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250553 [X[40.92% [57.87% 1.22%|41.03% |55.65% | 3.32%|| -0.11% | 2.22%|| HiEAiR - - 14
£506:£[X | |51.78% [45.49% 0.27%||45.24% |51.65% | 3.11%|| 6.54% | -6.16% |Ezcad - - |5
25075 X (50309 [46.00% | 3.47% | 0.23%|46.02% [50.66% | 3.33%|| 4.28% | -4.66% |RRIzeL BigF - |(f1&
SE083E[X|[39.48% |44.77% | 9.58% | 5.67%||47.10% [49.86% | 3.04%|| -7.62% | -5.09% || ZBss AI=MRERE| Bl |fh 14
F!ﬂ_*QE%mEIZ 38.55% [60.27% 1.18%|40.45% | 56.66% | 2.89%|| -1.90% | 3.61%| RE%E iz - - 1
£502:E[X | |45.68 % [54.329% 44.12% |52.77% | 3.11%|| 156% | 155%| E%S EUEN - - -




56 HARBBZEH H1T/T (2014.6)
$501:2([X | [34.99% (35.23% 28.26% ||47.54% [49.35% | 3.11% || -12.55% | -14.12% 1%
o O 44535 554756 44.06% | 52.90% | 3.05%| 0.47%| 257% }
25035321 [44.10% [55.90% 48.00% | 49.40% | 2.60%|| -3.90% | 6.50% || ;TR iries -
504721 [50.24% |49.76% 46.27% | 50.76% | 2.96%| 3.97%| -1.00%|Eliay E=mE -
gl PO 49.56%6 0456 56.20% |41.31% | 2.50%| -6.64%| 9.13% E%EB -
2502321 [60.98% [37.10% 1.92%]|55.46% | 42.00% | 2.54%| 552% | -4.90% | |EReaEl reFis 1%
sl PO 49,6996 0.31% 58.76% | 38.85% | 2.40%| -9.07% | 11.46% $EY -
25025321 [55.20% [44.80% 58.42% | 30.23% | 2.36%| -3.22%| 557% [ LR -
Fsm| 3 —x|48.829%48.53% 2.65%|(51.04% |46.27% | 2.69%|| -2.22%| 2.26%|[ETAE 1%
#0152[% (63.00% [24.28% | 12.64% 63.62% |34.05% | 2.33%| -053% | -9.77%[EdeRE] -
2502321 [68.08% [20.61% 1.16%]62.88% | 34.84% | 2.28%| 5.20% | -5.23% |EAcEH 2
ErT|5E035%EX ((61.67% |37.23% 1.10%|56.19% | 41.28% | 2.53%|| 5.48% | -4.05%|jEE2S fth 142
#5047 X |[53.03% [46.97% 51.02% |46.40% | 2.58% 2.01% 0.57% | IS -
2505321 [52.23% |46.25% 1.52%55.91% | 41.46% | 2.62%| -3.68% | 4.79% | [LIzaM 14
#0151 [54.32% |45.69% 56.77% | 40.75% | 2.48%| -2.45% | 4.94% i a -
502321 [50.42% [48.38% 1.20%][56.24% | 41.07% | 2.70%| 5.82% | 7.31% |BuESy 1%
$50321[46.10% [48.72% | 3.52% | 1.66%]46.55% |51.05% | 2.40%]|| -0.45% | -2.33% 1%
85047321 [64.82% [33.96.% 1.22%]58.60% | 39.02% | 2.38%| 6.22% | -5.06% | kg 1%
5 1 7| 3505332 | 55.75 9% [42.949% 0.56%][54.25% [43.54% | 2.21%|| 150% | -0.60% th2s
#0671 [52.80% [47.20% 52.44% |45.27% | 2.29%| 036%| 193% -
$507321|[53.37% [45.25% 1.01%][50.69% | 46.96% | 2.35%| 2.68%| -1.71% th2s
85085321 [51.97% [44.94% 1.53%]50.68% | 46.82% | 2.50% | 1.29% | -188% |[ERZis 3%
25005321 [32.25% [38.43% 26.64%|(56.14% | 41.72% | 2.14%| 23.89% | -3.29% HEE 2%
25015221 [58.21% [33.96% 6.43%57.24% [40.80% | 1.96% 0.97% | -6.84% | |[CEINY w8 | th2s
FE8| 0232 x| 48.50% [51.50% 51.07% | 46.84% | 2.00%| -257% | 4.66%) it B2 g -
$503:21|[66.65% [32.24% 1.11%][56.90% | 41.34% | 1.76%| 9.75%| -9.10% 1%
e —x|[51.60%48.31% 52.53% | 44.89% | 2.50%| 0.84% | 3.42%|[CiEed -
7em| x| [25.80% [44.71% 27.88% |25.94% | 70.30% | 3.76% -0.05% | -25.59% 1%
tam| s —x|l41.60%[20.61% 24.97%][30.50% [ 66.47% | 3.02%| 11.10% | -36.86% | [Pl & th2s
e — x| 53.449 | - 46.56%][45.65% [ 49.76% | 459% | 7.79% | #vALUE! | IRGLS -
ammE—mx|| - [32.96%(32.15% [28.30%]| 8.22% [89.24% | 2.55% |[#VALUE! | -56.28% th2s
mTes—mx| - |669% 49.99%|| 8.03% [86.61% | 5.36% [#VALUE! | -39.92% BREAEE
(P HERALAL.

