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HR®RS

1. 202047 H, 2BEEANHEA 53.94 T0/A T, IR EBK 12.66%, IRk BBk 92.37%. WT-Ri 7 24 i M R T8
Bk, AREEBEYE, ST CREATEFE, MBS R, TR B AL RARGL, 5 m (3 S0
TR _EBK o

2. 2020 £ 7 A, BEHERR 7.22 JU/ T3, TR 4.24%; S5EBRN 8.20 U/ T3, HEHTRE 2.96%; BEMRN 43.00 T/ T
56, PRELTRE 18.94%. % Nt Bl A5 LSRN BAF P KAE , T3ARASHH I, i RBUA T k. T Bl I i TR TA 52 Y ik
Pragmi, JEORM RN FR SR TRISA TR A SRR A 7 A BT, SRS ARIN R A HE S () SRR A% Lk . 7.28-8.10 Ji],
PRI RCT 7.35 J0/F 58, 8 MR 2.08%; FEABMRMMUKT 8.15 /T3, B EMAE; GRBRMRIKT 45.50 5T/
v, bk 7.06%, HERTHRZGER, TRAENREMRE, MG L.

3. 2020487 A, 10s iy 11781.74 55/, FRELTFFE 0.23%; 32s Mkl 18593.48, PRI R 0.53%; 40s ik 21895.22 55/
Wi, FRELTRE 0.51%. 7 ABRGATHNWRT, WRREEE, SMNBITAERZEMEG, HEH NSNS Bk
REMEERD o



VAT
1 5% 0 BB

A 2 B 2 1 232 5 A 0 T A 4 3 (2003 4 12 § =100)

i 1H Liv-ex50 ZL{E R kb IFk | Liv-ex100 L% | Rk IR | Liv-ex JH/R% 500 #% | R N1
2019-01 350.61 | -1.13% | 0.12% 311.98 | -0.16% | -0.02% 318.22 | 0.32% | 0.07%
2019-02 348.14 | -2.32% | 0.24% 309.76 | -1.11% | -0.15% 316.90 | -0.90% | -0.10%
2019-03 347.62 | -1.24% | -0.15% 309.03 | -0.53% | -0.24% 315.03 | -0.49% | -0.59%
2019-04 347.11 | -1.75% | -0.15% 308.55 | -1.00% | -0.16% 314.80 | -1.01% | -0.07%
2019-05 346.05 | -2.37% | -0.31% 308.01 | -1.62% | -0.18% 315.04 | -1.45% | 0.08%
2019-06 347.30 | -3.00% | 0.36% 309.22 | -2.34% | 0.39% 317.36 | -1.61% | 0.74%
2019-07 348.75 | -2.59% | 0.42% 310.07 | -1.40% | 0.27% 317.80 | -0.86% | 0.14%
2019-08 349.69 | -2.89% | 0.27% 312.37 | -0.50% | 0.74% 317.05 | -1.42% | -0.24%
2019-09 348.62 | -3.01% | -0.31% 311.35| -1.55% | -0.33% 315.50 | -2.85% | -0.49%
2019-10 343.08 | -3.51% | -1.59% 308.37 | -1.77% | -0.96% 313.38 | -2.33% | -0.67%
2019-11 337.65 | -4.02% | -1.58% 304.42 | -2.86% | -1.28% 310.14 | -2.72% | -1.03%
2019-12 335.06 | -4.32% | -0.77% 302.56 | -3.04% | -0.61% 308.58 | -2.96% | -0.50%
2020-01 334.04 | -4.73% | -0.30% 301.88 | -3.24% | -0.22% 307.11 | -3.49% | -0.48%
2020-02 328.35 | -13.09% | -9.42% 328.35| 6.00% | 8.77% 305.59 | -3.57% | -0.49%
2020-03 321.29 | -7.57% | -2.15% 302.56 | -2.09% | -7.85% 300.14 | -4.73% | -1.78%
2020-04 323.93 | -6.68% | 0.82% 298.46 | -3.27% | -1.36% 300.41 | -4.57% | -0.09%
2020-05 329.62 | -4.75% | 1.76% 296.25 | -3.82% | -0.74% 304.90 | -3.22% | 1.49%
2020-06 330.60 | -4.31% | 0.30% 295.59 | -4.41% | -0.22% 308.36 | -2.84% | 1.13%
2020-07 32825 | -5.88% | -0.71% 300.01 | -3.24% | 1.50% 306.96 | -3.41% | -0.45%

