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1. 50ETF & 3 s A0 AT 1%

40 B0ETF £ M EH, mXEZRAT—X P AAIEL, REIE, 50ETF L3k 0.17%, &
L #11.301C, 50ETF s B, B EH . b B-F255t 50ETF a9ktmammaks K, =%t

W, b EE TS 50ETF 6920 7T k4 K.

2019 %1 A 16 B

% 1: 3 50ETF #{ERTHKATAER 55 &R "L

HAF BRERA REAA SEAEHMEI (%) AH HKBEE% SETHE (%)
1 600276 83 E 3.01% 57.47 1.82 0. 0549
2 601318 P E-F 14. 95% 58.74  0.26 0.0383
3 600048  AFAIHLE 2.11% 11.86  1.54 0.0325
4 601601 P E KR 2.12% 28.80 1.30 0. 0275
5 600104 AR 1.95% 25.45 1.23 0. 0241
46 601766 FET % 1. 88% 9.01  -0.66 -0.0124
47 600887  AFAIMEHY 3.13% 24.00 -0. 41 -0. 0130
48 601229  LiB4RAT 1. 36% 11.19  -0.97 -0. 0132
49 601989 FEHETL 0. 88% 4.38 -2.67 -0. 0234
50 600703 Z=Z4k% 0. 79% 10.44 -10. 00 -0. 0792
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2. R A ANFEEHTR

22 BANMBESARHCEILER
BARA L B3 A B

2019 F1 A 2019%F2H 20193 A 2019 F6A Bt
NG| 810255 225526 248812 79459 1364052
NE 718584 219552 150074 78133 1166343
Bt 1528839 445078 398886 157592 2530395

AR : WIND, Wil A4 BkiT A& S 3f
23 SARHMBRA AR ETNILEL
BARA 4B AR

2019 F1 A 201927 20193 A 2019 F6A Bt
NG| -13796 20846 8254 1210 16514
NE -17490 28404 6676 3297 20887
Bt -31286 49250 14930 4507 37401

HAER IR WIND, Wil iE 5 & 8kfT 4 o 3
BRI ASABEEINE, S AMESLBA 2.01%, 2 AIRES Y44 12.44%, 3 A
R A2 o4 3.89%, KF 6 F A A L4 2. 94%.

MAHERE NI A Lt 1.23%, NEBRA b 1. 82%,

MAT N, AT A 2.3 695 A IATGEAR A 4 mA 14. 64%; INEIAR T @, TN A
2.389% AINFIARESLYGRBA 7. 72%.

3. BB A EHHT

TR A 2.35 B)HARLE 2 A FAAIIAM . & A IS E IR S A F 5 B R P £ 18% A
go

%k 4 B A HERRE RS EANF

P\
A 2019 %1 A 2019 %2 A 2019 4 3 A 2019 4 6 A
AT AL 13. 98% 15. 50% 16. 46% 16. 25%
Ak A 18. 68% 18.51% 18. 51% 19. 15%

FAERIR . WEAIE AL RRAT A S

W 38 G F A BRAT 4 R 3R 2



S ——
éﬂ%”ﬁﬁﬁ A BRITE S EFRB IR

B 1: 50ETF AR A AHat ka2 &

0.6
0.5

0.4

03 \\\ )
[
m

0.2

g

0.1

0

SRR I IR R R S I IR R R N I I I R S
S IR e P RS A S P S R P I A P SR
e g R P A

—=@=— 1)\ J] - 201901 =@= 1\ JI&] - 201903 I - 201906 ==@== i\ JI] - 201902
=@\ i - 201901 AT - 201903 =@= i)\ Jifi - 201906 =@= i)\ Jili - 201902

HAER R WBIER A RRAT A 503

4. F LR BRI

FRA RGPS F A S B RS TR AR B EN A F R A (XTS84 AT Bl
MXEARBXGAKE, ZHTF AT SHRIESSE ),

Rk AR Rk R TN A, Ak Rk ik PRI AR, B LR R
{A—A NG HAAL, ARG R B F AR INF IR B REAB P FT M £ KRG F R4
Ao AL —AS NI HIAR, AR £ Rk R AL — M e AL —HA M IR, 35 X Rk B-TA
NG AR AT AR E IR, S8 KR8 4% A8 — A% A M AR A IR A — A% A& A, R
KA A -FALIN G A A-TARIA & AR, B8 T 95 Ko L 4 R A8 — RS I g A A fe 2 48—
FEVN R R

