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1. A3
(CHol: wotRl)
& Hefos HAlne OH=(1) = (2) =X (1-2) bl
& =4 ELS 0 0 0 &2
Al =4 ELS 6,123 6,123 &2
2 6,123 6,123 &2

2, MMAS HANTE eI &A=

(1) 71224 HangSeng China Enterprises Index, LGEIS!, A3 852}, I3 A, L2 FASA
(2) &3 @ 20119 058 09

(3) BH71L 1 2014 04 30

(4) 22212571 20113 052 06L0|H 3 Yo 2t 7|22 k0] FI19] AtalA
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3. AlL2I2Y0l o8 sous (crst: sor)
0HOICkA2Star S 2 & RHAI £ 2 2|HL~1(ELS-Tit 1,182
4. HCEA3Y (VaR: 99%, 10%) (Gt o)
DFOICtA2Star Z 2 & XA & T 2JHL-1(ELS-TIF 6,059

OHOICHA01 80



I
I
02

OFOICHA2AELFOIA S E A F XHSL-2(ELS-IIt

S Al 2014-04-22

1. A3
(chol: wioisl
& Hefos HAlne OH=(1) = (2) =X (1-2) bl
& =4 ELS 0 0 0 &2
Al =4 ELS 9,475 9,475 &2
Al 9,475 9,475 &2

2, MMAS HANTE eI &A=

(1) JAZRL 0 LGEHE, SETA
(2) g#g : 20139 028 28¢
(3) @01 : 20184 028 25¢

(4) B EZIJNEFIH ¢ 20184 028 27€0ld 3 22| 2 J|EAtLe Botel MaBR

(5) EEINEZFI :+ 200649 028 23¢€ 0l 3 €2 2 D EALS Eote MeE P
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3. ALZIQHO o8t aoHs crmrs wreren
DHOICHA2A LI} 0l S Z 2 S TISL-2(ELS-TH 783
4, ECjE=a3H (VaR: 99%, 108!) (ersl: worg)
0HOICHARA EH 041 £ 5 & TISL-2(ELS-TH 575

OHOICHA01 80



HEY © OIOICHA2AESEINH S S A S XSL-3(ELS-TIt
S A2 2014-04-22
1, Ht3Y
[EEEETIE

2 Hepcha Helne Oh4(1) < (2) &Z XA (1-2) -1pn}
& FA ELS 0 0 0 &2
A FA ELS 1,214 1,214 &2
2 1,214 1,214 &2

2, MMAS HANTE eI &A=
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3. AUZIQHO0I 28t aoHs (s o)
OFOICHA2A BRI S S 3 S AFSL-3(ELS-T 86
4. HOIEA3N (VaR: 9%, 102) R,
OHOICHARAERE L S 5 A S RFSL-3(ELS-TI 144
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1. A3
(CHol: wotRl)
& Hefos HAlne OH=(1) = (2) =X (1-2) bl
& =4 ELS 0 0 0 &2
Al =4 ELS 647 647 &2
Al 647 647 &2

2, MMAS HANTE eI &A=
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3. AlU2I2Bol st &S

OHOICHARAEFFIH S S A & RIKH-1(ELS-TiF

®

4, ZICIEA3NY (VaR: 99%, 102)

OHOICHARA B IH &5 A S XiKH-1(ELS-TH 15
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1. A3
(CHol: wotRl)
& Hefos HAlne OH=(1) = (2) =X (1-2) bl
& =4 ELS 0 0 0 &2
Al =4 ELS 795 795 &2
Al 795 795 &2

2, MMAS HANTE eI &A=
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3. AlU2I2Bol st &S

OHOICHARAEFF I S S A & RHLK-1(ELS-TIF 33

4, ZICIEA3NY (VaR: 99%, 102)

OHOICHARA B S B A S XHK-1(ELS-TH 13
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1. A3
(CHol: wotRl)
& Hefos HAlne OH=(1) = (2) =X (1-2) bl
& =4 ELS 0 0 0 &2
Al =4 ELS 1,078 1,078 &2
Al 1,078 1,078 &2

2, MMAS HANTE eI &A=
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3. AlU2I2Bol st &S (o

grol: worsl)
OFOICHA2AEFF DL S 5 A & RKH-2(ELS-TIF 67
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4. HCEA3Y (VaR: 99%, 10%) (Gt o)
OFOICHA2AERE DI S Z 3 & RIKH-2(ELS-TI 99
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