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PR iy 20150316
FITHE . . 0.90 2.78 5.63
BT 1.0612  -0.0024 -0.22 -3.74 6.23
BEGEIFETE 1.4876  -0.0129 -0.86 -2.36 112
HETT/ERER 1.0070  0.0030 0.30 2.55 8.75
ESb 1.2716  0.0033 0.26 181 - 0.17
STEITT 0.7689  0.0006 0.08 -1.42 -1.28
PiTE 0.7326  -0.0076 -1.03 -0.81 0.22
FEHE 121.3400  0.3200 0.26 1.02 3.20
FTTIRE 1,1285  2.1000 0.19 2.71 2.28
FETHAR 31.7100  0.0400 0.13 0.83 0.08
FTARE 6.2595 - 0.0029 - 0.05 - 0.05 -
% ki 0 20150313
f#-10yr 0.257  0.0090 -0.140 -0.100
B 10yr 1709 -0.0320 -0.240 0.030
%-10yr 0.497  0.0040 -0.200 -0.180
FAST-10yr 1149  0.0210 -0.170 -0.550
PEHELF - 10yr 1150  0.0050 -0.140 -0.500
HE - 10yr 1.560  -0.0170 -0.200 -1.010
FAH-Syr 1584  -0.0129 -0.110 0.040
- 10yr 2114 -0.0016 -0.130 0.100
{#-30yr 2,699  -0.0008 -0.140 0.110
H0&EK-10yr 1.476  -0.0180 -0.140 0.030
EF5-10yr 13.404  -0.0460 0.430 0.580
HA-10yr 0410  0.0210 0.010 0.010
E%-2yr 0.641  0.0000 0.000 -0.010
A% 10yr 1.616  0.0034 -0.010 0.010
BOM-10yT 2.550 _ 0.0360 -0.090 -0.040
[EHL wpf g - 20150313

EFREEN = T T T

= 201503138 (i
LR 44.0 -2.96 -6.30 -6.30 -14.70
Rt Bl 57.9 0.84 1.47 -5.36 -0.60
4 1,154.7 1.30 0.11 0.11 -8.34
ol 5,860.0 -5.50 -0.09 0.57 3.80
HEHI #VALUE! #VALUE! #VALUE!  #VALUE!
TN #VALUE! #VALUE! #VALUE!  #VALUE!
FoRHAE #VALUE! #VALUE! #VALUE!  #VALUE!
BDI 562.0 2.00 0.36 -0.53 1.63
CRB 210.7 -3.96 -1.84 -4.29 -5.09

;ﬂgnﬁ 2015/3/33/9
i)