T 38 IE A R AT A R 3 3



P
gfozéﬁs’%# A BRITE S EFRB IR

& 5: FALHAR RG4S BRI
R XA Reg AR &4 1R AR KEH SAKE s F

#ih A%  S50ETF %1 A 2350  0.0367 1 —1.87%
¥ 3 S50ETF 7+ 1 A 2350 0.0164 1 ~20. 00%
50ETF 2.3740

5 %% w 0. 24%

ML HLRS 50ETF % 1 f 2400 0. 0132 -1 ’
50ETF 2. 3740 1

R 0. 05%

fRie R 50ETF 54 1 / 2300 0. 0046 1 ’
_ . BOETF 1 A 2300 0.0746 1

2 . 26%

FPRE e 1 F 2400 0.0132 1 0. 26%
‘ 50ETF % 1 /] 2400 0.0132 1

R £ -0. 23%

R E o 0ETF 1 1 A 2300 0.0746 > '
\ 50ETF 3 1 f 2350 0. 0367 1

2 X, ¥ 1 ~8.29%
. 50ETF ;5 1 f 2350 0.0164 1

" e _DOETF A1 /1 2400 0.0132 1 00, 545

i 50ETF 7 1 2300 0. 0046 1 o
. S50ETF %1 A 2350  0.0367 -1

4 95 2 0. 32%

RABX = EF % 1 H 2350 0.0164 -1 ’
_ 50ETF %1 A 2400 0.0132 -1

£ 5 35 2 0. 31%

RARH R g erF 1 H 2300 0.0046 -1 ’

$ AR B WIND, Wil iE R4 a8k iT 4 S 3
B F 50ETF A5 #&E 3%, MR FEFR R R INBG, LN AYERAM S ko) F Rk i
BE,

5. % A -HEE AWM AE 2 B 54T

LA FAEIA M HAA “50ETF M9 1 A 23507 F= 3 A F{HIAF HAA “50ETF ;& 1 A 23507 49
A& TR 693 B AT 4E B4 T R BT

% 6: 4 A-FHEAKRABRMAE T 6 )3 B 947
NI AREIMAE R RHE M delta gamma vega theta #t

T 0. 0040 -0. 0111 —-0.0007  0.0465 0.5870 -0.0188 -0.0507
AR 0. 0026 0.0000 -0.0016 -0.0028 -0.0018
R et -143.17% -2.66% 90.37% 155.47% 260. 68%
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& 7: AN ERRAANAE L3602 B o4

KB AReMR RBRAKRFHE BERHAE  delta gamma vega theta A1t

Tl 0. 0040 -0. 0048 -0.0041 0.0306 0.3646 -0.0152 -0.0339
TR -0.0015 0.0000 -0.0007 -0.0027 -0.0049
fEFE e 30.62% -0.80% 14.97% 55.21% 119.76%

FAEFR B WIND, WidiE A & akiT 4 3

BT 50ETF &L, A FEANRESLONBREI TN TS T E. @A, aaksh
At MMEMRAESF B Z 98 m98 K.
6. R

VAY B AL AT AR Al i E RRA A ], E BAR M AR AL 2R R ERANR E, 2 A
HAROGNAE TA-3%. —2%., —1%. 0%. 1%. 2%A= 3%, a5k #h & T 1-5%, -4%, —3%. —2%. —
1%, 0. 1%, 2%. 3%. 4%F= 5%% 1% % F 69226 M A&,

