08%
-17.09% -17.51%
-17.19% -17.61%
-17.19% -18.61%
-19.40% -18.42%
~19.40% -18.42%
-19.40% -18. 42%
~19.52% -18.42%

. 13% —33.00% —35.28% —36.93%) 19.52% 18, 42%

-19.75% -21.00%
-19.75% -20.79%

~21.89% -22.91%
-21.89% -22.91%
-22.00% -23.02%

% -18.31% -19.37%
Wl -18.31% —-19.37%

-18.31% -19.37%
-20.50% -21.53%
-20.50% -21.53%
~20.50% -21.53%
0.61% -21. 64%

~27. 10% ~28. 96%| ~20.61% ~21.64%

.53% ~15.00% -15.77% -15. 77%)
. 3d% -13.34% -13.34% -13. 34%|
. 25% —14.25% -14.25% —14.25%|
—14.97% -14.25% -15.42% -15. 42%|
~14.97% -14.25% -15.42% -15. 42%|
-14.97% -14.25% -15.42% -15.42%|
-14.97% -14.25% -15.42% -15.42%|
. 97% ~14.25% -15.42% -15.42%|
. 97% —14.25% —15.42% —15.42%
~16.94% -13.00% -13.06% —13. 06%|
-16.03% -16.03% -16.03% -16. 03|
-13.19% -13.19% -13.19% -13. 19%|
“14.97% -14.24% -14.24% -14. 24%|
~15.14% -15.14% -15.14% ~15. 14%|
—15.42% -15.42% -15.42% —15. 42%|
~15.42% ~15.42% -15.42% ~15. 42|
-15.42% -15.42% -15.42% -15. 42|
-15.42% -15.42% -15.42% -15.42%|
~18.40% -18.40% -18.40% -16. 37%|
—20.43% -23.50% -23.50% -2 h
—17.74% -20.91% -20.91% —19. 77%|
~19.30% -21.86% —21.86% —-20. 74%|
-20.15% -22.69% -22.69% —21. 58%|
-19.77% -22.32% -22.32% -21.84%|
19.77% 32% -22.32% -21. 84%
. 32% —22.32% -21. 84%|
32% 22 32% 21 84%|
~18.73% ~14.45% ~14.93% -14. 93%|
-16.63% -14.32% -14.32% -16. 00%|
~14.42% -14.42% -14.42% -16.10%)
~16.04% -15.45% -15.45% -17. 1%
~16.92% -16.86% —16.86% —17. 98%|
~16.86% -16.86% —16.86% —19. 13%|
~16.86% ~16.86% ~16.86% ~19. 13%)
-16.97% -16.97% -16.97% -24. 625
. 97% ~16.97% —16.97% -24. 62%
. 04% -17.79% -17. 79%)
. 88% —13.88% —16. 00%|
. 98% —13.98% —16. 10%|
. 02% ~15.19% ~17. 11%)
. 84% —17.84% ~17. 98%|
. 45% -17.45% -19. 13%|
L 19% -17.19% -19. 13%|
L 19% —17.19% —24. 62%|
L 19% 17, 19% —24. 62%)
. 18% —21.18% —22. 73%|
. 19% ~25. 19% ~26. 6%
28% -25.28% -26. 75%
19% -26.19% - |
% —26. 02% 27 AT
. 02% —26. 02% ~28. 82%|
. 02% —26.02% —28. 82%|
.02% ~26.02% -33. 65%
. 02% ~26.02% ~33. 65%
. 93% ~16.16% -16. 16% ~17.80%|
. 88% —14.77% -15.08% —16. 44%
Al% —14.77% -15.95% ~16. 44%|
5.02% ~17.86% —-20.70% —20. 70%|
. 02% ~17.86% —20.70% -20.70%
. 02% ~17.
24.78% -17.
. 78% ~17. 56% 20 40% -23. 56%|
78% ~17.56% -20.40% -25.31%)

22, 50
-21.
-22.
~25.
28,

31
-3
33,

-20.
-23.
-20.3
-21.
-24.

27.2
-28.5
28,
29,

). 68%

26% —17.75% —17.75% —17.75%)
. 41% ~14.06% -14.06% -14. 06%)
.82% ~21.38% -21.20% -18.97%)
. 43% -26.06% -25.89% -21. 48%)

. 76% —29. 79% -29.62% -24. 88%|
). TT% 9
. 41% 31, 74% -31.58% —28. 474

. 79%

62% —26. 28%)

. 49% -28.28% -28. 11% -29. 94%)

31.06% -30.89% -32. 6%
34% -17.99% -17.85% -17. 85%)
L AT% -15.79% -15.79% -12.
. 71% ~21.26% -21.07% ~16.
.53% -22.80% -22.62% —17.64%)
. 22% -24.76% -24.58% -19. 50%
L 87% ~27.70% -27.53% -2

). 56% -29.71% -29.54% -26. 19%|
. 55%
. 78%

5. 97% —27. T1%|
. 01% 28, 84%

-19.12% -19.92%
-19.12% -19.70%
-19.12% -19.70%
~19.12% -19.70%
1.28% -21.85%
-21.28% -21. 85
-21.28% -21.85%
-21.39% -21.96%
21.30% -22. 26%
~21.18% -23.42%
19% -26. 26%
. 42%
-24.73% -26.27%
-26.74% -27.73%
26. 74% -27.73%
~26.74% -27.73%
—26.84% -27.84%

1% —26. 84% —27. 84%

-35.
Bt
~37.

—25. 75
-26.

it
-29.
32
34

. 04%  —29. 38%
. 10% —32.31%
L43% -34.53%
. 33% 36, 35%
. 33% 33, 12%
. 64% 34. 43%

-35.
31
-32.
-33.
-32.21% -34.

~34.43%  -36.
-37.59% -39.
-37.22% -39,

—10. 00%| ~38.45%  ~40.

2R wind

. 11%  —34.55%
. 61% 30 15%
L63% —-33.07%
. 974 ~34.39%
-34.08% -35.47%
~36.25% -37.5%%
-39.31% —40.59%
—38.98% —40.27%
—40. 18% 41, 44%

). 35% —35.57% -33.44% .
.00% —37.36% -35.20% —32. 224
.06% -34.19% -32.01% -28. 88%)
). 26% ~36. 96% ~34. 8% .
. 29% -31.01% -30.12% -25.
. 94% —25. 36%
. 76% -31.91% -29.50%
. 98% -33.29% -30.93% -27. 12%)
.99% -34. 14% -31.99% -29. 08%)
~41.96% -36.00% -33.92%
~44.75% —40.43% -38.50% -37. 64%|
—44.45% —40.01% -38.06% —41. 45%|
—45.54% —42.88% —41.02% —44. 25%]

B, FHF LU O IESNE

.61% —25. 11% -24.18% —22. 30%)
.08% ~23. 17% -22.99% -19.93%)

.5T% ~27.29% -25.14% -21. 59%)
. 66% —30.85% -28.57% -25.19%)
. 32% —33.38% -31.18% -26. 55%|

-32.07% -34.12%
-30.98% -33.07%
92% -34. 95%
—36.05% -37.71%

W] —37. 10% —38. 59%

—39.17% —40.61%
-42.09% —43.46%
~41.84% -43.46%
~42.98% -44.57%

. 49% —44.62% 45, Bl%- —46. 96% —45.21% —46. 50%)
L L . 48% —35.48% -25.99% -25.07% -18.75%
. 90% -33.90% -23.63% -23.63% -19.21%

19% -21. 03%)

2. 46% -24. 80%
~21.71% -24.07%
23% -27.49%
-28.43% -30.59%
-29.61% -32. 46%
-31.92% -34.67%
~35.20% -37.82%
—35.20% —37.82%
—36.47% —39. 03%

.00% -23.97% —19.98% —17.47% -18.91%

. 67% —32.00% -30.14% —28.03% -24. 10

. 16% —25.20% —25.20% -25. 20%
. 56% ~22.54% —22.54% -19. 11%
. 60% ~25.94% ~25.79% -25.79%
. 76% -28.33% -28.16% -25.79%|
. 60% —28.17% -28.00% -25. 12%
. 60% ~28. 17% —28.00% -24. 84%
. 76% —29.46% —29.29% -25.93%
. 76% -29.46% -29.29% -30.96%
. 00% -32.43% -32.27% -33. 86%|
L 23% -34.29% -33.48% -29.00%
. 03% —32.20% -32.20% -27.63%
. 12% -37.59% -35.74% -31.41%
. 30% -39.61% -37.61% -33.41%
. 17% -39.47% -37.47% -33.26%
~45.39% -41.83% -39.91% -37. 06%|
~48.01% -44.63% -42.80% ~40. 08%|
—48.01% —44.63% —42.80% —44. 15%|

~41.39% -34.63% -32.69% -25.69%)
—45.22% -38.55% -36.69% -31.71%|
—45. —39.19% -37.36% —32. 43%|
AT —41.29% -39.52% -34. 76%|
28

. 19% —18.19%
—16.55% —14.79% ~14.79% —14. 79%|
~20.89% ~18.57% ~18.57% ~18.57%|

-26.01% -19.46% -19.69% -18. 91%|
-28.10% -21.74% -21.96% -
—31.56% -26.63% -24.42% -21. 85%
—31.56% -26.63% —24.42% -21.

