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ZAAVUKRSHRG . AW (6 A5 H) Wi ETHdwsE, MALNE, BE (6
A6 R8) T ta=iA. ERRAR LT ELEBETIARRE LI RHAEAR AL 0
TR Bk, 478 500 453 Lk 1.5%, J& AALAARE 500 453 F = 6000 L. MATiA
% 100 454k L3k 2.0%. AR EZEAB D LHFH. 2IRTH, MSCI 23453
b3k 1.4%, MSCI XK H3 (R%£B) $54 L5k 0.8%, @ MSCI #7577 454 ik
22%. (A& 1. B% 2. Bk 3)

RENEUA, AR B ¥R 121 Hiet, & EE KM EA 105%. 2015 F Ak HKIE
HH, AAREBFE14%, ¥F%E ZScore v EJF# 0.2 L E 04 (BpAZiT 2015
AR B FHIRFE 04 AMREL) o P F 300 A= 4E 1000 325 % ZScore 4 £ & 4] &
510 Ak#FREREA (B4 9) . XHeEATH+HE, KB FEPIE
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a7 @, REERME, FIR300 FTARE 126, 2015 F Ak &% ZScore #-0.2,
F14E 1000 77 £ % 40.1, 2015 4F Ak & % ZScore #-0.3. 47 500 A E 26.9,
B & 7Score 7 0.6, ARk % 100 45447 &% 33.7, 7 A% ZScore 4 0.8, (H%k 5)
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@ b4 E A

EE SN ENES € )-) €3 3]

T E I C T CIE

J:lIE?E‘iﬂl
LIEEHE. -os 14 -02 23 05 -05 -o9 14
1BLA /fuw 0.4 12 -0.0 23 0.7 -0.6 -0.0 1.6
J:iESO T — 1.5 0.3 -0.6 19 12 -0.2 -1.2 0.4
U300 T — 0.6 0.4 -04 2.0 1.1 -0.2 -1.1 0.9
FRIFA500 - 0.3 0.7 -0.2 2.0 0.8 -0.3 -1.0 0.9
#RiE500 s -0.4 1.2 0.1 1.6 -0.1 -1.1 0.3 1.6
HiE1000 i e -0.5 1.8 0.2 2.2 -0.2 -1.3 0.6 2.1
HiiF2000 T 0.8 2.7 0.8 36 1.0 -15 1.1 23
TERIEEL — 29 2.5 27 5.7 1.6 0.0 26 3.8
(eI T -0.6 1.7 0.0 33 14 -0.9 14 23
RHe150 A N -03 04 0.8 -0.6 -1.1 -15 -0.4 15
JLIES0 — 35 22 24 3.6 3.1 37 2.8 13
=== e 23 27 24 1.6 2.1 1.1 -13 22
TR e -0.3 2.0 5.2 -1.2 2.0 -0.7 -15 2.2
FESEIEH T -0.5 73 3.1 -15 46 26 -23 37
BT T T 27 25 3.0 -0.2 34 -25 1.6 12
FRES00 T -15 46 29 -0.5 s 3 26 19 15
H9ERK5E100 I -23 6.4 34 -0.2 24 2.0 2.0
EEREEEL 7 52 8.0 3.0 -o 7 - 28 23 2.1
22000 T 1.1 4.1 32 35 13 32
H£225 e 34 28 3.2 1.8 0.7 -16 2.2 -06
HESSEH P 2.1 25 0.5 0.7 1.9 -1.3 4.1 42
EEDAX T 41 49 3.8 1.8 1.1 -0.6 1.6 13
ZEFT100 e 3.9 1.7 2.2 -0.5 15 04 0.6 0.7
SEECAC T~ 25 34 3.1 -0.3 18 -1.9 0.2 0.7
EBFEIBOVESPA D 15 3.9 0.3 1.0 20 -1.0 -0.6 -0.7
EFFTMXX ST 3.0 7.0 -16 13 25 0.7 -1.0 04
MSCIiEiRs — " 0.7 15 -0.3 3.7 13 3.0 2.5 0.5
ENRESENSEX30 ST 45 0.8 1.6 -1.3 36 -0.7 -0.3 0.9