PARARE: 2019 4 Liv-ex100 A&7 BT 302.56 5%, FRELTIE 0.61%, RELREE 3.04%, 2ERMNBE, 78 3%EH%E



W3l . 2019 4R N A&l T A AL TR BEJREE, 7 Bt 0B AR . 1-11 A A0~ 228 3.72 {27, % B4R
WiwD 36.0%, TS 7 FY4eRe T#EHE. 1-10 ARAE N8R 546 (471, B EEFRBIEA 11.2%; 4yt n 8oy 28.9 12
¥, B EEFRBRED 11.9%. fagi N8 odEs: 2 R AN K BRERAEY X, cBdEAN™ 2. NER EF, Liv-ex100 3j
TR BAEL i 2011-2015 2458 PR 2016-2017 SEMHHE RN Z )5, 3 3 A T-HIXT-PRaT, R AT 430 i s F RN
PR, WHTESRIN ™ X in Mz M T B35 . WENRE, W TH%50 A8 KRG Tk A A ifE L i 2017 48
i R TR G, FEACYERE 350 JUORAA, KSR AT AR S BRIk Ik, 2020 4R 7 A, BEHEBRUNE
REBNEDR, LHWESHRMLE, Hrp Liv-ex50 LHHHE0T 328.25, T 5.88%, Liv-ex100 T 300.01, [FIE TR
3.24%, Liv-ex J/RZ 500 YF 306.96, [FJLL TR 3.41%.

2 FME: HANAK

WAEEF (B ST/AT)
- HH K AESK B A
Bk 7 b i kg LA ke ZLA 2Nz
2019-01 23.16 -9.03% -2.24% 22.00 54.71% -2.78% -14.75% -3.56%
2019-02 22.55 -9.73% -2.63% 23.04 54.73% 4.73% -19.10% -5.00%
2019-03 23.61 4.33% 4.70% 30.35 9.80% 31.73% -21.00% -2.30%
2019-04 24.58 18.29% 4.11% 36.45 40.63% 20.10% -22.30% -2.50%
2019-05 24.71 26.59% 0.53% 38.11 58.26% 4.55% -23.90% -4.10%
2019-06 25.62 29.20% 3.68% 39.77 65.71% 4.36% -26.70% -5.00%




2019-07 28.04 37.45% 9.45% 42.61 75.57% 7.14% -31.90% -8.90%
2019-08 33.95 54.60% 21.08% 47.07 85.53% 10.47% -37.40% -9.10%
2019-09 42.00 80.80% 23.71% 55.87 118.07% 18.70% -38.90% -2.80%
2019-10 50.49 114.39% 20.21% 68.28 176.66% 22.21% -37.80% 0.60%
2019-11 54.91 133.46% 8.75% 77.75 232.83% 13.87% -34.60% 4.00%
2019-12 51.09 115.66% -6.96% 75.41 233.23% -3.01% -31.60% 2.20%
2020-01 52.96 128.67% 3.66% 77.11 250.50% 2.25% -28.20% 1.20%
2020-02 58.89 161.15% 11.20% 81.70 254.60% 5.95% -23.10% 1.70%
2020-03 57.23 142.40% -2.82% 91.23 200.76% 11.73% -19.10% 2.80%
2020-04 52.96 115.46% -7.46% 98.95 171.47% 8.40%

2020-05 47.63 92.76% -10.06 96.28 152.64% -2.70% 3.90%
2020-06 47.88 86.89% 0.52% 96.14 141.74% -0.15%