Y
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PIERRIEHF

CHINA SECURITIES &Rt TIEFA

Srfih TR

E 16: HEERHEERTAOE (FLBE M=15%. 1.75%. 2%) EFEILREGETRR

M=0. 015 M=0. 0175 M=0. 02
1.00% -1.50% -2.00% -2.50% -3.00% -3.50% -4.00% -4.50% -5.00% | -1.00% 2.00% -2.50% -3.00% -3.50% -4.00% -4.50% -5.00% [ -1.00% -1.50% -2.00% -2.50% -3.00% -3.50% -4.00% -4.50% -5.00%
~10.96% -13.34% -14.58% -16.20% -17.18% -17.29% -14.58% -14.58% -14.58%| =9.86% -10.51% -10.56% -13.12% -14.13% -14.25% ~10.56% -10.74% -10. 74%f ~10.68% -10.68% -10.68% ~11.16% -12. —11.70% ~11.74% -12.54% -12. 54%)
—10.29% -10.82% -15. —13.22% -13.22% -13.22% -13.22% —13.22% -9.86% -10.51% —11.10% —11.08% -12.12% -12.12% -9.46% -9.46% -9.46% 8.25% -8.91% -9.29% -9.12% 9. —9.84% -0.84% -9.84% -9.84%
—10.29% -10.82% 15.61 -13.22% ~14.13% -10.75% -10.75% -10.75% -9.86% -10.51% -11.10% -11.20% -12.23% -12.23% -10.31% -10.31% -10.31%f -8.25% -8.91% -9.29% -9.12% -10. ~11.50% -12.54% -12.40% —12. 40%)
~10.29% ~10.82% -15. 64% ~14.36% -15.09% ~10.75% -12.18% -12.18% -9.86% ~10.51% -11.10% -13.35% -14.36% -14.36% -10.48% -10.48% -10.48% -8.25% -8.91% -9.29% -9.12% -10. =ilil, 3. 21%
—10.29% -13.21% -15. —14.36% -15.09% —-13.01% -13.14% -13. 14%| -9.86% -10.51% -11.10% -13. L 36% -14.36% -10.93% -10.93% -10.88% -8.25% -8.91% -9.29% -9.98% -10. -1 21%|
—11.47% -13.21% -15. 64 —14.36% -15.09% —13.01% -13.14% -15.90% -9.86% -10.51% -11.10% -13. L 36% -11.36% -10.93% -10.93% -10.89% -8.25% -8.91% -9.29% -9.98% -10. -1 21%)|
~11.47% -13.21% -15. 14.36% ~15.09% ~13.01% -13.14% ~15.90% -9.86% -10.51% ~11.10% -13. L 36% -14.36% ~10.93% -10.93% -10.89%( ~10. . 20% -10.20% -10.21% -11. “11 21%|
~11.47% -13.48% -15. ~14.36% -15.09% -13.13% ~13.14% -15.90%| =9.86% ~10.51% ~11.10% -13 ~10.93% -10.93% -10.89%f ~10. -11 -11 21%
11.47% —13. 48% —14.36% —15.09% —13.13% —13. 14% 90%[ —9.86% —10.51% —11.10% —13. 9% |
~13.08% -13.03% -13.0: -17.21% -17.33% -13.16% -13.94% -13.94%| ~11. 74% -11.74% -11.74% -13.
~10.50% -11. 14% -12. ~13.13% -13.13% -13.13% -13.13% -13.13% -9.86% -10.51% -10.84% -11. . 92% ~10.92% -12.31% . 77|
b =10.50% —11.14% -12. —13.13% —14.05% -14.05% -14.05% —14.05% -9.86% -10.51% -10.84% -11. —10.10% -10.10% -10.10% -11.50% -12. . 98%)
~11.98% ~11.98% -12. ~14.36% -14.77% -15.11% -15.42% -15.42%| ~11.98% -11.98% -11.98% -13. —11.85% -11.85% -11.85% -13.23% -14. 81%|
~11.98% -11.98% -12. . 36% ~14.77% -15.11% -15.42% -15.42%[ ~11.98% ~11.98% -11.98% -13, ~11.85% -11.85% -11.85% -13.23% -14. 81%)
—11.98% -11.98% -12.3 —14.36% —14.77% - 3% A3%[ -11.98% -11.98% -11.98% -13. —11.85% —11.85% —11.85% -13.23% -14. 81%|
—11.98% —11.98% -12. —14.36% —14.77% -15.43% -15.43% —15.43%| ~11.98% -11.98% -11.98% -13. —11.85% —11.85% —11.85% -13.23% -14. 81%|
A ~11.98% -11.98% -12.: 14.36% ~14.77% -15.43% -15.43% -15.43%) ~11.98% -11.98% -11.98% -13. . . . ~11.85% -11.85% -11.85% . 81%|
~10.00%) ~11.98% ~11.98% ~12. L TT% 3% ~15.43%[ ~11.98% ~11.98% ~11.98% -13.3 -10.44% -0.60% -9.60%f —11.85% —11.85% —11.85% — . 815/
—13.08% —13.03% -13. . 33% —13.16% —13.94% -13.94%) -11.82% -11.82% -11.82% -13. —10.84% -10.84% -10.84% -9.64% -9.64% -9.64% ~14.39% 15 L A2%)
-9.67% -10.14% -12. . 13% -13.13% -13.13% -13.13%| -9.86% -10.51% -10.84% -11. —9.46% 9. 46% . 46%| -8.25% -8.91% -9.29% -12.01% -13. B4'%|
-9.79% -10. 14% -12. .05% ~14.05% -14.05% -14.05%[ =9.86% ~10.51% -10.84% -11. -9.46% -9.46% -9.46% -8.25% -8.91% 29% -11.20% -12. 40%
) ~11.98% -11.98% -12. L TT% —14.05% -15.42% -15.42%) ~11.98% ~11.98% -11.98% -13. -9.60% -9.60% -9.60% -8.54% -8.91% -9.29% 13.35% 11
\ -11.98% -12.54% -13. L TT% -14.05% -15.42% -15.42%| ~11.98% -11.98% -11.98% —10.44% -10.44% -10.44% -8.54% -8.91% -9.29% -13.35% -14.
= ~11.98% -12.54% -13. LT 3 ~15.42%[ ~11.98% -11.98% -11.98% -10.44% -10.44% -10.44% -8.54% -8.91% 29% -13.35% -14. 36"
~11.98% -12.54% -13. 5.42% -15.42% ~11.98% ~11.98% -11.98% ~10.44% -9.60% -9.86% -8.54% -8.91% -9.29% -13.35% -14.3 21%)
—11.98% -12.67% -13. . 42% —15.42%) ~11.98% —11.98% —11.98% -10.44% 9. 60% . 86% —8.54% -8.91% -9.29% -13.35% -14. 21%|
. 15.42%) ~11.98% ~11.98% ~11.98% ~10.44% 9. 60% ). 86% ~8.54% -8.91% 29% -13.35% —14. 36 21%)
-13.98% ~12.00% ~11. L 70% ~11.70%[ ~11.82% -11.82% . 84% ~10.84% -10.84% -9.72% -9.72% 2% -14.47% -15. ~14.98% ~10.69% -11.50% —11.50%|
—9.67% -10. 14% -10. . 23% —10.23% -9.82% -10.46% . 46% 9. 46% . 46% —8.25% -8.91% 29% -11.08% -12.
-9.79% -10.14% -10. 21% -11.21% -9.82% -10.46% . 46% 9. 46% . 46% -8.25% -8.91% 29% -11.20% -12. . 5 5
~ ~11.98% ~11.98% -11. . 78% ~16. 78%( ~11.98% ~11.98% . 84% ~10.84% -10.84%| -8.54% -8.91% 29% -13.35% -14. -14.36% -12.54% -13.21% -13.21%|
'\— ~11.98% -12.54% -13. 8% -17.43%| ~11.98% -11.98% . 84% -10.84% -11.54% -8.54% -8.91% 29% -13.35% 14,
= ~11.98% -12.54% -13. AT% -17.12%| ~11.98% -11.98% . 50% -10.50% -11.21% -8.54% -8.91% -9.29% -13.35% 14,
~11.98% -12.54% -13. . 4T% ~17. 12%[ ~11. 98% ~11.98% .50% -10.50% -11.21%| -8.54% -8.91% -9.29% -13.35% -14.3
~11.98% -12.67% -13.3 . 4T% ~17. 12%[ ~11.98% ~11.98% .50% ~10.50% -11.21%| -8.54% -8.91% -9.29% -
L AT% —17.12%) —11.98% —11.98% . 50% —10.50% —11.21% —8.54% —8.91% —9.29% 13
13.98% -12.50% -14. 03% L 03% -14.03%) ~11.43% -10. 69% .85% ~11.85% -10.84% -9.22% -9.22% -11.28% -14.00% 15.
~10.84% -12.19% -11. L60%  -0.46%[ -9.82% -10.46% . 46% -0.46% —9.46%| -9.22% -9.22% -11.22% -14.00% -I5.
bl —10.84% -12.19% -11. L60% —11.21%| -9.82% -10.46% . 46%  -9.46% -9.46% -8.46% -8.91% -11.22% -13.20% -14.
—_ ~11.98% -12.19% -11. . 78% ~16.78%| ~11.98% ~11.98% .89%  -9.89% . 89%| ~10. 17% -10.17% -11.22% ~14.90% 15,
T ~11.98% -14.54% -13. 8% -17.43%) ~11.98% -11.98% . 53% -10.53% -11.23%| -10. 17% -10.17% -11.22% -14.90% -I5.
= L AT% —17.12%) ~11.98% -11.98% .60% —-9.60% —9.86% —10.17% —10.17% —11.48% -14.90% -15.89
. . —17.12%) ~11.98% ~11.98% .60% 9. 60% . 86%| —10. 17% —10.17% —11.48% -11.90% 15,
~11.98% -14.66% -14. . 4T% ~17. 12%( ~11. 98% ~11. 98% .60% -9.60% -9.86%| -10.17% -10.17% -11.48% -14.90% -15.
. 47% —17. 12%| ~11.98% —11.98% . 60% -0.60% —0.86%| ~10.17% ~10.17% -11.48% -14.90% -I5.89
—13.23% -11.82% -11. . 87% —10.82%| -13.28% -10.63% L42% -11.42% -11.42%[ -13.53% -13.53% -13.53% -18.08% -19.
~13.23% -13.96% -12. L 41% -12.41%) -13.28% -11.41% L42% -11.42% -11.42%[ -14.52% -14.52% -14.52% -19.02% -19.
-14.68% -13. L 60% -14.60%( ~13. 28% -12. 15% . 53% —12.53% —12.53%| —14.28% -14.28% —14.28% -14.28% -14.
=l L 33% -21.33%| -13.28% -13.15% -12.45% -16. -17.97% -17.97% -17.97%| —14. 28% —14.28% -14.28% -16.64% -17.7¢
\ . 5T% =23, 17%| -15.60% -13.77% -14.36% -18. -19.77% -19.77% -20.39%| -14.28% -14.28% -14.50% -20.22% -21.
= . 30% ~20.92%( ~15. 60% ~13.77% ~18.16% -18.16% -18.80%( ~14.28% -14.28% -14.28% -19.15% -19.
. 30% ~20.92%( ~15. 60% ~13.77% ~13.22% -17. ~18.16% -18.16% —18.80%( —14.28% —14.28% —14.28% -19.15% -19.
~15.67% -15.72% -17. ~19.78% 30% -20.92%) -15.72% -13.77% -13.22% -17. ~18.16% -18.16% —18.80%| —14.28% —14.28% -14.28% -19.15% -19.
~15.67% -15.72% -17.: L 30% ~20.30% -20.92%| -15. 72% ~13. 77% ~13.22% -17. 2 ~18. 16% —18. 16% —18. 80%f ~14.28% —14.28% -14.98% -19.15% -10.
~13.28% -14.68% -14. ~16.98% -16.51% -12.30% -13.09% -13.09%| -11.73% ~10.63% ~9.49% -12 ~10.26% -10.26% ~9.46%( ~11.73% -10.53% -14.07% -14.59 .
~13.28% -13.70% -13. 6. .80% —11.80%) ~11.73% -11.41% -10.63% 11 =10.29% -10.29% -10.29%| -11.73% -11.55% -15.05% —15.57% -16. 55
-13.28% -11.05% -10. L21% -11.21%) -11.73% -12.15% -11.37% -13. ~12.53% -12.53% -12.53%| -11.73% ~11.12% -13.44% -13.96% -14.