BRZHRTS T 5.1 2.7 -4.3 13 -0.3 -1.2 35 -2.2

MSCI£Ek " 0.3 4.0 3.0 -0.3 4.0 -1.4 13 14
MSCl&ixHis — 0.1 42 29 -0.3 4.1 -1.6 1.6 13
MSCIRIATARREE) . — 4.1 2.7 3.0 -0.2 1.0 1.1 0.8 0.8
MSCIRTH - 4.1 2.9 3.1 -0.7 1.1 0.9 0.7 13
MSCIF¥Hi% o e e 2.1 2.8 33 0.5 3.0 -0.1 -1.2 22
MSCIEAIBX et 34 2.2 3.6 04 2.0 0.7 -0.2 1.0
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@ 4 IEHK

B& 2. ARAT L RAE 35 H k% 8

oo ) Lamuom | oe ] e o || o oo
I

el -0.6 -0.1 -1.0
Ehtigite St~ N 12 07 17 19 os -04 1.0 02
iy T 27 0.3 1.2 3.0 2.0 -0.5 0.2 1.8
s T -0.7 2.8 04 36 1.0 -0.3 -15 0.4
R N -0.3 0.9 17 1.7 -0.8 -2.1 0.6 36
HoE s 0.0 -0.4 -0.6 1.7 0.6 -1.0 -0.1 0.5
ETiEE S -0.4 1.2 0.5 1.0 14 19 2.2 1.2
R S 27 -0.6 -25 1.5 15 1.0 -03 -0.5
¥ Spi:ratid et 23 13 -0.1 0.9 0.7 -0.1 04 1.0
BESE e 0.9 15 -0.8 2.0 0.6 13 24 37
Mk S —— 0.2 1.6 -0.8 1.8 -0.4 -0.9 -0.7 -0.2
Bt T Vi 03 27 -0.5 2.1 1.8 -1.2 -0.7 26
yN==EA] e e— 1.8 24 -2.1 22 0.1 0.2 -0.2 -0.1
RiBEE — 0.0 0.1 -1.3 1.8 2.1 -0.2 1.7 -0.5
ERie T 0.3 0.2 2.1 26 -0.2 =111 0.2 0.6
R AT 1.2 0.8 13 2.0 0.8 -1.0 1.1 13
B e 34 13 -3.0 0.4 -0.3 -15 0.9 0.9
RIT e 40 0.4 -15 39 14 0.6 0.0 1.6
IERER o 0.8 1.2 -1.0 1.7 25 17 0.2 2.0
RS o -04 24 -0.5 40 14 -0.7 24 14
EfFZEL S 2.6 0.2 -0.2 6.3 -1.2 -0.9 2.1 04
BE P -0.8 49 0.5 2.0 24 1.2 -4.1 0.2
WSS VA e NN -0.7 2.7 1.6 34 04 -25 -0.4 0.9
MR — 0.0 1.0 -0.0 29 -0.0 04 34 0.5
B AN oS -0.6 0.8 13 0.6 -0.7 22 -0.6 36
THEH NP -0.8 1.0 25 19 -13 -3.0 18 28
e PrEAPTS 1.9 -0.1 27 14 -0.8 -0.2 1.7 26
S e 0.5 13 0.6 5.0 -0.1 -23 1.5 53
RNGE PN -2.1 -0.2 -0.6 1.0 0.0 -04 1.8 0.9
EEEEEE T 0.2 23 1.1 33 -0.0 1.2 -1.0 -1.8
BRIE — 0.2 -14 -0.5 1.8 0.5 -1.3 -1.1 -1.1
SRR " 16 14 -0.1 35 1.0 -0.1 1.6 1.9
2T 4 " 14 1.9 0.2 3.0 0.9 0.7 0.1 22
AREE AN 0.2 0.1 -1.7 0.9 17 -1.6 0.7 13
RS A 0.1 - -2.6 1.1 -0.5 -1.6 0.2 2.1
EB/PE N 0.4 38 25 17 3.1 -1.5 -0.7 16
EHEY — -04 1.2 0.5 1.0 13 1.8 2.2 1.1
ZE i 3.0 0.6 28 36 1.7 14 -1.9 29
KIS T 0.7 0.5 -04 2.0 1.1 -0.1 -13 0.8
chigHgR e -0.5 0.9 -0.0 1.6 0.0 -1.0 -0.1 18
INEHEEL I -0.6 14 0.3 19 -0.3 -15 0.8 2.1
BMREEH A -0.5 0.2 0.8 13 -0.9 2.0 0.6 24
R ERERIEE P A S -1.0 1.8 -0.2 2.6 0.4 -1.5 -0.6 19
{REERIgE T 24 0.3 -1.2 27 15 -0.1 0.1 1.0
ESERIEE A -0.1 0.3 1.1 1.5 -0.4 -14 -0.3 22
R SERIgH Ve atndl -0.3 17 0.1 2.8 0.8 -0.7 0.4 1.9
{RrhSRIgE T 28 0.1 14 2.8 1.1 -0.1 0.2 1.2
e e N -0.7 1.2 0.7 14 0.7 -1.0 -1.9 15
RN RRISEL T 04 15 0.1 23 1.0 -0.5 0.6 1.6
RN ERIEEK o 13 1.1 -15 3.0 1.0 -0.8 12 14
SRIRIEH e -0.1 0.8 14 26 0.5 -0.8 1.2 23
MFIBRIEE Ve -0.0 0.9 -0.2 26 0.6 -0.2 0.8 -0.1
SIRRIEEL T - 0.4 0.3 -0.4 2.5 1.0 -0.1 -24 1.0
FRRIEE J PN 1.5 -0.0 -0.1 2.0 1.6 -14 -14 0.9
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A& 3. AARRTHELHE

