@ § ¥4 7% /- CHINALIN SECURITIES
REMIIRS “KERE” HE

— S HEE:

BRAEIBR: 1BIBIATHRIE.

#1EHH: 2018-1-8 FEELV ST H: 2018-09- NV
FEARARSLH : 2018-09-14 PRI R

NoNEr Ay N NN N Ay i \‘E].
PE300 R 3047.70 | WIMIPVRI00 ks 3242, 09 | DWMLUETIS S s 5128061312002

HATE PR 30048 Bk el : 5. 84%.

EInEE BRIE %~ JRZEE BET EEIFSNexiva
¥ 1000000. 00 949002 606539 5. 10% 36. 09%

PEHR(KERELS) ems:

. -5.10%
E: EER: 0.90%
i FRIERE: 1.18%
FHEHE: 1.31%
5 FEER: 1.31%
FEEHR: 1.31%
0 SlpEEE -1529%
2 Alpha: -10.98%
Beta: 0.24
4 Sharpe: -2.20
5 HiE= 39.02%
|Elizas 47.06%
8 Bz 40.00%
2018-09-16 2018-09-27  2018-10-11  2018-10-25  2018-17-08  2018-11-22  2018-12-06  2018-12-2 9-01-03 EAEE: -8.17%
BAOEE FRRFEL
W — =ERse) ¥ — FiR300 SER%) BAOEE ML 2

Ilq\ Eﬁﬁﬁﬁ



HEHBISIESK

RER

iz

FeARE

SYNEE!

=
=

AT

e

002027. SZ

I3 ARA

25000

6. 96

2018. 09. 18
SE 6000
% .20180919
SE 6000
Ji% .
2018. 10. 18
SE 6000
Ji% .
2018. 10. 22
SE 6000
% .20181023
SEH 6000
% .20181024
SEH 4000
Ji% .
201810. 29
SEH 4000
% 20101030,
SE 5000
% .20181109
SE 5000
% .20181114
SE 5000
Ji% .

5. 56

139000

-21.11%

14. 65%

000651. SZ

1% 7L 28

1200

39.63

20180919 3£
A 300 iz,
20181022 3£
A 700 %
20181029 3£
300 A% .
20181112 3£
A 500 f%.

36. 34

43608

—8. 45%

4. 60%

002632. SZ

B

7500

7.55

20181120 3%
A 1500 i,
20181206 3%
A 6000 fi.

53475

5. 63%




HEHBISIESK

20181205 3K
A 400 %,
603043. SH| )" MiEEZE | 1000 25. 81 27.83 27830 . 839 2.93%
IRELRTE 20181206 7.83%
A 600 %,
20181205 3K
002202. SZ| & X EHE | 5000 11.24 | A\ 5000 B4 10. 24 51200 -8. 90% 5. 40%
KB
. 20190108 3£
300498. SZ| I& KB4 | 1000 27.10 27.35 27350 —0. 189 2. 88%
L A A 1000 JiE. 0. 18%
REZ#K PN E| ENIEE LA YRR BSE
D EATIE BB E RS, Tk
WA R Tl 2) ARETEAE
o, Wi TUL WIS FgkS:
20180918 LN | #&; 3) Adl—ZFM A 30 12 7TE
pA =R
AR 6000 it | AFIREL, 4) il 2018-2019 /A
FseHL EPS 43508 0. 57/0. 67/76, *F
N PE 518 14/12 £5. 9) BT 150
ALNIB o A, AN 9.9 TTAEF
. 20180918 SEA | IEMIEk; AAEAR: A7 MVl 39 S A A VARSI
KA R ) 20181021
600 JI% TR A J A
20180919 LN | RFF 2 ek, AH1E B2 7 SR A5 .
T SEN | M ek, AR s
300 i .
FEFETERR RN B X 3, A Bl TN 5 ST
] 20181015 SEN | sy, AwRIE LA, W5; DL bk, e
Gy 20181112 ‘
400 Ji% . RIT. FOpEREE
2t
| D AFMEERMG, SEANEE T AT
20181022 3£ =
X 1000 [ BRI, BEFEEIER 5% 2) A
TEA 1 o 00g o | VKL 1600 12, AR
4 400 H&k* —eRG IR ERIALE, [ERA] L
S| R 2o SR SR A R 7