. -13.28% -12.07% -11. . 78% ~16.78%( ~11.73% -13. 15% —-12.45% -16. -17.97% -17.97% -17.97% ~12.35% -12.35% -15.82% -16.33% -17.
XL bl —15.60% —12.59% -13. . T8% —17.43%) —14.09% -13.77% -14.36% -18. —19.77% -19.77% -20.39%| —14.09% —-13.88% -17.29% -17.79% -18.
-15.60% -12.59% -13. L AT 12%( -14.09% -13.77% -13.22% ~18.16% -18.16% -18.80%| ~14.09% -14.13% -17.53% -18.03% -18.
~15.60% -12.59% -13. . 4T% ~17. 12%( ~14.09% -13.77% -13.22% ~18.16% -18.16% -18.80% ~14.09% -14.13% -17.53% -18.03% -20.
~15.72%| =12, 72% -13.3 . 4T% ~17. 12% 14, 21% ~13.77% ~13.22% ~18.16% -18.16% —18.80%( ~14.21% -14.13% -17.53% -18.03% -20.
—15.72% —12.72% —13. X —17.12%) ~14.21% —13. 77% —18.16% —18.16% —18.80%| ~14.21% —14.13% —17.53% —18.03% -20.
~14.60% -16.60% -17. . 44% -16. 44%[ ~14.08% -14. 08% -16.47% -16. . 97%[ -14.43% -14.43% -17.81% -18.31% -19.
-14.46% -17.05% -17.05 . 75% -14.75%( ~13.23% -13.23% -16.47% -16. . 97%| ~13.58% ~13.58% -17.00% -17.50% -I8.
bl —11.73% —13.96% -13. . 37% —13.37%| -14.58% -14.58% -21.07% -21. . 13%[ —14.81% —14.81% -18.19% -18.68% -19.
© ~11.73% -13.54% -13. . 62% -17.62%) -15.81% -15.81% ~20. 66% -20. T4%| -17.20% -17.20% -20.48% -20.96% -21.
I -14.09% -13.54% -13. . 91% 19, 54%( ~15. 81% -15.81% -20.65% -20. . 29%| ~17.20% -18.65% -21.87% -22.34% -23.
—14.09% -13.54% -13. 55 5.22% ~15.89%( ~16. 06% —16. 06% ~20.88% -20. L T4%[ -17.44% —18.89% -22.10% -22.57% -23.
~14.09% -13.54% -13. . 22% —15.89%| ~16. 06% -16. 06% L 74%( -19. 19% -20.60% -23.50% -23.96% -25.
-14.21% -13.54% -15. . 22% ~15. 89%( ~16. 06% ~16. 06% L 74%[ ~19.19% -20.60% -23.50% -23.96% -25.
~14.21% —13.54% 1 89%| ~16. 06% —16. 06% ~20.77% -22.16% =25.00% -25. A
—22.87% -23.52% -25. L64% —19. 54%| —24.63% -24. 63% —17.83% -17.83% -21.09% -21.56% -22.
-18.69% -21.15% -24. L 15% -15.61%( ~19. 75% -19. 75% -15.85% -15.85% -19.18% -19.67% -20.6
-17.25% —19.75% -22. . 34% -18. 13%[ ~18.32% -18.32% -17.05% -17.05% —20.33% -20.81% 21.
~ —18.88% -21.33% -24. . 68% —19. 52%| -20. 62% -20. 62% —19.77% —19.77% -22.94% -23.41% -24.
i -18.88% -21.33% -24. . 68% -19. 86%| -20.62% -22. 00% -19.77% -21.17% -24.29% -24.74% -25.
-19.95% —22.37% -25. . 68% 19, 52%( ~21. 66% —23. 03% 6| -20.00% —21.40% -24.51% -24.96% -25.
—21.64% —24.01% -27. . 38% -21.22%| -23.32% -24. 66% —21.69% -23.06% -26.10% -26.55% -28.
-21.64% -25.74% -28. . 99% -23.82%| -23.32% -26. 37% -21.69% -23.06% -26.10% -26.55% -28.
~23.18% ~27.19% -30. . 72% —27. 46%) ~24. 82% -27. 81% —23.23% -24.57% -27.55% -27.
~19.26% -19.26% -19. .53% 95%( -23. 15% -23. 15% ~19.16% ~19.16% -19.16% -
—20.99% -20.99% -20. . AT% —17.86%| —13. 76% -13.76% -17.21% -17.21% -17.21% -17.71% -18.
19.59% -19.59% -19. . 86% ~19.92%| ~12.75% ~12.82% 17.21% -17.21% -17.21% -17.71% -18.6
© -21.62% -21.62% -21. . 84% —~25.84% -15. 11% -15. 11% -15. 3 A a A 3 -19.27% -19.27% -19.27% - .
X B -21.62% -21.62% -21. L 52% —28.09%) -15. 11% -16.59% —16.59% —17.09% -18.06% -22.92% -17.91% -17. L 91%[ —19.27% —19.27% -19.27% -19.75% -20.
—22.43% -22.43% -21. . 35% -24.94%) -15. 11% -16.59% -16.59% -17.09% -18.06% -22.92% -17.91% -17. L 91%[ -19.27% -19.27% -19.27% -19.75% -20.
-24.07% -24.07% -23. . 79% -24.94%( ~16.90% -18.35% -20.60% -21.08% -23.04% -27.61% -22.90% -22. . 90%| ~20.97% -20.97% -20.97% -21.45% -22.
—24.07% -25.79% . 79% —24.94%) -16.90% -18.35% -20.60% -21.08% -23.04% -27.61% -22.90% -23. . 22%| —20.97% -20.97% -20.97% -21.45% -22.
| —25. 56% —27. 25% . 92% —24. 94%) —18. 53% —19.95% —22. 16% —22. 63% —24. 55% —20.03% -24.41% —24. 22, 52% —22.52% —22.52% —22.99% -23.
~28.33% -28.33% . 85% -23. 84%| -25.84% -26. 18% 2. 16% -23.61% -23.68% -24.14% -23.
-19.81% -19.81% 01% 75%( ~14.90% -16. 49% . 94%| ~19.86% —19.86% —19.86% -20.35
—19.90% -19.90% 56% —19.34%) ~14.90% -16.49% -15.38% -18.43% -20.03% -24.78% -21.58% -21. . 58%[ —19.86% —19.86% —19.86% -20.35% -21.
0 1. 24% -21. 24! 82% -22.27%) -16.04% -17.44% -16.85% . 24%| ~21. 85% -21.85% -21.85% -22.32% -23.
a0 ~21.24% -22.07% . 62% ~24.62%( -16.34% -17.81% -16. . 39%| —21.85% —21.85% -21.85% -22.32% -23. 3
—22.05% -22.87% L 27% -21.32%) -16.34% -17.81% -16.04% —20.45% -22.02% -26.65% -23.24% -23. . 94%| —21.85% -21.85% -21.85% -22.32% -23.23% —23.09% —24.56% -27. 73%|
-23.70% -24.50% . 87% -21.39%) -17.81% -17.81% -17.81% -22.13% -23.67% -28.20% -24.87% -24. L 87%| -23.51% -23.51% -23.51% -23.97% -24.85% ~24.72% -24.72% -26.92%|
A -23.70% -26.22% . 87% -21.39%[ ~17.81% -17.81% -17.81% -22.13% -23.67% —28.20% -24.87% -24. . 47%| ~23.51% -23.51% -23.51% -23.97% -24.85% -24.72% -24.72% -28. 64%|
—10. 00%} ~25. 19% ~27. 66% . 99% —22.93%) —19.42% —19.42% —19.42% —25.00% —25.00% —25.00% -25.
~18.49% -18.47% L 04% —17.18%) -19. 48% -19.48% -19.48% -23.71% -24.60% -24.60% -16.78% -17.53% -14. -12.52% -12.52% -12.52% -13.05% -14.06%
~18.93% -18.21% . 78% -15.88%[ ~18.90% -18.90% -18.90% -21.85% -22.76% -22.76% -16.13% -16.13% -13.39%| ~12.72% -14.35% -14.43% -14.43% -12.83% 83%)
~18.91% -18.30% .43% -18.53%| ~18.90% -18.90% -18.90% -21.85% -22.76% —27.35% -21.11% -21.11% -18, ~12.72% -14.35% -14.43% -14.43% -13.87%
< -18.91% -21.29% . 69% —19.90%) —19. 56% -19.56% —19.56% —23.79% -24.68% —20.15% -21.42% -21.42% -18.85%| —12.72% -14.35% -14.43% -14.43% -14.15%
iy -21.07% -22.12% L 49% -19.90%) -19. 56% -19.56% -19.56% -23.79% -24.68% -20.15% -21.42% -21.42% -18.85%| -12.62% -14.13% -14.20% -14.20% -14.15%
-21.07% -22.12% L 14% -19.90%| ~19.56% -19.56% -19.56% —23.79% —24.68% —20.15% -21.42% -21.42% -18.85%| ~12.62% -14.13% —14.20% -14.20% -14.15%
b —21.07% -23.77% —28. 28% . T4% -21.60%) -21.26% -21.26% -21.26% —25.41% -26.27% —30.65% -24.59% -24.59% -20.56%| -16.31% -16.31% -16.31% -16.81% -17.78%
~21.19% -23.77% . . T4% -21.60%) -21.26% -21.26% -21.26% -25.41% -26.27% ~30.65% -24.59% -24.59% -20.56%| ~16.31% -16.31% -16.31% -16.81% -17.78%
—22.11% ~25.26% ~29. 69% L 84% —23. 13%| 22, 81% -22.81% -22.81% -26.87% -27.72% 32, 01% -28.10% —28.10% -22. 12%| ~17.95% ~17.95% -17.95% -18.
~19. 74% -19.23% ~15. 15% 78% ~13.31%| ~15. 35% -15.35% - % ~16.00% ~16.00% ~13. 13%[ ~15. 40% —15.40% -15.40% ~17.12% -17.61%
—21.21% -21.45% -16.22% b —16. . 86% —13.99%) ~17.12% -17.69% —16.60% ~16.57% —16.57% —16.57%| ~15.40% —15.40% -15.40% —15.40% -15.40%
0. 29% ~21. 45% -16. 94% -16. . 96% ~16. 81%( ~17. 12% -17.69% -16.60% -17.56% -17.56% -17.56% ~15.40% -15.40% -15.40% -15.40% -15.40%
N -20.29% -21.45% 6 -17. 29% =il .92% ~17. 12%( ~17. 12% -17.69% -17.10% A ~18.05% -18.05% —18.05% ~15.40% —15.40% -15.40% — ~14. 00%|
i —20. 14% -21.25% —18.16% ~18. . 78% —16. 14%) —16.90% —17.64% —17.64% —17.64% —17.64% -21.38% -18.27% —18.27% -15.91%| -15.40% —15.40% -15.40% -15. —20. 98% —14. 00%|
-20. 14% -21.25% ~18. 24% -18. . 40% -18. 11%) ~16.90% -17.64% -17.64% -17.25% -17.25% -21.01% -17.88% -17.88% -17.01%| -15.40% -15.40% -15.40% -15.40% -15.99% -20.98% b —16.49% ~14.00%|
-20. 14% -21. 25% 3 -18. . 40% —~18.00%( ~16.90% -17.64% -17.64% —17.25% —17.80% —22.68% -18.29% -18.29% —17.01%| ~18.60% -18.60% —18.60% —19.09% —-20.03% -24.78% —20. ~20.50% —17. 40%|
. 00%| —20. 25% -21.25% . —22.51% —18.40% -18.40% -18.00%) -16.90% -17.64% —17.64% -17.25% —17.80% -22.68% -18.29% -18.29% -17.01%| —18.60% —18.60% —18.60% —19.09% -20.03% -24.78% -20.50% -20.50% -22.38%
10. 00%f ~20.25% ~21.25% ~18.51% ~18.28% ~19.23% ~24.03% -19.71% ~19.71% ~19.02%) ~17.49% ~18.35% ~18.35% ~18.46% ~19.41% -24.20% ~19.89% -19.89% ~17.47%| -20. 19% -20.19% -20.19% -20.68% -21.60% -26.25% ~22. 06% -22.06% -23.90%|
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PIERRIEHF

