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e I . AEFE i b Beta | Sharpe |[sgi#5F 1P| FL & H41(2013/11/30)
s & Tn R [ em [ 1y [ 2y [ 38y [ sy [z&r| 2oy [ 2y | 3y [ sy | 1y | 1y [2014183 1#,5[{EJ,)|7WN(E|;EJI)
ok fe B2 -
1 [EP SRRy I EL & AT A USD | 427 | 875 | 12.01 | 21.33 | 16.87 | 55.09 | -0.20 648 | 827 | 9.89 | 12.02 | 0.64 | 048 |2014/1/3 - 17190.15
2| RO B & AQ T EUR | 429 | 3.72 | 7.83 | 1619 | 14.32 [ 58.60 1.00 611 | 596 | 646 | 8.00 | 0.09 | 0.32 |2014/1/3 - 17190.15
3 | SR L & NID | -1.55 | 0.05 | -544 | -383 | -548 | 1574 | -0.96 871 | 657 | 655 | 7.25 | 093 |-0.20 [2014/1/3] 1915.2 -
H- BERERE
Benchmark-7;J# 433 [ 827 [ 977 [29.16 | 3.13 [128.14| -1.17 [ 7.24 [13.72 [17.38 [23.40 | - = = = =
4 |4 FINGEEE & ‘ NTD | 147 | 7.4 | 2771 | 5217 | 2657 [124.03 | -1.23 6.56 | 13.02 | 14.86 | 20.13 | 0.07 | 1.06 |2014/1/3| 3024.46 -
5 |[FFINGHITH & NID | 1.74 | 5.17 | 29.49 | 62.50 | 40.24 |152.32 | -0.96 843 | 13.96 | 16.15 | 19.96 | 0.07 | 0.88 |2014/1/3| 3307.43 -
6 |7 g 2EE L NTD | 6.82 | 15.14 | 23.84 | 4434 | 250 | 8593 [ -0.02 7.77 | 14.67 | 17.87 | 1934 | 1.01 | 0.78 [2014/1/3| 5221.23 -
7 [EHEn L & NID | 156 | 7.14 | 5.76 | 22.51 | -0.68 | 57.74 | -0.75 7.83 | 1622 | 1681 | 17.92 | 1.05 | 0.19 [2014/1/3| 4207.99 -
8 | piEL = NTD | 1.10 | 808 | 729 [ 1851 | 213 | 37.94 [ -0.82 514 | 889 | 10.52 | 10.80 | 0.68 | 0.35 |2014/1/3| 4415.37 -
9 |wahE#gle NID | 294 | 838 | 816 | 2475 | -622 | 44.63 | -0.12 8.53 | 15.27 | 16.14 | 1848 | 1.13 | 0.25 [2014/1/3| 1071.52 -
10 [l Elegl & NTD | 2.89 | 839 | 14.01 | 19.82 | -841 | 48.76 | -0.83 846 | 1598 | 18.53 | 2143 | 049 | 043 |2014/1/3] 1350.01 -
11 BB s L & NTD | 7.98 | 21.88 | 29.03 | 61.54 | 30.31 - 0.00 992 | 16.05 | 19.11 - 1.07 | 0.74 |2014/1/3| 76147 -
12 [y als NTD | 000 | 349 | 7.90 | 1653 | 475 |97.70 | -1.15 6.59 | 12.41 | 1570 | 1898 | 0.82 | 0.30 |2014/1/3| 1069.62 -
13 | b 37— #i3ls NID | 4.86 | 11.68 | 19.06 | 2693 | 139 |126.72 | 042 6.64 | 13.06 | 14.60 | 19.41 | 0.89 | 0.73 [2014/1/3 | 2406.69 -
14 [Pyl E NTD | 045 | 12.82 | 1678 | 32.01 | 12.04 [110.55 | -1.16 7.16 | 13.83 | 16.60 | 21.33 | 0.51 | 0.60 |2014/1/3| 2818.29 -
o Benchmark- ! 10.15 | 17.12 | 33.62 | 55.58 | 57.26 |137.50| -0.74 | 8.68 | 9.78 |12.73 |16.33 | - . . . .