GE) BiREFHESE,
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R C 2012 F 73 BBRXICHIT 2 RERBIKEGEH S IDEREBRBOBERDMHOIE
(2008 L & DLLE)
%01 BK 2.54% 1.77% — %01 BK 4.42% 5.67%
%02 &KX 2.27% 4.26% %02 #EX 4.36% 4.42%
% 03 &KX 2.12% 3.87% %01 EX 4.21% 13.91%
ai % 04 BX 2.54% -1.60% SR % 028X 3.72% 7.68%
% 058X 2.83% 1.48% % 03 BR 4.22% 13.26%
% 06 EX 2.70% -2.52% 504 X 4.17% 13.15%
%07 BRX 2.83% N EHR %01 ER 4.17% 7.38%
% 08 EX 2.81% 2.65% %02 X 4.38% 22.69%
%01 &K 4.25% 2.61% o %01 EX 3.50% 7.16%
£ 02 EX 4.54% 15.56% %02 #EX 4.71% -1.85%
% 03 BR 455% -0.25% £ -] BE—ERX 3.43% 8.74%
04 EX 5.39% -0.53% 01 EX 4.38% 8.52%
% 05 EX 471% -1.14% %02 #EX 4.78% 8.91%
%06 EX 4.14% 3.19% ki % 03 EX 4.52% 11.40%
L %07 R 4.42% 1.21% % 04 ERX 4.13% 1.39%
% 08 EX 411% 0.12% % 05 EX 4.41% -0.43%
%09 EX 3.70% - 01 EX 4.42% 8.64%
% 108X 492% 4.02% % 02 ER 3.66% 7.81%
11 ER 331% 467% % 03 ER 3.78% 4.93%
%12 BR 471% -2.34% % 04 #RX 4.12% 19.68%
g B—®EX 4.50% 11.59% =4 %05 #EX 3.07% 5.21%
%01 EK 4.43% 7.85% %506 EX 3.41% 10.09%
%02 &KX 4.69% 4.88% %07 EX 2.81% 6.76%
— % 038X 4.23% 3.60% % 08 ERX 3.76% 3.51%
% 048X 407% 3.58% % 09 ER 4.01% -19.73%
% 05E X 4.93% 4.18% %01 #RX 461% 11.30%
2 06 EX 4.39% - BRE 3 02:EX 4.18% 5.33%
TR B—EX 4.95% - % 03 ERX 5.88% 15.34%
whrm B—EX 4.18% 3.73% HER B—3EX 3.95% 5.82%
S %01 EBK 417% -3.48% EER B—ERX 3.42% -2.99%
02 EBX 4.22% 13.45% ARE BH—ERX 3.83% -
%01 BK 5.43% 8.14% iR B—EX 3.59% 13.67%
022X 4.97% 10.65% Edwl B—®EX 3.34% -
% 03 ERX 5.31% -4.92% TR B—EX 3.20% -
PR %04 ERX 3.94% 7.63% AVERAGE 4.08% 5.45%
% 05 X 3.97% 4.85% ST DEVIATION 0.77 6.46
% 06 52X 4.06% 857% CORRELATION 0.14
% 078X 5.08% 5.26%
% 082X 5.50% -