AR N E K B-S M2 MR, TR eA|FXH 4.5%, BARLE R T APF

% 8: 4 A -FENMIARE T o7

e AE

K A3 1 3 2.3503 2.3740

8.98% 0.0009 0.0043 0.0134 0.0295 0.0506 0.0737 0.0974
9.98% 0.0014 0.0053 0.0147 0.0305 0.0510 0.0739 0.0974
10.98% 0.0019 0.0065 0.0160 0.0315 0.0515 0.0740 0.0975
11.98% 0.0026 0.0076 0.0174 0.0326 0.0521 0.0743 0.0975
12.98% 0.0034 0.0088 0.0187 0.0337 0.0528 0.0746 0.0976
13.98% 0.0042 0.0100 0.0201 0.0348 0.0536 0.0750 0.0978
14.98% 0.0050 0.0112 0.0214 0.0360 0.0544 0.0754 0.0980
15.98% 0.0059 0.0124 0.0228 0.0372 0.0552 0.0759 0.0983
16.98% 0.0069 0.0137 0.0241 0.0384 0.0562 0.0765 0.0986
17.98% 0.0079 0.0149 0.0255 0.0396 0.0571 0.0772 0.0989
18.98% 0.0089 0.0162 0.0268 0.0409 0.0581 0.0778 0.0994
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£ 9: %A -FENEFRREE T oA

s 2.3028 2.3265 2.3503

a2 5 3

13.68% 0.0490 0.0309 0.0172 0.0083 0.0034 0.0012 0.0003
14.68% 0.0498 0.0321 0.0186 0.0095 0.0042 0.0016 0.0005
15.68% 0.0507 0.0334 0.0199 0.0107 0.0050 0.0021 0.0008
16.68% 0.0516 0.0346 0.0213 0.0119 0.0060 0.0027 0.0011
17.68% 0.0526 0.0358 0.0226 0.0131 0.0069 0.0033 0.0014
18.68% 0.0536 0.0371 0.0240 0.0143 0.0079 0.0040 0.0018
19.68% 0.0547 0.0384 0.0253 0.0156 0.0089 0.0047 0.0023
20.68% 0.0557 0.0397 0.0267 0.0168 0.0099 0.0055 0.0028
21.68% 0.0568 0.0409 0.0280 0.0181 0.0110 0.0063 0.0034
22.68% 0.0579 0.0422 0.0293 0.0194 0.0121 0.0071 0.0040
23.68% 0.0591 0.0435 0.0307 0.0207 0.0132 0.0080 0.0046
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B4 B P BHER LRI T OIER T EMPL A, FHEMAIERDATIF, E&FLpERS, RiE
REIR R EIEH R A GRE, PATZHATAEE QIR KR FWE R T 1EH 695 T =,
A KM, ERANIE, BRRAET S G WIRERY 0, FHELTA R ARE P 6 LIKEE T LEN
B B3 B ) 3R B AT A X e AME

KR FE A
W B AE AR R A PR 8] B EE R E A R 2% T AR BT F 0 L A T A

Z R H TATE

B RRAT A S

I FE N

AR AN B R A TR SR AR E P AR R . A 8] e B AR A RE mALE A A &)
MEREF.

AREGIEERRTFOATRRA, ANa RREZERLAORAME, THEE, AMLEHEGTH.
TR, SRAHNRRELE P EAEZR, AR RAMAA & R0 T IE R SRR R G
R A i

AREPT RO T, &AM B AN 8] T KA ARE S B AFIWT, AIRE P8 6918 K R TAR
HMAE. MMERRTBEANTRASE T . AR, AN TRE S AREMETH. FRLAMENR—FK
B9 IR

A B3 43 81 3G 3 T Ak A AR A b R 69 Mk B30 1T SRR IR 2 18] 9 12 RS AT AR . B,
BPRERE, EFEFTOHILT, A8 A LT E XA T A B A RS P IRE) 690 8] BT AT R9IE K
RIPA G FATIEHF RIS, LT A XN ) R RE SRR BT RAT. M EH R RE LR~ %%
ABRIR o EFAEFTHHRUT, ANSMRITRIEERARSHRIGNIHES,

ARE PRI TRIR S TRANEESANHNE R, RAMIRE P RANEEEL. BETHLT, ARE
oA AE 8 R R A0 E I R R ITAEAT AR RT3 AT LT, AN 8 RIAEAT AR ] RIS
B9AEAT R BT 5| BOAGAEAT 1k AT A%,

AREBAERNE P VEHB T AR AN BT R ALE P RERTENSEE, BP RS #F
R, AT AR SR AT R P & R AR AR T K ATAT R AT R 598 BT AR G FRUAR 32 RR 9] A= R 4 A

Ra9EN;

ARE AT RN ST, REH@IFT, ETIMAN AT METH KB, EH#. RERFIA,
R R KEEEATHACN, B AEATIZAT AN 8] HAAL Y Ho b 75 XA )

W i i A2 B AT A 3 Z