2330 [=yicH 21 0. e

3008 RILH 21 -0.56 -2. 38 0 19
2308 GEE 17 0 -5.19 3.08
2474 AL 16 17 -3.02 3.77
3034 Tk 15 -0.58 -1.44 0.29
2454 BraRt 13 -1.21 -4.78 -7.15
3481 Bl 12 -0.32 1.62 2.28
4938 IR 12 0.9 -1.12 4.12
2448 28 11 -0.52 -3.06 3.82
2882 #é 11 -1.54 1.05 4.8
2891 % 11 -0.72 0.49 1.97
3698 3 11 3.16 4.82 9.21
1477 =05 10 47 8.18 20.51
2324 <] 10 -1.48 -1.12 16.16
2393 fiE 10 -0.38 1.54 3.26
2409 R 10 -1.25 2.27 -5.11
3665 F-82 10 -0.42 -2.48 12.38
5871 F-ifl 10 0.38 1.16 4.68
1536 LiIPN 9 0 -3.49 5.74
2303 e 9 -0.63 0.32 1.62
2311 HHAY 9 -0.99 1.36 10.34
2881 BHE 9 -2.91 2.53 12.92
4162 [+ 9 1.08 0.18 6.03
6286 fva 9 -1.43 -2.27 7.84
1319 i 8 -1.15 -0.26 2.12
2049 =) 8 0 -1.57 -4.01
2325 i 8 1.64 0.72 4.68
2610 HEfyT 8 1.98 475 2.32
2884 ESIIES 8 0 0 -0.51
3231 gl 8 -1.93 -2.78 -1.93
4958 =] 8 0.48 -1.41 17.71
5388 i 8 -0.57 -4.13 3.88
6269 AE 8 -0.12 411 11.76
9938 EL 8 -2.89 2,74 21.02
1305 HEH 7 -1 -4.81 23
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2317
2395
2497
2886
3035
3658
4180
4526
4528
5371
6279
8016
8103
1476
2360
2367
2379
2449
2458
2548
2634
3036
3474
3673
4746
4915
5264
5274
6202
9939
1101
1216
1303
1313
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EAILA WAL
| sEggcH) | : i S
1 %EiE(2313) 5,692 |{~#(2324) 39,659 2 3(2409) -19,633 | /z##(2409) -104,321
2 Ell4:(2884) 4,868 t1{:4:(2891) 36,125 h15§(2002) -13,400 |&f%8(2330)  -90,194
3 JEEFFH(2301) 4,296 |15 54(2325) 12,909 HHAY(2311)  -11,912 -41,397
4 [#3%(3698) 4,290 |Jk' 4:(2886) 11,008 “if1(3231) -11,456 -40,469
5 {5 42(2891) 3,983 |51 (2449) 9,222 HETIRH(3474) -9155 dﬂfﬂ(zom) -34,877
REHEBATHA EhHE M © 20150313
e WAL
TN T T TG i
1 f2%(2603) 3,428 | /71(2409) 13,520 1 E%HH(zeog) -1,439 | E25471(2618) -9,049
2 TE5ERH(8086) 2,271 |#&/#(3105) 8,489 2 (2303) -975 |44 (2368) -5,286
3 1 5:(2325) 1,106 |B41(3481) 6,893 3 #{d(4904) -874 |Hi{542(2891) -4,473
4 P44 42(2883) 1,040 |H H¢(2311) 6,652 4 F5(6153) -873 | (= £4(2324) -3,424
5 JEEE(3234) 960 |7:4#7:1(8086) 5,784 5 HEHTT:1(2492) 770 |EESER(3474) -3,216
OTCE & #8104 ZE 0 20150313
1104 FOBAI10%4
% ZE(E) 115 3E(E) | ez | i@ ]
fik§(3264) L {#(4123) 1,6 TH?F(SSM)
HEEY(6223) 1,636 |4 1#(6274) 2,7 [EF(6147)
FHERH8086) 1,510 |5E(3234) 3,8  [EMA(3227)
F34%(3105) 1,434 | EL4(6290) 4,9  FIE(5505)
JLA(8069) 1314 |%E5¢(4979) 5,10 Fri%(6121)
ig;ﬁz i EIEE 20150313
-I
173 32 OFIE 44.55 -9.73 7 07
154.28 -2.34 -2.66 -2.43 57.30 -0.35 5.12 -4.18
30.93 0.42 -6.81 -7.81 54.69 -0.31 -0.91 -1.48
28.72 2.50 0.77 7.41 #N/A #N/A #NIA #N/A
68.64 -1.05 -4.01 2.24 81.83 -0.32 -1.00 -4.45
23.88 1.49 -0.87 -1.69 81.90 0.00 -0.84 -5.14
27.94 -1.06 -3.42 3.75 99.21 -0.62 -0.90 117
36.62 -1.16 -6.37 -0.65 32.33 1.79 0.03 0.01
41.38 0.88 -2.31 -2.36 188.68 -1.25 -2.68 -11.33
#NIA #NIA #NIA #NIA 53.54 -1.00 0.90 7.77
57.12 -0.17 -0.90 2.00 16.09 0.00 -0.80 -1.65
123.59 -0.69 -2.38 -1.03 370.58 -0.98 -2.50 -1.22
79.23 -1.20 -1.04 -5.01 38.05 -0.99 3.28 1.01
25.04 -1.42 -1.49 1.09 96.35 0.10 -0.80 2.27
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-0.8
1.03 -0.9
1.01 -3.47
2.79 -5.28
-0.79 0.81
1.91 8.87
-2.45 -2.19
0 0
-0.56 0.42
1.48 6.43
-0.72 -1.02
-2.25 -2.61
-0.88 -2.59
-0.54 2.2
-0.89 1.43
0.13 -2.62
-1.9 3.33
0.48 297
-0.5 0.34
0.55 0.36
1.31 7.29
0.14 -0.4
0.72 0.82
-2.35 -4.07
-1.53 -1.32
-0.72 1.91
-1.08 -1.62
0.28 0.56
-1.59 -2.82
0 -1.01
0 231
0.6 -2.54
-0.96 -0.96
-1.03 -2.89
-0.43 -2.55

1.73
3.73
-6.29
2.46
17.92
17.38
-1.28
8.21
23.39
7.42
11.54
10.24
6.5
22.41
-0.13
11.51
6.34
11.24
9.13
7.85
1.79
7.68
-4.9
5.63
1.61
6.92
-0.84
5.08
3.72
6.72
-1.17
1.38
1.98
-2.14

89
91
62
94
98
64
65
100
67
69
105
72
73
74
HiHH
312
Hit
376
v
78
79
112
Hitt
81
182
337
82
83
85
86
424
451
88
90
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1402
1521
1530
1590
1710
2357
2368
2376
2402
2499
2603
2883
3057
3234
3450
3552
3607
4107
4745
4935
5243
5489
5903
6176
6277
6504
9802
9914
1262
1308
1312
1338
1455
1504
1522
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5
5
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5
5
5
5
5
5
5
5
4
4
4
4
4
4
4