18R

N I O D O I T R

EEIEHIKERE (%)

FiFigs 0.0 02 -0.0 07 05 - 04 04 0.2 0.0
RIERAE 04 0.6 03 12 0.9 - 02 0.9 0.6 0.2
BEEA 0.1 03 02 1.2 -0.8 - 05 0.7 04 0.0
_EiiF50 05 05 -0.1 03 05 - 03 0.1 0.0 -0.1
FIR300 0.6 05 -0.1 06 05 - 03 04 0.2 -0.1
HHIE500 03 03 -03 15 -0.9 - 04 08 0.5 -0.1
#iE1000 07 03 -0.4 1.8 -1.0 - 07 0.9 0.7 0.2
HHE2000 13 0.2 03 18 -1.8 - 0.8 1.1 0.6 0.2
HERRER 13 09 04 2.0 12 - 13 13 0.2 1.0
N ] -0.8 -0.7 -0.3 14 -1.0 - 0.5 1.1 1.2 -0.4
Rig150 0.2 -1.0 02 1.6 -0.9 - 05 04 1.0 -0.5
JLiE50 1.9 0.1 -1.4 27 05 - 1.0 1.1 03 -05
1B 14 04 05 14 12 0.6 15 0.6 1.1 05
1EERIE -1.7 0.5 02 25 25 0.7 1.1 0.6 -0.6
FRE500 - 20 06 04 0.0 0.4 06 0.0 05 1.0
ZRERATE100 - 24 0.5 0.2 0.1 07 08 03] -08 1.0
SAKEE (IREEHD)
EBkERE 3794 2635 1,750 4468 1,116 3390 3,964 2675 2600
TR 1430 2574 3477 831 4,160 1,782 1,237 2540 2,602
RSN 5410 5409 5409 5408 5410 5412 5412 5412 5412
BrESER 86 95 75 120 53 83 87 77 65
BHERE 4 5 13 16 19 13 2 13 5
2AHEE (1Z7T)
ZRH 10339 10241 10339 12,134 11,642 11,638 11774 13,170 11,772
RARS B EM 851 872 808 1,044 921 947 990 1,152
REASINER 848 867 804 1,040 916 943 986 1,147
RS SRR 4 5 4 4 5 4 5 5
REASRE 17,940 17,984 17,987 17976 17,892 17,927 17,949 17,995
BRI 47 44 3 -11 -83 35 22 s
RIS 118 118 118 118 117 118 120 122
RS REEN -2 -0 -0 -0 -1 1 2 2
FERDE: 2 H A 2 4R 1224 1,11 1,040 1378 1,526 1,575 1,365 1,422 1,250
FEROBRRATERAL (%) 5.9% 5.4% 50% 57%  66% 6.8%  58% 54%  53%
BRREEE (1Z2Bh)
BRI 2235 2033 1,808 2269  2716| 1452 2037 2127 2220 2356
BRNE: Y AL 997 924 752 990 949 946 1,063 1080 1,007
EREE: 4 A SRR -15 120 36 44 9% 39 35 7
FAER: TR, PHRER
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B & 4.2015 5 XAk B % #,FF ZScore