CHINA SECURITIES &Rt TIEFA

S LR AR

B 17: #HoERERMIEER#EEE (FEHE M=0.75%, 1%, 1.25%) EAFEIRFETRR

V=0. 0075 M=0. 01 M=0. 0125
1.00% 1. 50% 2.00% 2.50% 3. 00% 3.50% -4.00% -4.50% -5.00% [ -1.00% -1.50% 2.50% -3.00% -3.50% -4.00% -4.50% -5.00% 1.00% 1.50% 2.00% 2.50% 3. 00% 3.50% 4. 00% 4.50% -5.00%
0.3397  0.3462 0.3292  0.3643 0.2988 0.3030 0.3638 0.4069 0.4069 | 0.2862 0.2623 0.1354  0.1218 0.1243 0.1467 0.1631 0.1631 | 0.4083 0.4158 0.2509 0.1350 0.1233 . 1271 0.2138  0.2138
0.3536  0.3272  0.3013  0.3621 0.2439 0.2653 0.3110 0.3242 0.3242 | 0.5565 0.5238 0.3909 0.3713 0.3150 0.3546 0.3689 0.3689 | 0.8154 0.7505 0.5092 0.3955 0.3869 . 2798 0.3631  0.3631
0.4968  0.5183 0.4713  0.5509 0.3825 0.3933 0.5896 0.6116 0.6116 | 0.7233 0.6806 0.6670 0.5897 0.5748 0.8857 0.9113 0.9113 | 1.0365 0.9769 0.8661 0.7436 0.7330 . 6274 1.0399 1.0399
0.5891  0.6191 0.5264 0.6235 0.5407 0.5135 0.7242 0.7538 0.7542 | 0.7075 0.6175 0.5730 0.5064 0.5034 1.0690 1.0954 1.0966 | 0.9868 0.9653 0.8580 0.6959 0.6680 . 5721 L2347 1.2347
0.6001  0.6099 0.5186 0.7138 0.5699 0.5378 0.7718 0.8045 0.8049 | 0.7204 0.6072 0.5594 0.4796 0.4768 1.0307 1.0569 1.0581 | 1.0106 0.9582 0.8520 0.6903 0.6625 . 5667 2275 1.2386
0.6149  0.6242 0.5290 0.7278 0.5803 0.5468 0.7866 0.8199 0.8204 | 0.7410 0.6240 0.5720 0.4902 0.4873 1.0580 1.0848 1.0860 | 0.9682 0.9171 0.8540 0.6887 0.6603 . 5628 L2407 1.2521
0.6149  0.6242  0.5290 7270 0. 6 0.5453 0.7841 0.8155 0.8162 | 0.7410 0.6240 0.5720 0.4902 0.4873 1.0580 1.0823 1.0912 | 0.9682 0.9171 0.8540 0.6887 0.6603 . 5628 L2407 1.2521
0.6149  0.6232 0.5281 . 7259 0.5777 0.5445 0.7831 0.8145 0.8152 | 0.7410 0.6228 0.5710 0.4893 0.4864 1.0567 1.0787 1.1063 | 0.9682 0.8035 0.8298 0.6661 0.6384 . 5414
0.6149 0.6232 _0.5281 0. 7259 0.5777 _0.5445 0.7831 0.8145 0.8152 10.7410 0. 6228 0.5710 _0.4893 0.4864 1.0567 1.0787 1. 0. 6661 4 . 5414
0.4843  0.3769 0.3528  0.4560 0.3539 0.3595 0.4472 0.5016 0.5016 | 0.3514 0.3803 0.2615 0.2607 0.2658 0.3339 0.3595 0. 0.3649 . 3390 . 3489
0.5024  0.3497 0.3174  0.4486 0.2758 0.2973 0.3596 0.3734 0.3734 | 0.6030 0.5930 0.5264 0.4872 0.4766 0.5305 0.5553 0. 0. 9840 . 9693 . 8882
0.7722  0.5785 0.5155 0.7285 0.4475 0.4501 0.6556 0.6804 0.6804 | 0.7933 0.7615 0.6626 0.8115 0.7875 1. 1. 1 1.2637 .2432 L1432
0.9271  0.7879 0.6332 0.8124 0.6280 0.5791 0.7890 0.8255 0.8259 |0.7777 0.7363 0.5984 0.7183 0.7080 1. 1. 1 1.2105 . 1600 . 0650
0.9426  0.7760 0.6237 1.0079 0.7512 0. . 9557 1.0025 0.9971 [ 0.7971 0.7308 0.5893 0.6926 0.6827 1. 1. 1 1.2043 L1471 . 0526
0.9741  0.7995 0.6389 1.0408 0.7683 0. . 9784 1.0266 1.0211 [ 0.8206 0.7516 0.6021 0.7081 0.6979 1. 1. 1 1.2127 L1539 L0575
0.9741  0.7995 0. 1.0352  0.7654 0. . 9746 1.0202 1.0134 [ 0.8206 0.7516 0.6021 0.7081 0.6979 1. 1. 1. 1.2127 L1539 L0575
0.9741  0.7981 0. 1.0336  0.7643 0. 1.0190 1.0121 | 0.8206 0. 7657 0.6130 0.7199 0.7095 1 1. 1. 1.1880 1299 L0341
0.9741 0.7981 _0.63 1.0336__0.7643 0. 6 . 9733 1.0190 1.0121 | 0.8206 0. 7657 0.6130 0.7199 0.7095 1 1. 33 1.3 1. 1880 . 1299 . 0341
0.3276  0.2977 0. 0.3727  0.2991 0. . 3643 0.4020 0. 4020 | 0. 5904 0.4623 0.4475 0.4618 0. 0. 0. 0.3599 . 3316 . 3260
0.4450  0.3588 0. 0.4860  0.3721 0. . 3820 0.4047  0.4047 | 0. . 7926 0.7312  0.6803 0.5533 0. 0. 0. 6 1.3913 . 3851 . 3708
0.5905  0.5015 0. 0.5886  0.5934 0. . 6375 0.6602 0.6602 | 1. L0173 0.9466 1.1888 1.0827 1. 1. 1 1.8657 . 8210 L6716
0.6835  0.5908 0. 0.5907  0.7099 0. 6 . 7475 0.7800 0.7805 | 1. L1627 0.9679 1.1933 1.1086 1. 1. 1 1.7104 . 5566 . 5254
0.6955  0.5817 0. 0.7472  0.8604 0. . 8834 0.9236 0.9188 | 1. . 1550 10511 1.2777 1.2278 1 1. 1 1.7012 . 5384 L5075
0.7138  0.5955 0. 0.7672  0.8812 0. . 9018 0.9430  0.9380 | 1. . 1622 1.0871 1.2849 1.2351 1 1. 1 . 5106 . A798
0.7243  0.6035 0. 0.7753  0.8896 0. .9091  0.9535 0.9416 | 1. . 1622 1.0860 1.2837 1.2339 1 1. 1 . 5106 4798
0.7243  0.6024 0. 0.7741  0.8883 0. .9080  0.9523  0.9405 | 1. L1817 1.1040  1.3034 1.2539 1 1. 1 LATTS L4467
0.7243 0.6024 0. 0.7741 _0.8883 0.73 . 9080 0.9523  0.9405 | 1 L1817 1.1040 1.3034 1.2539 1 1. 1. L4773 4467
0. 1583 0.1462 0. 0.2301  0.1759 0. . 2346 0.2502  0.2502 | 0. . 6367 0.6623 0.6166 0.6351 . 0. 6 . 3807 . 3738
0.3607  0.3090 0. 0.4809  0.3573 0. . 3740 0.3676 0.3676 | 1. L2793 11167 1.0249 0.9305 0. 0. 0. . 9449 . 9333
0.5670  0.5264 0. 0.7234  0.6349 0. 5¢ . 6767 0.6667 0.6667 | 1. 6175 1.3488 1.4087 1.3061 1 1. 1 L7593 L7444
0.6718  0.5969 0. 0.6690 0.7219 0. 6! . 7746 0.7552  0.7557 | 1. L7720 13719 1.4308 1.3476 1.6320 1.6102 1. L4284 . 4155
0.6846  0.5864 0. 0.8869  0.8860 0. . 9492 0.9255 0.9197 | 1. L7624 1.4642  1.4920 1.4083 1.6953 1.6733 1. . 3805 . 3680
0.7043  0.6033 0. 0.8933  0.9143 0. . 9828 0.9585 0.9526 | 1. 8415 1.5153 1.5416 1.4555 1.7511 1.7284 1. . 3352 L3230
0.7158  0.6130 0. 0.9100 0.9244 0. .9933  0.9722  0.9570 | 1. . 8467 1.5182 1.5444 1.4582 1.7540 1.7280 1. . 3352 . 3230
. 0 0.7158  0.6412 0. 0.9382  0.9481 0. L0172 0.9961 0.9806 | 1. . 8720 1.5383  1.5639 1.4775 1.7740 1.7480 1. L3035 L2913
. 00% 0.7158 0.6412 0. 0.9382  0.9481 0.9066 1.0172 0.9961 0.9806 | 1. . 8720 1.5383 1.5639 1.4775 1.7740 1.7480 1. . 3035 2913
0.2592 0.2751 0. 0.2986 0.2148 0.2188 0.2806 0.2902 0. 0. . 5011 0.5606 0.5132 0.5315 0.5989 0.6480 0. . 4274 . 4235
0.5710  0.5224 0, 0.6185  0.4210 0.3897 0.4436 0.4285 0.45 1. . 0705 1.0218 0.9719 0.8811 0.9246 0.9146 0.9 . 7151 . 7061
0.7253  0.7642 0.7723  0.6178 0.5890 0.6691 0.6475 0. 1. . 5064 1.3387  1.4070 1.3085 1.4608 1.4392 1. L2745 L2635
— 0.8470  0.8486 0.7885 0.7589 0.6119 0.5837 0.6621 0.6320 0. 1. L4096 1.1985 1.2742 1.1787 1.6106 1.5888 1. L1211 L1111
T 1.0949  1.0643 0.9755 1.0922 0.9783 0.9430 1.0528 1.0110 1. 1. . 3970 1.2543 1.3034 1.2078 1.6415 1.6197 1. . 0500 . 0405
= 11370 1.1056  1.0066 1.1264 1.0102 0.9744 1.0913 1.0484 1. 1. L4055 1.2989  1.3474 1.2490 1.6957 1.6732 1. L0541 L0445
11411 1.1097  1.0101  1.1299 1.0135 0.9776 1.0946 1.0552 1. 1. L4402 1.3018 1.3502 1.2517 1.6986 1.6728 1. L0541 L0445
11411 1.1603  1.0367 1.1570 1.0382 1.0024 1.1200 1.0804 0. 1. . 5090 1.3588 1. 1.3064 1.7568 1.7308 1. . 0292 . 0197
11411 1.1603  1.0367 _1.1570 1.0382 1.0024 1.1200 1.0804 0. 1. - 5090 1.3588 1 1.3064 1.7568 1.7308 1 . 0292
0.2023  0.1825 0.1945  0.1979 0.1433 0.1460 0.1949 0.2003 0. 0. . 4312 0.4711 0. 0.4451 0.5126 0.4842 0. . 3561
0.4271 0.3551  0.3879  0.4314  0.3022 0.3278 0.3633 0.3498 0. 0. L0383 0.9946 0. 0.8554 0.7324 0.7240 0. 7636
0.7958  0.7019 0. 722 0.6948  0.4381 0.4544 0.4629 0.3926 0.3 1. L2894 12712 1.2 1.1650 1.0760 1.0583 1. L3924
=l 0.9469  0.8442 0. 0.7146  0.4595 0.4196 0.4219 0.3544 0. 1. .2390 11447 1L 1.0461 1.2099 1.1920 1. . 1405
T 0.8145  0.8105 0. 0.7449  0.5227 0.4739 0.4767 0.3934 0. 1. L0539 11836 1.1380 1.0457 1.2110 1.1930 1. L0450
= 0.8211  0.8105 0. 0.7449  0.5256 0.4765 0.4823 0.3985 0. 1. L0661 1.2319 11501 1.0576 1.2470 1.2287 1. L0504
0.8248  0.8140 0. 0.7470  0.5301 0.4804 0.4862 0.4038 0. 1. . 0698 1.2347  1.1527 1.0602 1.2468 1.2196 1. L0504
0.8173  0.8069 0. 0.7456  0.5290 0.4793 0.4852 0.4029 0. 1. . 0804 1.2541 1.1628 1.0707 1.2630 1.2358 1. 0149
0.8173  0.8069 0.7702  0.7456 _0.5290 0.4793 0.4852 0.4029 0. 1. . 0804 1.2541 1.1628 1.0707 1.2630 1.2358 1. . 0149
0.0113  0.0144 0.0424 0.0602 0.0551 0.0579 0.0902 0.0922 0. 0. . 4217 0.4770 0.4416 0.4388 0.4917 0.4629 0.
0.1361 0.1122  0.1441 0.1897  0.1706 0.1744 0.2062 0.1947 0. 0. . 7839 0.7606 0.7292 0.7228 0. 0.6232  0.675
0.2875  0.2456  0.2917  0.3193 0.2313 0.2282 0.2344 0.1939 0. 0. 0. 9625 0.9236 0.9401 0.9335 0.8249 0.8006 0.
P 0.3714  0.3335 0.3436  0.3458 0.2604 0.2261 0.2260 0.1870 0. 0. 0. 8749 0.8044 0.8235 0.8172 0.8567 0.8330 0.
l‘ 0.3505  0.3148 0.3266  0.4244 0.3100 0.2717 0.2716 0.2244 0. 0. 0. 0.8529 0.8424 0.8362 0.8738 0.8499 0.