- 36
0.73 8.29
-0.65 -3.87
0 454
-0.34 212
-0.46 -0.31
1.03 -7.57
0.92 -1.91
-0.48 -2.53
-0.3 -0.74
0.22 2.01
-1.37 -0.46
-0.3 -0.44
4.79 20.55
0.42 1.69
-1.87 273
-1.13 2.35
-0.13 0.67
0 -3.3
-0.52 -0.21
-0.24 -1.3
0.14 0.14
-0.47 2.64
2.36 -1.67
1.86 -0.46
3.25 127
0 18.18
0.41 -5.6
1.38 10.98
0.47 -2.94
0.28 -3.74
-0.84 -1.36
0.33 -0.44
0 -2.26
-0.68 -1.35

38
39
40

B ,Fma(%)

-0.31
18.76
-1.29
-3.11
1.76
-3.15
-6.46
-0.26
-8.74
14.9
5.56
4.35
-8.45
18.77
18.72
10.97
4.19
17.37
-3.4
4.24
1.82
S1957
12.34
-3.57
5.29
12.37
34.4
10.88
-5.18
-8.33
3.75
1.62
1.35
-1.79
-2.01
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A
Stoxx 600 396.61 1.25 0.32 0. 62
i 11,901.61 102.22 0.87 3.04 10.69
E 6,740.58 -2049  -0.30 -2.48 -1.14
B 5,010.46 23.13 0.46 0.93 7.08
IR 17,749.31 14591 -0.82 -0.60 -0.63
NASDAQ#5# 4,871.76 2153 -0.44 -1.13 1.47
S&P 500458 2,053.40 -12.55  -0.61 -0.86 -0.73
Bl A 707.79 5.02 0.71 -0.65 2.69
B 48,595.81 -284.59  -0.58 -2.77 0.74
HA 19,254.25 263.14 1.39 1.49 7.58
B 1,985.79 15.20 0.77 -1.35 2.06
s 3,372.91 23.59 0.70 4.06 6.82
ENfE 28,503.30 42711 -1.48 -1.76 -0.11
T 833.57 -25.69  -2.99 -7.73 0.15
=14
TWAOQO4EH1 45 9,579.35 -16.65
TWCOOJ 58 145 144.37 0.26
TWB23& F 385.30 0.40
TWB284:H 1,110.04 -12.54
ZRENETFE
hEaEt 234.32 283.08 - 48.76 -295.97  835.92
e 17.27 13.24 4.03 -3.76  -40.61
HERH 78.59 78.13 0.47 31.76 13.02
o 330.18 374.45 - 44.27 -267.98 _ 808.32
R R ZHRIHE 20150313

ﬁﬁﬁ“ﬁ) ()
[ | e
2098.54 5.95 34.89| 4335 -1.32 -2.69

Zpip 20150313

JU e
N

INEEA

9298 4313 717 -82.63  178.14

FREHN -2710 -5280  -3933 -101.16

TREFEEN 385 -5004  -1842 -95.87

VIX - S&P 16.00 N ] foward  EDAZON

¥7—AkiE TOP 15 E—H, 17 TOP 15

5% _
3085 38.57| 3085 K 141 44
3234 ﬁ'(;l“ 20.55| 3095 i 78.84
4426 Figh 18.89| 3054 62.50
4712 [ 18.25| 4426 i) 59.53
9802 F-§R7% 18.18| 6131 fX5% 54.86
3499 KA 17.41| 5498 Yl 50.98
3437 2541 17.02| 2841 & 45.85
9902 =5d 16.42| 3484 Al 44.99
8086 TR 16.08| 1566 fEFS 44.96
2841 &kl 15.97| 1452 %% 41.26
8996 (=) 15.77| 9910 iz 40.44
4153 15.46| 9802 -G 34.40
4303 15.24| 8096 i 34.34
1566 15.01| 1781 &t 32.49
9910 14.91| 4944 JiE 31.47
5317 14.80| 3046 Atk 30.10
6243 14.46| 6120 @ififE 30.00
2383 13.67| 3228 &fFl 29.31
5474 13.63| 6187 | 29.29
3054 13.18| 1589 F-skii 29.28
6223 13.06| 4153 §H&E 28.77
4944 12.99| 3593 ik 27.50
6122 12.75| 4733  L#& 26.60
3218 12.58| 3163 25.95
1815 12.39| 3490 Hijf 25.82
2064 11.89| 3227 [5ifd 25.56
3163 11.84| 2383 &l 25,51
1472 11.59| 3553 i 25.00
3311 11.59| 4303 fiir 24.74
3623 11.49| 6197 | 24.20
3484 11.31| 8287 |EA&H 24.03
3693 11.18| 8091 #i# 23.90
1262 10.98| 1307 =3 23.40
1784 10.90| 4528 TEfH 23.39
3228 10.76| 4401 |sfESE 23.27
8401 10.66| 3526 JLF 23.21
3289 10.39]| 5225 F-ifif} 23.01
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