e som | s o || x| s e o
FEEA 03 04 03 0.8 0.5 04 0.2 04

EiEE# 0.1 0.1 0.2 0.4 0.2 0.1 -0.1 0.1

WIERHE -0.5 -04 -0.4 -0.2 -0.3 -0.6 -0.7 -0.5
NI %557 -0.5 -0.3 -0.5 -0.0 -0.1 -0.6 -0.8 -0.5
JFR300 -0.4 -0.5 -0.5 -0.3 -0.3 -0.6 -0.7 -0.5
$1iF500 -0.5 -0.5 -0.4 -0.2 -0.4 -0.6 -0.8 -0.6
FiE1000 -0.2 -0.0 -0.2 0.1 -0.1 -0.2 -0.4 -0.2
EES=? 5 1.1 1.0 0.6 0.7 1.3 0.9 1.4 1.1
R -0.4 -0.3 -0.4 -0.6 -0.3 -0.2 -0.8 -0.6
anat -0.1 -0.1 0.1 -0.2 -0.2 -0.3 -0.4 -0.5
BEERE -0.1 0.1 -0.5 -0.1 -0.2 -0.3 -0.6 -0.2
Mk -0.5 -0.5 -0.2 -0.3 -0.6 -0.6 -0.8 -0.6
Hitb T 1.1 1.6 1.3 1.7 1.7 1.6 1.6 1.2
yNzEES] -0.1 0.1 0.6 0.2 0.0 0.2 -0.3 -0.3
RiBIEk 0.5 0.2 0.0 0.1 0.8 0.5 0.1 -0.0
ERAME -0.7 -0.5 -0.3 -04 -0.8 -0.8 -0.9 -04
R -0.4 -0.3 -0.2 -0.1 -0.1 -0.2 -0.3 -0.1
EiE= 0.2 0.8 0.5 0.3 -0.2 0.1 -0.4 -0.2
RIT 0.2 0.1 0.3 04 0.3 0.0 0.1 0.4
IERESR -0.5 -04 -0.5 -0.2 -0.0 -0.6 -0.7 -04
RS -0.4 -0.3 -0.1 0.2 0.1 0.2 0.4 0.4
ESZEL -0.0 -0.0 -0.3 1.6 1.7 0.7 0.4 0.7
RE 0.2 0.5 0.6 1.4 1.1 15 1.2 1.0
MRS 0.5 0.7 0.6 1.8 1.3 0.8 0.8 0.5
MR -0.0 0.0 0.0 0.2 -0.0 0.3 0.6 0.4
B¥ -0.3 -04 -0.5 -0.1 -0.5 -0.6 -0.7 -0.6
HE 0.0 04 0.5 1.2 04 -0.1 0.1 0.5
&l -0.2 -0.3 0.0 0.3 -0.4 -0.1 -0.2 04
BE -0.8 -0.5 -0.8 -0.2 -0.6 -0.8 -0.8 -04
RIHGE 1.6 0.5 -0.1 0.7 0.1 0.1 -0.2 -0.0
ZRFIERES 0.3 0.2 0.7 14 0.5 0.2 -0.1 -0.1
BRI 2.5 1.8 1.1 0.6 0.3 1.0 1.2 1.2
SRR 0.8 0.6 0.6 15 1.9 1.5 1.1 14
BTHIE 0.4 0.5 0.3 0.7 0.6 1.0 0.7 1.0
BREE 2.6 2.2 13 13 1.2 1.1 0.8 0.4
HeIRS 1.8 1.2 0.7 0.5 0.0 0.0 -0.3 0.5
ER/IPE 36 2.8 2.2 1.8 3.9 5.0 3.9 40
EzLEy -0.0 0.2 0.0 0.2 0.1 0.6 0.8 1.2
Vo 0.4 0.4 0.2 0.2 -0.0 1.8 1.0 0.6
SO -0.7 -0.7 -0.7 -0.4 -0.2 -0.7 -0.8 -0.6
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@ b4 E A