0.3593  0.3131 0.3251  0.4227 0.3085 0.2703 0.2702 0.2232 0. 0. 0. 0.8529 0.8424 0.8362 0.8718 0.8479 0.
0.3633  0.3161 0.3278  0.4249 0.3097 0.2712 0.2712 0.2238 0. 0. 0. 0.8520 0.8415 0.8353 0.8716 0.8408 0.
.00%) 0.3622  0.3152  0.3269 0.4239 0.3089 0.2704 0.2704 0.2231 0. 0. 0. 0.8664 0.8555 0.8493 0. 0. 0. 84
. 00%) 0.3622  0.3152  0.3269  0.4239 0.3089 0.2704 0.2704 0.2231 0. 0.8 0. 0.8664 0.8555 0.8493 0. 0. 0.
2. 0.0423  0.0398 0.0517 0.0671 0.0610 0.0610 0.1003 0.1031 0. 0. 0. 0.3251 0.2850 0.2850 0. 0. 0.
0.1888  0.1493 0.1535 0.1964 0.1754 0.1724 0.2267 0.2139 0.3040 [ 0. 0. 0.7757 0.6255 0.6255 0. 0. 0.
0.3902  0.3223 0.3241  0.3678 0.2685 0.1966 0.2365 0.1907 0.2538 | 0. 0. 1.1987 0.9471 0.8098 0. .
© 0.3941  0.3225 0.2970  0.3324 0.2430 0.1570 0.1961 0.1509 0.2093 | 0. 0. 1.0321 0.8025 0.6763 0. 0. 6696
l 0.3835  0.4207 0.3986 0.6122 0.5397 0.3440 0.4333 0.3781 0.4479 | 0. 0. 0.8603 0.6447 0.5645 0. 0.6309
0.3829  0.4187 0.3968 0.6100 0.5376 0.3424 0.4314 0.3762 0.4316 | 0. 0. 0.8825 0.6638 0.5827 0. 0. 5850
~8.00% 0.3799  0.4191 0.4009 0.6175 0.5442 0.3455 0.4359 0.3802 0.4304 | 0. 0. 0.8859 0.6667 0.5855 0. 0.5777
0.3771  0.4160 0.3999 0.6162 0.5430 0.3446 0.4349 0.3792 0.3369 | 0. 0. 0.8967 0.6771 0.5959 0. 0. 4405
0.3771 _0.4160 0.3999 0.6162 0.5430 0.3446 0.4349 0.3792 0.3369 | 0. 0.5 0.8967 _0.6771 0. 5959 0. 0. 4405
0.0852  0.0421 0.0406 0.0664 0.0600 0.0535 0.1537 0.1440 0.2281 [ 0. 0. 0.1431  0.1082 0. 1082 0. 0.5364
0.2250  0.1560 0.1552 0.2078 0.1869 0.1771 0.4418 0.4126 0.5569 | 0. 0. 0.3924 0.3528 0.3485 0. 1.0298
0.3829  0.2921 0.2965 0.3477 0.2757 0.2057 0.4056 0.3419 0.4624 | 0. 0. 0.6465 0.5500 0.4721 L 719 0. 1. 2935
- 0.3741  0.2699 0.2490 0.2931 0.2216 0.1339 0.2749 0.2216 0.3249 | 0.6 0. 0.6007 0.5022 0.4251 0. 0. 0. 1.2049
l 0.3564  0.2601 0.2402 0.3820 0.2817 0.1736 0.3604 0.2857 0.4206 | 0. 0. 0.5746  0.4646 0.3636 0. 0. 0. 1.2047
0.3543  0.2584 0.2387 0.3802 0.2800 0.1723 0.3585 0.2841 0.3782 | 0. 0. 0.5543  0.4459 0.3466 0. 62 0. 0. 6 1.2015
0.3587  0.2610 0.2408 0.3824 0.2814 0.1727 0.3439 0.2704 0.3591 | 0. 0. 0.5543 0.4459 0.3466 0. 0. 0. 11790
0.3645  0.2643 0.2438 0.3863 0.2847 0.1754 0.3476 0.2738 0.2534 | 0. 0. 0.5337 0.4270 0.3294 0. 0. 0. 0. 9386
0.3645 0.2643 0.2438 0.3863 0.2847 0.1754 0.3223 0.2518 0.2331 | 0. 0. 0.5337__0.4270 0.3294 0. 0. 0. 0. 8502
0.1058  0.0563 0.0575 0.0993 0.0796 0.0918 0.2536 0.2312 0.2953 | 0. 0. 0.1676 0.1716 0.1716 0. 0. 0. 0.1372
0.3622  0.2715 0.2707 0.3854 0.3791 0.3996 0.9700 0.9107 0.9984 | 0. 0. 0.6079 0.6493 0.6127 0. 0. 0. 0.4843
0.3308 0.3032 0.4042 0.5053 0.4508 0.3295 0.6406 0.6064 0.7426 | 0. 0. 0.5440 0.6035 0.4202 0. 0. 0. 0.2761
© 0.2858  0.2390 0.4391 0.4985 0.4469 0.2968 0.5358 0.4976 0.6572 | 0. 0. 0.5090 0.5243 0.3334 0. 0. 0. 51 0. 3851
% 0.1953  0.1728 0.3584  0.3651 0.3272 0.2215 0.4120 0.3755 0.4936 | 0. 0. 0.4668 0.4285 0.3050 0. 0. 0. 0. 4090
0.1535  0.1389 0.3140 0.3201 0.2877 0.1947 0.3895 0.3531 0.4286 | 0. 0. 0.4668 0.4285 0.3050 0. 0. 0.6 0.3829
0.1333  0.1220 0.2812 0.2868 0.2582 0.1740 0.3344 0.3002 0.3596 | 0. 0. 0.4472  0.4097 0.2784 0. 0. 0. 0.3362
0.1373  0.1249 0.2839 0.2895 0.3125 0.2117 0.4110 0.3728 0.3323 | 0. 0. 0.4589 0.4211 0.2901 0. 0. 0. 0.2267
©] 0.1189 0.1095 0.2640 0.2693 0.2904 0.1967 0.3450 0.3101 0.2773 | 0. 0. 0.4409 0.4038 0.2591 0.4316 0.3880 0. 0.1815
. 0.0909 0.0493 0.0728 0.1122 0.0755 0.0870 0.2494 0.2633 0.3274 | 0. 0. 0.1347 0.1223 0.1223 0.2739 0.2838 0. 0.1158
0.2644  0.1868 0.3099 0.3891 0.3404 0.3591 0.8055 0.7947 1.0982 | 0. 0. 0.3540 0.3397 0.3295 0.5152 0.5066 0. 0. 0.2422
0.1984 0.2450 0.3905 0.4796 0.4016 0.2878 0.5803 0.5770 0.8071 | 0. 0. 0.3430 0.3031 0.2030 0.2472 0.2344 0.2741 | 0.0417 0.0980 0. 0.1226
o 0.1713  0.2033 0.4597 0.4996 0.4141 0.3011 0.5776 0.5639 0.7551 | 0. 0. 0.2955 0.2597 0.1699 0.3291 0.3129 0.3028 | 0.0098 0.1190  0.1162 0. 1873
% 0.1085 0.1274 0.3563 0.3893 0.3188 0.2331 0.4686 0.4538 0.5979 | 0. 0. 0.2683 0.2157 0.1465 0.2824 0.2683 0.3256 | 0.0040 0.1087  0.0986 0. 1980
0.0821 0.0948 0.3057 0.2853 0.2356 0.1716 0.3729 0.3591 0.4168 | 0. 0. 0.2426  0.1920 0.1227 0.2604 0.2478 0.2887 |-0. 0067 0.0681  0.0599 0.1292
0.0675 0.0796 0.2698 0.2545 0.2102 0.1521 0.3164 0.3034 0.3479 | 0. 0. 0.2283 0.1794 0.1067 0.2188 0.2087 0.2592 [-0.0264 0.0443  0.0374 0. 0877
0.0725 0.0845 0.2731 0.2575 0.2599 0.1904 0.3981 0.3837 0.3188 | 0. 0. 0.2380 0.1880 0.1146 0.2285 0.2185 0.1977 |-0.0269 0.0348  0.0282 0. 0430
0.0565 _ 0.0690 0.2506 0.2380 0.2399 0.1752 0.3279 0.3146 0.2606 | 0. 0. 0.2147 0.1691 0.1007 0.1791 0.1698 0.1538 ]-0.0340 —0.0711 0.0259 0.0264 0.0203 0. 0230
.00%) 0.1872  0.1334  0.1337  0.1647 0.1465 0.1363 0.2682 0.2875 0.3641 | 0. 0. 0.0856 0.0842 0.0772 0.1717 0.1837 0.2634 | 0.1685 0.1494 0.1852 0.2162 0.2187 0. 6856
0.2791  0.2027 0.2224 0.3008 0.2663 0.2453 0.4316 0.4300 0.5564 | 0. 0. 1979 0.2778 0.2703 0.2447 0.3937 0.3995 0.5362 | 0.3402 0.2989 0.3315 0.3976 0.3963 0.9531
0.2133  0.1737 0.2826 0.3396 0.2858 0.1897 0.2855 0.3251 0.4332 | 0. 0. 1540 0.3238 0.2889 0.1903 0.2466 0.2847 0.3737 | 0.3143 0.2739 0.3018 0.3404 0.3145 0.5722
< 0.1806  0.1419 0.2112  0.2477 0.2098 0.1092 0.1935 0.2202 0.2458 [ 0. 0. 1050 0.2123 0.1865 0.0936 0.1327 0.1557 0.1799 | 0.2481 0.2163 0.2262 0.2602 0.2398 0. 3552
% 0.1287  0.0923 0.1468 0.1910 0.1407 0.0634 0.1341 0.1537 0.1748 [ 0. 0.0852 0.1874 0.1602 0.0764 0.1128 0.1339 0.1778 | 0.2358 0.1994 0.2093 0.2479  0.2097 0. 3456
0.1046  0.0700 0.1173  0.1582 0.1148 0.0461 0.1221 0.1393 0.1381 | 0. 0. 0669 0.1341 0.1125 0.0436 0.0732 0.0897 0.1104 | 0.2358 0.1994 0.2093 0.2122 0.1777 0.3085
0.0928  0.0591 0.0960 0.1344 0.0957 0.0330 0.0928 0.1071 0.1026 | 0. 0. 0432 0.1051 0.0863 0.0247 0.0427 0.0566 0.0734 | 0.1946 0.1639 0.1734 0.1783  0.1476 0.2401
0.0966  0.0617 0.0989  0.1374 0.1338 0.0594 0.1293 0.1479 0.1466 | 0. 0. 0454 0.1074 0.0884 0.0266 0.0448 0.0588 0.0433 | 0.2010 0.1706 0.1801 0.1847 0.1537 0.2473
0.0843 0.0506 0.0853 0.1223 0.1187 0.0492 0.0967 0.1114 0.1063 | 0. 0. 0367 0.0969 0.0789 0.0196 0.0258 0.0382 0.0241 ] 0.1863 0.1577 0.1671 0.1723 0.1426 0.2092
|-0.0584 -0.0644 -0.0353 -0.0144 -0.0119 0.0109 0.0821 0.0918 0.1530 [0.1205 0.1053 0.1272  0.1190 0.1581 0.3271 0.3516 0.4103 | 0.1803 0.1657 0.2439 0.3163 0.3105 0.6454
0.0901  0.0647 0.0833 0.1417 0.1422 0.1319 0.2487 0.2464 0.3502 | 0.3507 0.3041 0.3734 0.3658 0.4033 0.5764 0.5788 0.6339 | 0.2938 0.2691 0.3786 0.5885 0.5994 1.0674
0.0841 0.0788 0.1044 0.1368 0.1365 0.0983 0.1781 0.2069 0.2839 [0.2366 0.2014 0.2564 0.2270 0.1743 0.2539 0.3025 0.3579 | 0.4559 0.3609 0.4394 0.5903 0.5363 0. 7370
P 0.0859  0.0807 0.0678 0.1002 0.1015 0.0691 0.1423 0.1650 0.2154 [ 0.1618 0.1363 0.1636 0.1409 0.0868 0.1471 0.1959 0.2415 | 0.4150 0.3262 0.3786 0.4742 0.4148 0. 6380
‘Z‘ 0.0597  0.0564 0.0493 0.0800 0.0696 0.0421 0.1032 0.1214 0.1586 [ 0.1312 0.1010 0.1244 0.0993 0.0543 0.1059 0.1481 0.1962 | 0.3370 0.2836 0.3417 0.3797 0.3430 0.4915  0.6401
0.0394 0.0376 0.0313 0.0595 0.0622 0.0370 0.0965 0.1130 0.1309 [0.1036 0.0780 0.0784 0.0577 0.0230 0.0639 0.0977 0.1188 | 0.3004 0.2543 0.2788 0.3079 0.2678 0.3907  0.5289
0.0140  0.0138 0.0084 0.0336 0.0370 0.0162 0.0554 0.0675 0.0753 | 0.0700 0.0493 0.0518 0.0335 0.0040 0.0281 0.0560 0.0727 | 0.2611 0.1994 0.2231 0.2445 0.2038 0.2993  0.4267
0.0167  0.0162 0.0107 0.0363 0.0397 0.0184 0.0584 0.0708 0.0418 | 0.0776 0.0563 0.0584 0.0398 0.0096 0.0345 0.0630 0.0440 | 0.2599 0.1984 0.2221 0.2435 0.2029 0.2983 0. 4255
_10.00+ 0.0076 _ 0.0076 _0.0024 0.0269 0.0305 0.0107 0.0351 0.0453 0.0205 | 0.0656 0.0460 0.0487 0.0309 0.0024 0.0138 0.0392 0.0231 | 0.2319 0.1743 0.1971 0.2174 0.1807 0.2287 0. 3489
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PIERRIEHF