15 |F [FE BBl EE BEL & AGLTY) USD | 873 | 13.73 [ 28.62 | 49.61 | 4623 [107.49 | -0.34 9.22 | 11.68 | 14.15 | 19.57 | 093 | 0.78 |2014/1/3 - 402.4
16 |7 B3 A= SRR & AGT) USD | 11.06 | 24.86 | 38.00 | 62.77 | 5895 |177.71 | -0.13 9.28 | 13.29 | 1520 | 1857 | 0.84 | 1.00 |2014/1/3 - 1214
17 | B mASR R E AGY) USD | 577 | 1675 | 34.28 | 60.24 | 60.15 |185.69 | -0.71 8.59 | 12.30 | 15.68 | 20.09 | 0.75 | 0.98 |2014/1/3 - 1181
18 [F 1% 3 was It LS A2F USD | 10.58 | 17.65 | 28.28 | 44.65 | 44.20 | 91.51 | -0.17 9.95 | 12.67 | 1575 | 1840 | 0.98 | 0.72 |2014/1/3 - 912.03
19 [E13 i B IR RS L& A2 35 USD | 8.02 | 1849 | 33.98 | 46.72 | 3142 [126.22 | -0.38 8.95 | 12.07 | 16.07 | 19.83 | 0.79 | 0.94 |2014/1/3 - 391.58
20 |1 BB F gL & ADS USD | 9.04 | 14.88 | 32.03 | 47.86 | 42.98 |107.59 | -0.43 1029 | 12.81 | 1514 | 18.67 | 1.01 | 0.78 |2014/1/3 - 1380.54
21 [HFIBERLE - VRIS FL S AATE USD | 10.13 | 17.01 | 27.35 | 50.27 | 54.68 |117.52 | -0.03 9.35 | 1242 | 14.65 | 17.94 | 0.88 | 0.74 |2014/1/3 - 231.14
22 |WEn SRR S NTD | 9.67 | 12.59 | 2142 | 25.76 | 2040 | 62.53 | -0.83 7.67 | 11.76 | 12.34 | 13.82 | 0.55 | 0.71 [2014/1/3| 513.52 -
o Benchmark-H|% 10.34 | 455 | -3.83 |21.14 |-23.88 [86.72 | -1.45 |23.13 |27.18 |28.21 [32.10 | - 5 5 . .
23 R B LEIEL & USD | 7.04 | 825 | -803 | 13.79 |-26.17 | 79.98 | -1.51 | 29.02 | 30.28 | 28.51 | 32.53 | 1.85 |-0.05 |2014/1/3 - 163
24 MRS NTD | 774 | 592 | -622 | 675 |-23.06 | 53.01 | -1.39 [ 28.14 | 2642 | 24.53 | 26.06 | 2.52 | -0.04 | 2014/1/3| 9046.71 -
Benchmark-fl 1! 3.81 | 1652 | 3.96 |27.98 | 463 |78.39 | -1.67 |14.47 |17.85 |21.63 |22.61 | - 5 5 . .