B % 5.2015 5 Ak R T AR ZScore

oo e | s Lo e e e
FEEA 0.1 0.0 0.0 0.1

-0.3 -0.2 -0.1 0.0 ] I ]
EINZ5575 -1.2 -1.2 .4 1.4 -1.1 -1.1 -1.1 -1.0
SFR300 -0.4 -04 -0.4 -0.2 -0.2 -0.2 -0.2 -0.2
hiF500 -0.2 -0.2 -0.2 -0.1 -0.1 -0.1 -0.1 -0.1
=ifF 1000 -0.5 -04 -0.3 -0.3 -0.3 -0.3 -0.3 -0.3
(EE=E -0.5 -0.3 -0.2 -0.1 -0.0 0.0 -0.1 0.1
W -0.4 -04 -04 -0.3 -0.3 -0.3 -0.3 -0.3
amait -0.6 -0.5 -0.5 -04 -04 -04 -04 -0.4
aBasE -0.9 -0.8 -0.9 -0.9 -0.9 -0.9 -0.9 -0.9
Mk -0.1 -0.0 0.0 0.0 0.0 0.0 0.0 0.0
Hite T -0.3 -0.3 -0.3 -0.3 -0.2 -0.3 -0.3 -0.2
yN=EA] -1.4 -1.2 -1.1 -1.1 -1.1 -1.1 -1.1 -1.1
RiBInH -0.6 -0.6 -0.6 -0.6 -0.5 -0.5 -0.5 -0.5
SRy Y 0.5 0.6 0.6 0.5 0.5 0.5 0.5 0.5
NI -0.6 -0.5 -0.5 -0.4 -04 -04 -04 -0.4
Eith= 2.7 27 3.1 3.1 3.0 29 3.0 3.0
R1T -0.2 -0.2 -0.3 -0.1 0.0 0.1 0.1 0.2
IERESR -0.7 -0.7 -0.7 -0.8 -0.7 -0.8 -0.8 -0.7
BHIgE -0.8 -0.6 -0.7 -0.7 -0.6 -0.6 -0.7 -0.7
EfFETL -04 -0.3 -0.3 -0.2 -0.2 -0.2 -0.2 -0.2
wE -0.0 0.2 04 0.3 04 0.5 0.3 0.3
HURR S -0.5 -0.5 -0.4 -04 -0.4 -0.5 -0.5 -0.5
MR -0.5 -0.5 -0.5 -0.5 -0.5 -0.4 -04 -04
BF 0.3 04 0.4 0.2 0.2 0.1 0.1 0.2
HEM 0.8 1.0 1.2 1.1 1.1 0.9 1.0 1.1
e -0.2 -0.1 0.1 -0.1 -0.1 -0.1 -0.1 -0.0
BE -0.9 -1.0 -1.0 -1.0 -1.0 -1.1 -1.0 -0.9
RIRHGE -1.0 -0.9 -0.9 -1.0 -1.0 -1.0 -1.0 -1.0
ZRAEESE -0.7 -0.6 -0.6 -0.7 -0.7 -0.7 -0.7 -0.8
FRIRAL -14 -14 -1.3 -1.2 -1.2 1.2 -13 -1.3
SRR -1.0 -1.0 -0.6 -0.5 -0.4 -04 -0.4 -0.3
BTHiE -0.6 -0.5 -0.4 -04 -0.4 -0.3 -0.3 -0.3
RTE 0.5 0.5 0.5 0.6 0.7 0.6 0.6 0.7
HElRS -0.6 -0.6 -0.6 -0.6 -0.6 -0.6 -0.6 -0.6
EBIFE -0.4 -0.1 -0.2 -0.0 0.1 0.0 0.0 0.1
EBEY -0.7 -0.6 -0.5 -04 -0.4 -0.3 -0.2 -0.2
=5 -0.5 -04 -0.5 -0.7 -0.6 -0.6 -0.7 -0.6
A -0.2 -0.2 -0.3 -0.6 -0.5 -0.6 -0.6 -0.5
FRE500 -0.1 0.1 0.2 0.2 0.5 0.4 0.5 0.6
YNEMATE100 0.0 03 04 0.3 0.8 0.6 0.7 0.8
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Bk 6. PHBEMARKE