(HAT) AFRALRLC.
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TR D 2012 F 73 EERICE T 5 ERZEBMRIGH L ITEZERMBOBEEOMUIE

(2008 FFEZH & DLEED)
HOER | -4.94% -4.17% FEO1ER | -7.31% -6.85%
8502 EK | -4.70% -3.92% IR HEO2ER | -7.47% -3.61%
FO03EX | -4.79% -4.19% HOTERX | -7.31% -9.74%
. B 04EX | -5.18% -14.02% E02EK | -6.77% -4.56%
Bitm A (d -
$E05EX | -5.48% -2.99% 5503 EK | -6.82% 10.57%
06 EX | -5.29% -6.77% HO04ER | -7.13% 8.50%
SHOTER | -5.44% -2.82% —- $FE01ER | -6.66% -5.80%
5508 EX | -5.49% -8.39% $FE02ER | -6.92% -12.01%
01 EK | -7.15% -7.60% S $FE01EK | -5.90% -1.16%
EO2RR | 7.17% | -0.42% B TEoEx | 700% 2.68%
5503 EK | -7.36% 0.49% Eam B—EX -6.12% 1.83%
$HO04EX | -8.08% -0.65% $FEO01ER | -6.71% -20.46%
8505 #K | -7.58% 0.46% F02EX | -7.05% -
-~ 06 EX | -6.78% -3.55% A | F03ER | -7.05% -12.50%
EOTEK | -7.21% -11.52% $FE04ER | -6.71% -1.39%
5508 EX | -7.00% -11.33% 8505 %X | -7.03% -1.09%
8509 EX | -6.68% -20.77% B0 EX | -6.89% -1.87%
EI0ER | -1.11% -12.44% 5502EX | -6.35% -6.89%
EINERX | -6.20% -3.13% 5503 ERX | -6.18% -9.58%
HEI12EX | -7.56% -9.88% 042K | -6.50% -9.04%
HEgh BH—EX -8.45% -15.40% =W | 8505 EK | -5.28% -5.91%
FEOTER | -7.32% -6.42% E06:EX | -5.70% -1.94%
5502 EX | -7.58% -4.36% $FE07ER | -5.16% -6.08%
— 5503 EK | -7.16% -9.37% 5508 EX | -6.26% -5.29%
$EO04EX | -6.99% -4.23% 5509 EX | -6.15% -7.59%
HO5EX | -7.95% -18.47% FE01EX | -657% -
HO06ER | -7.44% -4.68% BREE | F£02®ER | -6.27% -5.33%
;e BH—EX -8.25% -4.82% 03 ER | -7.64% -10.76%
;e X -1.26% -7.35% HEE B—EEx -6.54% -4.82%
S #01EK | -7.00% -1.20% fEER BM—Ex -7.18% -21.69%
EO2EX | -7.32% -12.05% ARE X -6.85% -31.48%
HEOER | -8.14% -9.90% BHR BH—EX -8.17% -
F02EKX | -8.18% - £P2 X -5.89% -4.08%
8503 EK | -8.44% -0.16% IS B—Ex -8.56% -3.04%
Lo 8504 ERK | -7.22% -10.18% AVERAGE -6.84% -6.90%
05X | -7.29% 0.79% ST DEVIATION 0.95 6.78
EO6EX | -7.17% -9.42% CORRELATION 0.13
5507 EK | -8.40% -8.96%
55 08 EKX | -8.54% -19.23%

(HFT) fERALRL.