CHINA SECURITIES &Rt TIEFA

S LR AR

& 18: FOEERHLRMIEERIEEL (FEHE M=15%, 1.75%. 2%) EAFIREHETRN

M=0.015 M=0. 0175 M=0. 02
~1.00% -1.50% -2.00% -2.50% -3.00% “1.00% -1.50% -2.00% -2.50% -3.00% -3.50% -4.00% -4.50% -5.00% -2.00% -2.50% -3.00% -3.50% -4.00% -4.50% -5.00%
5[ 0.7691  0.5950 0.5064 0.3764 0.3430 0.9336 0.8757 0.9888 0.6951 0.6304 0.6192 0.9301 0.8993 0.8993 1.0821 0.9934 0.8915 0.9333 1.0217 0.9433 0.9433
1.5627 1.3699 0.9041 1.1240 1.1244 1.5898 1.4767 1.4631 1.3917 1.2734 1.3272 1.7539 1.7353 1.7353 2.1784 2.2179 2.0159 1.6772 1.7759 1.7579 1.7579
1.8621 1.6782 1.3105 1.5826 1.4874 1.9805 1.9019 1.8949 1.7904 1.5190 1.5029 1. 1.7983 1. 2.6814 2. 2.2148 1.6940 1.9625 1.9578 1.9578
1.8815 1.6964 1.3122 1.5683 1.3707 2.0452 1.9629 1.9351 1.5344 1.3240 2. 2.2554 2. 2.7236 2. 2.2504 1.7281 2.1591 2.0092 2.0092
1.8725 1.3431 1.2715 1.5205 1.3169 2.0229 1.9418 1.9135 1.4839 1.2678 2. 2.0863 2. 2.6259 2. 2.1269 1.6149 2.0491 1.9052 1.9933
1.6247 1.2965 1.2314 1.4734 1.2684 2.0078 1.9277 1.9000 1.4728 1.2525 2. 2.0654 2. 2.5718 2. 2.0814 1.5732 2.0086 1.8669 1.9546
1.6411 1.3106 1.2435 1.4876 1.2815 2.0271 1.9459 1.9174 1.4871 1.2656 2. 2.1055 2. 2.3054 2, 1.9690 1.5189 1.9558 1.8357 1.9231
1.6411 1.2484 1.2125 1.4512 1.2480 2.0271 1.9459 1.9174 1.4871 1.2656 2. 2.1055 2. 2.3054 2, 1.9690 1.5189 1.9558 1.8292 1.9166
16411 1.2481 1.2125 1.4512 1.2480 0271 1.9459 1.9174 1.4871 1.2656 2. 2.1055 2. 2.3054 2. 1.9690 1.5189 1.9558 1.8292 1.8870
0.5614 0.5543 0.5289 0.3635 0.3309 0.8115 0.8236 0.9516 0.8040 0.7312 1.0 1.0355 1. 0.9104 0. 0.7188 0.7444 1.1678 1.0704 1.0704
6 12473 1.1394  0.9934 0.9445 0.9450 1.6499 1.5494 1.6055 1.5774 1.4239 1.6 1.5053 1. 1.5283 1 1.2233 1.2444 1.8944 1.8159 1.8159
16178 1.4715 1.6285 1.5280 1.4280 2.0126 1.9792 2.0539 2.0133 1.7008 2. 2.2625 2. 2.1224 1 1.6620 1.6129 2.5502 2.5131 2.5131
1.4697 1.4198 1.6664 1.4680 1.2754 1.6891 1.7682 1.8956 1.7220 1.4794 &, 2.7718 2. 1.8463 1 1.4944 1.4583 |3.0908 2.7987 2.7987
1.4621 1.4122 1.6588 1.4610 1.2593 1.6707 1.7496 1.8754 1.6704 1.4321 2. 2.4828 2. 1.8018 1 1.4267 1.3909 |2.8557 2.7030 2.8141
1.4499  1.4001 1.6467 1.4500 1.2440 1.6521 1.7308 1.8564 1.6534 1.4165 2. 2.4603 2. 1.8268 1 1.4473  1.4114 | 2.8861 2.7321 2.8436
1.4655 1.4156 1.6622 1.4642 1.2570 16680 1.7469 1.8726 1.6679 1.4298 2. 2.7204 2. 18431 1 1.4608 1.4248 | 2.9059 2.7751 2.8869
1.4655 1.4156 1.6622 1.4642 1.2570 1.6680 1.7469 1.8726 1.6679 1.4298 %h 2.7204 2. 1.8431 1 1.4608 1.4248 | 2.9059 2.7751 2.8869
1.4655 1.4156 1.6622 1.4642 1.2570 1.6680 1.7469 1.8726 1.6679 1.4298 2. 2.7204 2. 1.8431 1 1.4608 1.4248 ' 2.9059 2.7751 2.8869
0.6277 0.6718 0.7197 0.5152 0.4738 0.7834  0.7761 0.9027 0.7613 0.6921 1. 0.9888 0. 1.0843 0. 0.5898 0.6156 0.9589 0.8766 0.8766
1.6423 1.5521 1.3233 1.1728 1.1732 1.6226 1.5008 1.5579 1.6022 1.4466 1. 1.8475 1. 1.6528 1 1.0921 1.0557 1.5196 1.5019 1.5019
2.0298 1.9267 2.0303 1.8172 1.7336 1.9642  1.9368 1.9855 2.0206 1.7074 2. 2.2711 2. 2.1016 1 1.4691  1.4143 1.7756 1.7693 1.7693
1.6908 1.6632 2.0697 1.7530 1.5538 1.6499 1.7316 1.8342 1.7288 1.4856 2. 2.7815 2. 2.1681 1 1.2935 1.2536 2.0038 1.8624 1.8624
1.6830 1.5382 1.8861 1.7043 1.4989 1.6315 1.7131 1.7901 1.6556 1.4185 2. 2.4411 2. 21121 1 12279 1.1883 1.9245 1.7874 1.8744
1.6644 1.5205 1.8684 1.6872 1.4831 1.6129 1.6944 1.8149 1.6779 1.4389 h 2.4705 2. 2.0681 1 1.1998 1.1604 1.8906 1.7554 1.8421
b 1.6803 1.5356 1.8835 1.7018 1.4966 1.6288 1.7104 1.8310 1.6925 1.4523 2. 2.7315 2. 2.0885 1 1.2128 1.1733 1.9063 1.7888 1.8758
1.6803 1.5182 1.8637 1.6996 1.4945 1.6288 1.7104 1.8310 1.6925 1.4523 2. 2.7315 2. 2.0885 1 1.2128 1.1733 1.9063 1.7888 1.8758
~10.00%) 1.6803 1.5182 1.8637 1.6996 1.4945 16288 1.7104 1.8310 1.6925 1.4523 2. 2.7315 2. 2.0885 1 1.2128 1.1733 1.9063 1.7888 1.8758
0.4766 0.6251 0.7078 0.5239 0.4752 0.8490 0.8353 0.9367 0.7916 0.7202 1. 1.0260 1. 0.9161 0. 0.4880 0.5103 0.8073 0.7364 0.7364
1.5412  1.4751 1.5003 1.4002 1.2873 1.7264  1.5847 1.5880 1.5469 1.4022 1. 1.7233 1. 1.7647 1 1.2598 1.2456 1.6249 1.6071 1.6071
1.8486 1.7736 2.3070 2.1425 1.8567 1.9855 1.8271 2.0168 1.9636 1.6644 2. 2.1838 2. 2.2239 1. 1.5608 1.5054 1.6589 1.6516 1.6516
o~ 1.5423 1.5332 2.1178 1.5389 1.3710 1.6593  1.6276 1.9053 1.7191 1.4840 2. 2.4211 2. 2.2562 1 1.3498 1.3096 1.8511 1.7180 1.7180
\ [ 1.5347  1.4147 1.8762 1.4962 1.3223 1.6409 1.6093 1.8864 1.6688 1.4378 2. 2.3574 2. 2.1845 1 1.2739  1.2341 1.7614 1.6333 1.7188
= 1.5286 1.4089 1.8704 1.5228 1.3436 1.6348 1.6032 1.8801 1.6632 1.4327 2. 2.4248 2. 2.2143 1 1.2748  1.2350 1. 1.6343  1.7198
1.5443 1.4238 1.8854 1.5359 1.3558 1.6506 1.6190 1.8964 1.6777 1.4460 % 2.4676 2. 2.2349 1 1.2879 1.2481 1. 1.6672  1.7531
1.5443  1.4075 1.8656 1.5339 1.3539 1.6506 1.6190 1.8964 1.6777 1.4460 2. 2.4676 2. 2.2349 1 1.2879 1.2481 1. 1.6672 1.7531
1.5443 1.4075 1.8656 1.5339 1.3539 1.6506 1.6190 1.8964 1.6777 1.4460 2. 2.4676 2. 2.2349 1 1.2879 1.2481 1. 1.6672 1. 7531
0.5236 0.6074 0.5878 0.5264 0.4775 0.5199 0.6026 0.6525 0.6040 0.5410 0. 0.6759 0. 0.7348 0. 0.4629 0.4851 0. 0.7020 0.7723
1.4012 1.2178 1.3923 1.4828 1.4077 12111 1.1346 1.1305 1.2775 1.1502 1. 1.5307 1. 1.1274 0. 0.7747 0.7495 1. 1.0884 1.1403
b 1.6695 1.4421 1.8619 1.9502 1.7253 1.4590 1.3672 1.4871 1.6444 1.3736 1. 1.9528 2. 1.4955 1 1.0578 1.0118 1. 1.5302  1.6351
— 1.5055 1.4378 1.8375 1.4150 1.2402 1.2285 1.2268 1.5054 1.4098 1.1981 2. 2.3558 2. 1.5223 1 0.9648 0.9298 L. 1.5920  1.6922