EREIEIEER (%)
hEEE1E 143 145 146 142 145 145 146 141
hiEEE3E M 148 152 148 146 151 150 148 144
hEEESE "~ 150 154 152 150 158 157 156 155
PEEETE o 160 162 158 157 163 161 163 159
hiEER 105 —— 165 166 162 164 168 172 167 166
thiEERE30E s~ 190 193 182 184 188 189 190 1.88
FEFAZRAA)NIE e 176 176 174 1.66 1.69 1.70 170 168

LERRFUBEER (%)
EEREEIE v 399 395 400 405 413 415 411 414
EEERESE A~y 395 388 392 400 406 408 396 413
EEEE10E oy 434 429 433 437 443 451 441 451
EEEE30E ors 480 474 479 483 489 504 492 497
EEEE105E Ay 253 248 246 258 257 262 253 255
HEEE10E e 451 444 450 447 463 469 459 458
BAERE10E o 129 134 127 136 145 154 150 146
BAERE30E e 265 264 269 280 284 292 285 287

choMNEHERAFZ (BP)

PEEFRFIE1E A=yt 256
shSEERFIZESE Arey 245
hEERFIZE104E APy 269 271 273 275 279 274
hEEERFZE305 A~y 290
oh 2 EfRFZE:305 A~

254 263 268 270 265
240 250 248 252 240

297 299 301 302 309
87 96 96 95 100
EHRR: T, P RGEE

E: PIE G E I E E G K F A MRS 1 B 1 E A F
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BX 7. AT ANEREKE

FEERBHIBEEE (%)
chiEEE 146 146 146 148 146 - 146 145 144 141
PEER3E 149 150 150 152 148 - 149 147 146 144
RS E 156 157 158 159 156 - 158 157 156 155
iR 7E 161 163 163 164 163 - 164 163 162 159
chiEEME105 172 173 168 169 167 - 168 167 167 165
hiEEIE30E 189 190 191 192 190 - 19 189 190 188
LERFFUEER (%)
EEEHIF 415 414 416 413 A1 | 412 412 406 408 414
451 443 447 443 AA1| 446 446 437 440 451
504 494 497 492 492| 499 498 489 488 497
BRERI0F 260 252 255 257 253 | 255 250 254 249 255
HEEF10F 469 460 473 473 459 466 460 458 458 458
BAER105 150 146 151 152 150| 150 148 150 146 146
BAER30E 285 291 299 297 285 293 295 289 287 287
sy NEFRI2(BP)
ch2EERE 1 269 268 270 265 265 - 266 261 264 273
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