g o

I

HEHBISIESK

FERs BN/ A A (55 B A ARA

TR AN F KN BPAMIEL T, ARSI Tk,

BREZR UEPN = FNEEH ok = HHIER BT
3) H T HATEEA AT AL TR R
AR AR WIE, HEEH L
©, JEUIRES R EZES G .
D AmWSfabr Rif, K EHE, &
20181112 RN | EI GBS 2. Ei/EH I,
300 Mg | SRR s E RS, SR =5
Ji KA fi7; 20181120 | &[G 40%LL F, %F 4w HEl
XL 1200 | BH AR, BRI SRR 2 1 f
Bz LA, 3) AWM HATTE 20 £
feki, AHEENE .
L. AR SmA BRI T A4 1,
TR 5 PSRBT P 1227 i PR 2 R
EEEO N bR E =¥ aveul TR 272l A /e S
. | 20181120 SEN | BTl AN AHE K .
WL s N
1500 MEEG | 2. MMSMERE, AW H AT A5 E
IC, FAER I 224U Br s
3. MIGERE, AF s AL
GURIIN BL,  Frakid BUR MR BOR
.| 20181205 SN | APk, DR BE R
IRPARE
400 .
20181206 KA | KAk, MAATVE TS50,
SNEHL | 5000 g RE | (BB E .
.
Z 5 N

2 W77 N T BRI DT R LS AT AT, SEN/ S it 2 LUSE & 38 0 T2

ABUBE AL AT, KN /SEH 0B FHZ0UA 52 S YR AL 5 R 1 %0, 2 1% EIERL . 225 Je1E “ A I BE 4" Wi H b

IR AAE ks Cln 2 H RS 45 5a



HEHBISIESK

3. BAIKAT (BT M SEGTENEK, WRIZIER I REECERTEG TN KT (BT B B8R KRR AL,

B MASAERRAZ -
4y BRI IR300F R BUROHT s AL, SR IRET— 52 5 H AN .

5. BRARER O RTIE MR SU I, BNABIS R A & OIS L IR - 15%F oy 1L 20347 1452

P R : rh XU

ERXTR: R EE .

FRERA s AP TT DB BOR . BRI e R, FUREE S, EURRIRGEEE IR SN, BB A HE90——100%,
PRI EEAS 7= it v RSP i, T A AR A R R P %

BB KBRS RAY, SRR, BAKHSE PRSI S T . B TR AR S 198, e kiR,
AR AR RKIIBE, KRB Z AR R T, (A A M e TR AT, AR IER, 3 A B e
LI, WA, R

R FER: BERIIE AR WA IRKHIATENE, BEIRIATS Iy BT RER RS, R TR RERIbLZ, ERATIEERIES
BB IAERE -

GEBHI s o FEE 2 R v BRI S B A PR 2 R IE S 80 B8 M 55 A%

TR B M3 B P ERESR L 2 52T HOUE SR B0 5T B W DO SR FRE M IESR BB, PRIESR & IR F B 200k B
ERIIE, HTIZEEE TIEE RO, RIS AET A SO 1A BOE T AT, JISRISE A IR, SER AN AR
=7 BRI

BT AR T PR MR SR B4 A7 R 2 FIE SR BB AR Dy B ) B 7 SR I S BB ) e 55 (ke 2 — - ASIA
TARRFRATH) “CUEFFIE TR

FRACHR W] AR RO AS AR BT A, REASIVFAT, AR RN AR UAEME A #R . Rl kRSEGIH.

RS T :

A A, BB FREI . Ao R RS BB AT REAR IR AR 15 A1 3, B3 B2 78 70 1 AR B3 BB I e 55 v
(K DU »

L. BRFEAEIFBEBIR I 55 5 5 18 AR BB RSO AT AR BB XU -

2y AT R HAESR B B S A ) R 55 AN BERA DR BT 5 IRAG B A B 2 AN 24 Kk

3y A E] RHAESF BB SR AL A BT WA E PRI ek, A REAEAR T T R KA AL

4y AR B BRI, W REAEAE ANER . A4 B AR A KUK .

5y AT HAESF BB I AT REAFCEIEAE ARG, AN B A B B IR A7 AR R AT v R s A T, it R
PIEBTSRE R ARG B AT RIS 5 4, BB T UM A A R R B A A DGR T 284

EIRRSHB RN FIAEE BT, R BE VIS 51 W $5 5% 3 4 S AIE S 5051 AR 55 9 T s ) 4 78 XU MR e S 0430 B 3 1B 4 2R
CIECSE



HEHBISIESK

HHRIERM EEE DO
Mk PRYIAR X R H B8 1785 4Rl K JH 6%
Mi4: 518048

HiiE: 0755-82707777

A % RS . 400-188-3888

ANE]HE: www. chinalions. cn