2020-07 53.94 92.37% 12.66% 104.27 144.71% 8.46%

BARME: 2019 S5 PN 33.72 J0/ T, B8 2018 4 EPK 50.2%. 12 A, A 51.09 TT/AFT, TR
6.96%, [FIEL LK 115.66%. 2019 SR8 [ T AR A EMR— T Y], (Ef8 AR NS A 2, 3 AJTIR%E A HE — Ak,
11 AiRZ|EAE . 12 AAEBTIRI] S 2 g o ke, DRSSl A Mg 3rsm B NAE ATk 11 S50 08 Py Avass Hh B — 2 W BE 1 1 2k
FHIRTE , B WH I AR ST IEZ, JE 1 % A R BE T R AT BB PR o 2020 42 7 H, BRSO 53.94 JT/A T
Bhbb bk 12.66%, [AEe Bk 92.37%. WT-RIJ5 248 R R R S BEURZAE, A RS FE, Sl g A
F&, SZAERIBENS A RIS I RE0, BURY BOH AR BARAL, AT I 3 24 TR Ml Lk

3 FMLK: AEABRNMAE



HgE BN (AL 258 T1ME)

10.0 46.00

9.6

9.2 45.00

8.8 44.00

8.4

8.0 43.00

7.6

79 B 42.00

6.8 41.00

6.4

6.0 T T T T T T T T I40.00

07-28 07-29 07-30 07-31 08-03 08-04 08-05 08-06 0807 08-10
R (98.5%) — HEIR (99.0%) R (99.0%, )
H = R (BRAL: 25 AT /M)

B 1] BER (98.5%) F kb 7Y 4 HER (99.0%) i)z 4 2 Y54 BER (99%) e Y4
2019-01 7.64 | -14.64% | -4.86% 7.45 | -33.90% | -2.99% 54.91 | -52.58% | -4.02%
2019-02 7.25| -15.30% | -5.10% 7.35| -24.23% | -1.34% 54.63 | -52.91% | -0.51%
2019-03 7.21 | -17.69% | -0.55% 7.46 | -19.96% 1.50% 55.02 | -49.40% 0.71%
2019-04 7.30 | -16.28% 1.25% 7.97 | -15.39% 6.84% 50.02 | -42.83% | -9.09%
2019-05 7.32 | -6.51% 0.27% 7.95| -10.07% | -0.25% 51.95 5.68% 3.86%
2019-06 7.35| -3.29% 0.41% 7.95| -4.45% 0.00% 53.24 | -0.80% 2.48%
2019-07 7.12 | -6.32% | -3.13% 776 | -6.17% | -2.39% 48.59 | -19.15% | -8.73%
2019-08 6.62 | -15.67% | -7.02% 7.02 | -13.55% | -9.54% 43.91 | -31.01% | -9.63%
2019-09 6.45 | -19.38% | -2.57% 6.66 | -15.16% | -5.13% 43.86 | -27.42% | -0.11%
2019-10 6.45 | -20.47% 0.00% 6.70 | -12.07% 0.60% 46.26 | -21.59% 5.47%
2019-11 6.52 | -20.78% 1.09% 6.93 | -10.00% 3.43% 47.32 | -19.24% 2.29%
2019-12 6.59 | -17.93% 1.07% 7.00 | -8.85% 1.01% 46.82 | -18.16% | -1.06%
2020-01 6.56 | -14.14% | -0.46% 7.00 | -6.04% 0.00% 44.00 | -19.87% | -6.02%
2020-02 6.71 -7.45% 2.29% 7.49 1.90% 7.00% 50.40 | -7.74% | 14.55%




2020-03 7.00 | -2.91% 4.32% 7.87 5.50% 5.07% 68.82 | 25.03% | 36.55%
2020-04 7.15| -2.05% 2.14% 7.84 -1.63% | -0.38% 68.57 | 37.19% | -0.36%
2020-05 7.57 3.42% 5.87% 8.37 5.28% 6.67% 63.97 | 23.14% | -6.71%
2020-06 7.54 2.59% | -0.40% 8.45 6.29% 0.96% 53.05 | -0.36% | -17.07%
2020-07 7.22 1.40% | -4.24% 8.20 5.67% | -2.96% 43.00 | -11.5% | -18.94%