T 1.4978 1.1631 1.5400 1.3731 1.1925 1.2109 1.1979 1.4756 1.3506 1.1439 2. CLIBEEL ), 1.4648 1 0.8986 0.8638 1. 1.5084 1.6808
= 1.4524  1.1261 1.4997 1.3648 1.1813 1.1991 1.1861 1.4821 1.3710 1.1625 2. 2.3469 2. 1.5 1.4551 1 0.8994 0.8646 1. 1.5094  1.5964
1.4680 1.1388 1.5136 1.3776 1.1932 1.2143 1.2012 1.4976 1.3851 1.1755 2. 2.3671 2. 1 14713 1 0.9108 0.8760 1. 1.5419 1.6283
1.4680 1.0970 1.3680 1.3191 1.1390 12143 1.2012 1.4976 1.3851 1.1755 2. 2.3671 2. L 14713 1 0.9108 0.8760 L. 1.5419  1.0673
~10.00%) 1.4680 1.0970 1.3680 1.3191 1.1390 12143 1.2012 1.4976 1.3851 1.1755 2 2.3671 2. 1.55 14713 1 0.9108 0.8760 1. 1.5419  1.0673
%] 0.5991 0.7638 0.8806 0.7300 0.6631 0.4727  0.6729 0.8519 0.5598 0. 5085 0. 0.7484 0. 0. 0. 4468 0. 0.2492  0.2606 0. 0.4414  0.5277
1.1406 1.1196 1.3173 1.3607 1.3851 0.8804 1.0885 1.3117 1.0259 0.9363 1.2 11964 1. 0.6 0.6213 0. 0.4130  0.3996 0. 0.5962  0.6747
1.3435 1.2376 1.6399 1.6487 1.4357 1.0936 1.2439 1.5085 1.2578 1.0092 1.3 1.2916 1. 0. 0.8197 0. 0.7064 0.6429 1. 1.0657 1.1580
o 1.2582  1.1441 1.3366 1.0494 0.9321 1.1238  1.1798 1.4018 0.9644 0.7851 1. 1.1340 1. 0. 0.8398 0. 0.5450 0.4334 0. 0.7905 0. 8560
o 1.0867 1.0777 1.1606 0.9264 0.8156 0.9102 1.0638 1.1331 0.8051 0.6523 0. 0.9701 1. 0. 0.7744 0. 0.4006 0.3216 0. 0.6164 0.
= 1.0474 1.0388 1.2619 0.9905 0.9144 0.9011 1.0535 1.2518 0.8716 0.7338 L 10783 1. 0.7 0.8042 0. 0.4513  0.3607 0. 0.6799 0.
1.0593 1.0506 1.2740 1.0001 0.9239 0.9127 1.0667 1.2659 0.8822 0.7440 1. 1.0887 1. 0.79 0.8166 0.5118 0.4601 0.3685 0. 0.8433 0.
1.0494  1.0205 1.1349 0.9754 0.8996 0.9040 1.0647 1.2638 0.8806 0.7425 1. 1.0872 1. 0. 0.8166 0.5118 0.4601 0.3685 0. 0.8433 0.
1.0494 1.0205 1.1349 0.9754 0.8996 0.9040 1.0647 1.2638 0.8806 0.7425 L 1.0872 1. 0. 0.8166 _0.5118 0.4601 0.3685 0. 6 0.8433 0.
0.6694 0.6470 0.7861 0.6803 0.6285 0.5288 0.6753 0.8284 0.5397 0.4853 0. 0.7459 0. 0. 0.3914  0.3600 0.3239 0.3239 0.5 0.5082 0.
6 1.1160 1.0814 1.2462 1.1282 1.0491 1.0531 1.1176 1.2319 1.0716 0.9691 1.2 1.2666 1. 0.5 0.4687 0.4724 0.4318 0.4257 0. 0.6632 0.
1.3870 1.6515 1.9694 1.8549 1.5434 1.2959 1.2718 1.4876 1.2456 1.0726 1. 1.3485 1. 0. 0.7324  0.7269 0.6210 0.5866 0. 0.7173  0.9120
- 1.3374 15111 1.7502 1.2808 1.0909 1.3302 1.2056 1.3827 0.9631 0.8429 L 1.0099 1. 0.75 0.6300 0.6292 0.5443 0.4911 0. 0.7753  0.9128
X 1.0988 1.3872 1.5327 1.2302 55 1.0556 1.0883 1.1167 0.8039 0.7042 0. 0.8585 0. 0. 0.4945 0.4754  0.4062 0.3579 0.F 0.5826 0.7091
1.0596 1.3384 1.5172 1.2170 1.0455 1.0780 1.2340 0.8703 0.7907 0. 0.9563 1. 0. 0.5020 0.4829 0.4203 0.3725 0. 0.5969 0. 7373
10714 1.3532 1.5316 1.2293 1.0585 1.0913 1.2480 0.8809 0.8009 0. 0.9666 1. 0.6 0.5118 0.4925 0.3942 0.3490 0. 0.5956 0.
1.0614 1.3025 1.4806 1.1978 1.0474 1.0893 1.2459 0.8794 0.7994 0.9 0.9650 1. 0. 0.5103 0.4911 0.3929 0.3477 0.5 0.5778 0.5
6 1.0614 1.3025 1.4806 1.1978 1.0298 1.0474 1.0893 1.2459 0.8794 0.7994 0.9 0.9650 1. 0. 0.5103  0.4911 0.3929 0.3477 0. 0.5778 0.
0.6671 0.6068 0.5887 0.5138 0.4793 0.3143  0.3185 0.2859 0.2450 0.2230 0. 0.3285 0. 0. 0.3070  0.3011 0.2756 0.2756 0. 0.4145 0.
1.0950 0.9120 0.9247 0.8521 0.8023 0.5995 0.5763 0.4503 0.4640 0.4549 0. 0.5713 0. 0. 0.5744  0.6347 0.5900 0.5900 0. 0.7837 1.
1.6218 1.3707 1.3926 1.2374 1.1131 0.7316  0.6995 0.5866 0.5742 0.5290 0. 0.4841 0. 0. 0.5248 0.5827 0.5107 0.3482 0. 0.4437 0.
© 1.5610 1.3603 1.3739 1.0657 0.9611 0.7106  0.6808 0.5742 0.5226 0.4825 0. 0.5632 0. 0. 0.4252  0.4790 0.4198 0.2741 0. 0.4445 0.6
a0 1.2554 1.2885 1.2803 0.9139 0.8182 0.6661 0.6282 0.5163 0.4685 0.4248 0. 0.5030 0. 0. 0.3342 0.3859 0.3346 0.2117 0. 0.3594 0.
12117 1.2432 1.2646 0.9964 0.9714 0.6474 0.6101 0.5230 0.4754 0.4538 0. 0.5324 0. 0. 0.3419  0.3931 0.3470 0.2230 0. 0.3715 0.
6| 1.2249 1.2569 1.2783 1.0080 0.9830 0.6583 0.6210 0.5321 0.4839 0.4619 0. 0.5408 0. 0. 0.3150 0.3637 0.2997 0.1936 0. 0.3229 0.
1.2123 1.2218 1.0858 0.9784 0.9362 0.6566 0.6194 0.5307 0.4826 0.4606 0.5443  0.5396 0. 0. 0.3139  0.3627 0.2987 0.1928 0. 0.3155 0.
~10.00%) 1. 21 1.2218 1.0858 0.9784 0.9362 0.6566_0.6194 0.5307 0.4826 0. 4606 0.5443  0.5396 0. 0. 0.2809 0.3274 0.2698 0.1734 0. 0.2866 0.
S2.0000.1989  0.1968 0.2052 0.1576 0. 1461 0.1867 0.2036 0.1954 0.2126 0.1987 0.2737 0.2594 0. 0. 0.2573  0.2458 0.2267 0.2267 0. 0.3207 0.
0.5814  0.5546 0.5492 0.5676 0.5594 0.4560 0.5288 0.4439 0.5654 0.5271 0.6717 0.6747 1. 0. 0.5000 0.5023 0.4689 0.4689 0.6 0.6133 0.
0.6605 0.6438 0.6494 0.6514 0.6135 0.5180 0.5884 0.5390 0.6661 0.5867 0.5552  0.5483 0. 0. 0.5091 0.4967 0.4359 0.3330 0. 0.4157 0.
— 0.5514  0.5494 0.5629 0.5324 0.5014 0.4059 0.4679 0.4363 0.4957 0.4330 0.4921 0.4859 0. 0. 0.4107 0.4020 0.3520 0.2554 0. 0.4179 0.
i b 0.5144  0.5101 0.5164 0.4871 0.4526 0.3727 0.3865 0.3564 0.4026 0.3425 0.3935 0.3877 0. 0. 0.3299 0.3074 0.2591 0.1785 0. 0.3143 0.
0.4580 0.4604 0.4886 0.4612 0.4469 0.3286 0.3445 0.3358 0.3774 0.3399 0.3884 0.3828 0. 0. 0.3370  0.3146 0.2842 0.2012 0. 0.3408 0.
0.4122  0.4199 0.4519 0.4270 0.4148 0.2962 0.3132 0.3090 0.3447 0.2908 0.3321 0.3544 0. 0. 0.3082 0.2878 0.2429 0.1714 0. 0.3173 0.
. 0.4110 0.3744 0.4098 0.3874 0.3773 0.2951 0.2763 0.2766 0.3067 0.2588 0. 0.2963 0.3112 0. 0. 0.3073  0.2869 0.2420 0.1706 0. 0.3101 0.
. 00%) 0.3683  0.3410 0.3786 0.3579 0.3491 0.2631 0.2492 0.2525 0.2786 0.2351 0.1666 0.2699 0.2843 0.4416 | 0. 0.2782 0.2594 0.2188 0.1530 0. 0.2822 0.