BARMEE: 2019 SEEPRARRIIN 6.99 T/ T3¢, R TR 14.6%; &N N 7.35 JU/ T3, R TR 15.02%; GER
Bl 49.71 JU/T5E, FIETRE 32.96%. 4R RIERMA BB IS TR, LParh SRR 5 BEEmE, S Rin e
", FERIRR R SRS — 1Y), SRR IRE R B E R o AR DRHEORE A B RR F B N iSRRI, A IORAE
fiX. IWBtarumRs, RERGEMR M b EER. 2019 EHER™ & 193 0, HEIREER 63%. A 17 ZA7elk; A
MRy 64 Wi, HEERELERY 90%, A 10 KA Mlk; MEER 1.84 J7hl, KHEIRILE 35%, | BER 8 K. MKk
B, IR, FRAESS . ERBRANE KRR E TR, EEIT LT LRAR. 47k FIE R R 96%, TFLARIF Lok
92 Hd . MW, DR, BERR. HER. GRRERH D30 5IHE 16%. 21%. 39%. i DR 8o 58
39%-~ 16%~ 15%. SFFEAERERI G T —BEBORCRFFIL, W3l T 2 IEIR ™ shi M AR R . 2020 427 A, FE™ iR 7.22
TOTRE, FRHTRE 4.24%; JEMN 8.20 JU/ T3, FRELTFRE 2.96%; @AM 43.00 B/ T3¢, IR TRE 18.94%. 2 FFL%E
Al A5 I ARAN B P RAE, TS ASIEIR, HirAs DA T k. TR I 6 EORTASZA R R 52, OB BRI SR S s iz 1T
PRAE IR A 7 A ETF, )R B RN th A HE S B S EE R AN LK

7.28-8.10 i, FEAMNMYT 7.35 JU/ T3, B LM LK 2.08%; BEBRMAIT 8.15 o/ T3¢, B EHAE; GEAmRK*
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BT 45.50 JB/T5E, Lk 7.06%, QHEBRWHRZSZIER, MRAEN RS, Taisair L.

4 S HY MK

HEMmRS MR (CY Index) (BAL: JL/MHE)

B 1] OEC10s R 7 N7 1 OEC32s ke 2874 OEC40s Rl 7Y
2019-01 14198 -1.78% -0.43% 23133 0.64% -1.00% 26418 -0.06% -0.36%
2019-02 14190 -1.73% -0.06% 23124 0.67% -0.04% 26436 0.14% 0.07%
2019-03 14479 0.10% 2.04% 23411 1.67% 1.24% 26701 1.07% 1.00%
2019-04 14179 -2.08% -2.07% 23059 -0.15% -1.50% 26392 -0.22% -1.16%
2019-05 14005 -3.95% -1.23% 22668 -2.94% -1.70% 26039 -2.24% -1.34%
2019-06 13460 -8.75% -3.89% 21907 -8.16% -3.36% 25316 -6.15% -2.77%
2019-07 13371 -8.31% -0.66% 21737 -8.80% -0.77% 25136 -6.62% -0.71%
2019-08 13181 -9.47% -1.42% 21388 -10.88% -1.61% 24755 -8.30% -1.51%
2019-09 13163 -9.87% -0.14% 21147 -12.98% -1.13% 24453 -9.85% -1.22%
2019-10 13189 -9.12% 0.20% 21112 -12.64% -0.17% 24397 -9.66% -0.23%
2019-11 13283 -7.51% 0.71% 21191 -10.80% 0.38% 24424 -8.52% 0.11%
2019-12 13152 -7.77% -0.99% 20742 -11.23% -2.12% 24080 -9.18% -1.41%
2020-01 13172 -7.23% 0.16% 20723 -10.42% -0.09% 24071 -8.88% -0.04%
2020-02 13026 -8.21% -1.11% 20556 -11.11% -0.80% 23895 -9.61% -0.73%
2NON N2 12N2R QO Q70/L N N70/ ITNAAA 19 R70/L N RKR0/L NA72A 11 1NOL N K70/

N — N
TR EER, FeR RS R 4R T

https://www.yunbaogao.cn/report/index/report?reportid=1 3171