2,004 0.1347  0.1431  0.1939 0.0992 0. 1051 0.0939 0.0805 0.1407 0.1050 0.1108 0.1108 0.1794 0.1668 0.2797 | 0. 0.1478 0.1379 0.1434 0.14314 0. 0.2288 0.
0.4015 0.3807 0.4245 0.3394 0.3522 0.7182 0.7868 0.8479 0.7920 0.7941 0.7941 1.1054 1.1099 1.2992 | 0. 0.5003  0.5025 0.4901 0.4901 0. 0.6607 0.
0.4542  0.4544  0.6646 0.5203 0.5003 0.8161 0.8859 1.2639 1.1578 1.0621 0.6937 0.9202 0.9090 1.0318 | 0. 0.5223  0.5069 0.4601 0.3377 0. 0.4367 0.
© 0.3623 0.3625 0.6636 0.4984 0.4811 0.6082 0.6702 1.1281 1.0466 0.9760 0.6603 1.0465 1.0163 1.1342 (0. 0.4322  0.4209 0.3833 0.2667 0. 0.4658  0.56
I 0.3519 0.3461 0.6550 0.4871 0.4392 0.5655 0.5440 0.9685 0.8997 0.8087 0.5524 0.8596 0.8323 0.9909 (0. 0.4027 0.3723 0.3309 0.2222 0. 0.4085 0.5
4] 0.3200 0.3145 0.6526 0.4850 0.4583 0.5279 0.5097 0.9565 0.8881 0.8252 0.5652 0.8763 0.8489 0.9726 | 0. 0.3919  0.3619 0.3210 0.2138 0. 0.3977  0.¢
0.2824 0.2773 0.5887 0.4413 0.4179 0.4593  0.4490 0.7332 0.6841 0.6028 0.4332 0.6409 0.6524 0.7489 | 0. 0.3418 0.3155 0.2761 0.2081 0. 0.4087 0.
0.2813 0.2419 0.5688 0.4243 0.4014 0.4578 0.4251 0.7105 0.6621 0.5827 0.4167 0.6205 0.6200 0.7147 (0. 0.3406 0.3143 0.2749 0.2071 0. 0.4075 0.
0.2512 0.2162 0.5193 0.3897 0.3692 0.3984 0.3732  0.6435 0.6002 0.5317 0.3837 0.5667 0.5670 0.6067 | 0. 0.3015 0.2780 0.2428 0.1831 0. 0.3630__0.4830
0.0996 0.0995 0.1066 0.0740 0.0796 0.0100 0.0033 0.0152 s=esssss ssssges gaaassd 0.0218 0.0156  0.0563 | 0. 0.0558 0.0505 0.0629 0.0629 0. 0.1187 0.1767
0.5434  0.5210 0.5365 0.4466 0.4531 0.5613 0.5565 0.6226 0.4965 0.5138 0.5138 0.6916 0.6811 0.7571 [0. 0.3491 0.3618 0.3611 0.3611 0. 0.4780  0.5442
0.5994 0.5996 0.7510 0.6788 0.6475 0.5949 0.5870 0.6554 0.5074 0.4526 0.3073 0.4015 0.3939 0.4489 0. 0.4248 0.4212 0.3901 0.2663 0. 0.3416  0.3933
s b 0.4995 0.4996 0.7621 0.6141 0.5894 0.5223 0.5266 0.5624 0.4278 0.3846 0.2487 0.3913 0.3714 0.3949 | 0. 0.3560 0.3543 0.3289 0.2252 0. 0.3842  0.4079
X 0.4760 0.4436 0.7030 0.5691 0.5231 0.4855 0.4834 0.5540 0.3894 0.3222 0.1982 0.3321 0.2453 0.2669 | 0. 0.3300 0.3289 0.2991 0.2008 0. 0.2996  0.3158
0.4385 0.4088 0.7006 0.5784 0.5530 0.4855 0.4834 0.5904 0.4081 0.3605 0.2293 0.3686 0.3024 0.3241 0. 0.3207 0.3197 0.2903 0.1935 0. 0.2807 0. 2866
0.3916 0.3657 0.6346 0.5291 0.5070 0.4239  0.4617 0.5097 0.3597 0.3192 0.2033 0.3290 0.2955 0.3381 | 0. 0.2819 0.2819 0.2525 0.1901 0. 0.2869 0.3028
. 0.3905 0.3249 0.6149 0.5118 0.4903 0.4225 0.4602 0.5082 0.3586 0.3181 0.2024 0.3279 0.2945 0.2796 | 0. 0.2808 0.2808 0.2515 0.1893 0. 0.2859 0.2397
. 00%) 0.3530 0.2950 0.5634 0.4725 0.4535 0.3692 0.4038 0.4476 0.3204 0.2851 0.1810 0.2961 0.2646 0.2513 | 0. 0.2500 0.2506 0.2242 0.1694 0. 0.2563 0.2168
. 00%) 0.2187 0.1656 0.1766 0.1593 0. 1635 0.0574 0.0391 0.0784 0.0384 0.0466 0.0466 0.2201 0.2017 0.3659 | 0. 0.4811 0.4535 0.4133 0.4133 0. 0.5617  0.6598
3,005 0.5820  0.5300 0.5443 0.4721 0.4747 0.4375 0.4009 0.4465 0.3732 0.3856 0.3856 0.7040 0.6726 0.9617 | 0. 0.8747 0.9164 1.0399 1.0399 1. 1.1019  1.1991
0.6161 0.5613 0.5700 0.4909 0.4769 0.5231 0.4860 0.5268 0.4524 0.4355 0.3052 0.4828 0.4590 0.6311 [ 0. 0.8747  0.9164 0.9463 0.6964 0. 0.9203  1.0092
- 0.5794 0.4503 0.4578 0.4064 0.3973 0.4820 0.4463 0.4856 0.3984 0.3851 0.2725 0.5402 0.5204 0.6640 0. 0.8420 0.8836 0.8938 0.5977 0.8 0.8843 0. 7687
o 0.4984  0.4046 0.4117 0.3775 0.3414 0.4770  0.4413  0.4628 0.3942 0.3502 0.2435 0.4991 0.4284 0.6049 | 0. 0.8587 0.9009 0.8973 0.6002 0.8997 0.8077 0.7139
0.4984  0.4046 0.4117 0.3740 0.3376 0.4770  0.4413  0.4628 0.3942 0.3502 0.2435 0.5216 0.4503 0.6304 | 0.8 0.8587 0.9009 0.8973 0.6002 0.8997 0.8077 0.6929
0.4798 0.3603 0.3669 0.3384 0.3054 0.4206 0.3878 0.4075 0.3539 0.3143 0.2192 0.4214 0.3598 0.5381 0. 0.6917 0.7063 0.6624 0.4696 0.6622 0.5897 0.6015
0.4760 0.3592 0.3658 0.3375 0.3045 0.4206 0.3878 0.4063 0.3528 0.3133 0.2183 0.4203 0.3587 0.5368 [ 0.59 0.6917 0.7063 0.6624 0.4696 0.6622 0.5897 0.5285
0.3764 0.3460 0.3631 0.3203 0.2841 0.1981 0.3348 0.2815 0.4582 [ 0. 0.6080 _0.6238 0.5884 0.4251 0.5875 0.5214 0.4655
0.2149  0.2301 0.2507 0.2719 0.2649 0.3319 0.3741 0.3641 0.5909 | 0. 0.1928 0.1923 0.1810 0.2646 0.3170 0.3072 0.4803
0.3840 0.3845 0.4991 0.7060 0.6865 0.7410 0.7317 0.8078 0.8601 0.8401 0.9147 0.9734 0.9414 1.0687 (0. 0.5101 0.5564 0.5337 0.6032 0.6282 0.5970 0.9077
0.5037 0.4811 0.5862 0.8224 0.7573 0.7398 0.7304 0.8065 0.9742 0.8870 0.8911 0.9467 0.9165 1.0371 |0. 0.5101 0.6746 0.6374 0.5070 0.6442 0.6133 0.8261
5 0.4704  0.4497 0.5507 0.7207 0.6869 0.6990 0.6908 0.7352 0.8968 0.8172 0.7210 0.8795 0.8502 0.9668 | 0. 0.4808 0.6447 0.5851 0.4366 0.6088 0.5837 0.7855
a 0.4517 0.4239 0.5589 0.6551 0.6293 0.6809 0.6558 0.6860 0.8420 0.8217 0.6760 0.8492 0.7576 1.0001 (0. 0.4808 0.6447 0.5851 0.4366 0.6088 0.5174 0.7065
0.4517 0.4239 0.5589 0.6567 0.6008 0.6809 0.6558 0.6860 0.8663 0.8309 0.6803 0. 0.7650 0.9260 | 0. 0.4808 0.6447 0.5851 0.4366 0.6088 0.5174 0.6819
b 0.4074 0.3820 0.5101 0.6053 0.5510 0.6575 0.6333 0.6634 0.8426 0.7823 0.6123 0. 0.7260 0.9018 | 0. . 0.3509 0.4730 0.4225 0.3336 0.4457 0.3728 0.4972
. 0.4038 0.3808 0.5087 0.6038 0.5496 0.6559 0.6318 0.6619 0.8410 0.7808 0.6111 0. 0.7245  0.9002 [ 0.2738 0.2390 0.3509 0.4730 0.4225 0.3336 0.4457 0.3728 0.3302
~10.00%) 0.3862 0.3640 0.4893 0.5668 0.5023 0.6132 0.5872 0.6160 0.7652 0.6966 0.5573 0. 0.6474 0.8548 ] 0.2351 0.2031 0.3058 0.4193 0.3753 0.3013 0.3980 0.3304 0.2043
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