25 [FIR gL & A2 S5 USD | 177 | 2179 | -1.79 | 22.86 | -1.71 | 84.92 | -1.86 | 20.05 | 22.66 | 26.31 | 2835 | 0.70 | -0.01 |2014/1/3 - 913.43
26 - & USD | 279 | 12.61 | -7.44 | 12.04 | -577 | 82.79 | -3.11 16.70 | 2044 | 24.96 | 28.13 | 0.55 | -0.13 |2014/1/3 - 37591
27 ML & syl & USD | 028 | 21.71 | 432 | 2373 | -7.18 | 57.05 -1.64 19.55 | 21.45 [ 29.67 | 30.12 | 0.68 | 0.08 [2014/1/3 - 2252.8
Benchmark-* 17 -5.47 | 2.49 |-15.79 |-15.51 |-33.75 | 61.78 | -5.66 |22.69 |24.09 | 25.99 |28.80 | - - - - -
28 R gL & USD | -10.72 | -2.88 [ -24.23 | -24.77 |-39.90 | 53.73 | -2.37 | 24.13 | 24.12 | 2549 | 29.59 | 0.88 |-0.31 | 2014/1/3 - 355.2
29 |y gl & NID | -646 | 2.84 |-19.13 | -22.39 | -37.94 - 236 | 23.68 | 24.01 | 23.01 - 3.15 | -0.23 [2014/1/3 | 2624.88 -
Benchmark- 5% ggsr- 0.36 |14.09 | 1.35 |15.93 | -6.45 [128.89| -1.62 |17.21 |24.40 |28.80 |33.11 | - - - - -
30 |MeplS Rl & [ usD | 243 [ 1500 | -065 [ 1645 | 2242 [149.55 | -1.05 1692 | 2528 | 29.46 | 38.10 | 0.76 | 0.00 |2014/1/3 - 734.3
BRI EEL &
Benchmark-gay" 3.42 | 9.47 | 3.33 |26.80 | 5.15 [117.57| -2.31 |10.35 | 14.61 |18.48 |21.75 | - = . .
31 |FEEPEE TR )ERRELEAGT) USD | -1.23 | 515 | -4.75 | 1555 | 1.08 [136.71 | -2.01 12.59 | 14.27 | 17.55 | 26.02 | 0.82 | -0.12 |2014/1/3 - 1098
32 [BPEL 4 )& AG R BRIVIES 7 USD | 13.88 | 12.42 | 52.89 - - - -0.21 18.36 - - - 0.84 | 0.69 |2014/1/3 - 671.45
33 :qaff:aMt [P AL & ARESCR it USD | 10.56 | 741 | 44.15 - - - -0.04 | 16.90 - - - 0.89 | 0.64 |2014/1/3 - 69624.04
34 [N iy 2 & NTD | 538 | 2.86 | 13.65 | 16.61 | -11.50 | 33.97 0.18 1123 [ 13.35 | 14.62 | 20.19 | 1.13 | 0.32 |2014/1/3] 2040.68 -
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Hip ~ 2o Fagfes &3 2
s \ , Fiea ' B Beta | Sharpe [i#5] 1] 5L & /#£(2013/11/30)
s & oh R 6M 1Y 2Y 3y 5Y [s=Fl)¢]| 1Y 2Y 3y 5Y 1Y | 1Y | 2014/1/3 [{ G TED| IR D
35 [ AN T p LA NTD | 0.00 [ 7.11 | 1743 [ 50.04 | 47.34 - 0.64 | 1489 | 1431 | 17.65 - | 189 032 [2014113] 227835 | -
36 [EVELERYVpY & gL & NTD | 746 | 13.38 | 14.84 | 35.66 | 11.12 | 99.55 | -0.52 | 12.59 | 1334 | 16.09 | 17.19 | 1.52 | 0.32 |2014/1/3| 289.43 -
37 [dpb g I 0 = ST R PSSR E F A (ac) USD | -4.55 | -0.75 [-13.03 | 223 [-1143 [127.73 | -258 | 1494 | 18.17 | 20.74 | 26.60 | 0.89 | -0.27 |2014/1/3 - 13983
38 [E B AR e = SR A D L& S A (aco) T USD | -0.31 | 1242 | -9.04 | 3.62 |-14.47 | 60.50 | -191 17.05 | 19.14 | 21.99 | 24.60 | 1.17 | -0.15 | 2014/1/3 - 1310
39 [ay b puHAE {0 2 SRR BN T B P HLA F T A (aco) i USD | 464 | 1212 | 2.58 | 39.88 | 19.64 |230.22 | -1.85 | 1446 | 1637 | 1995 | 22.92 | 0.94 | 0.05 [2014/1/3 - 1033
40 [ EH 4 NTD | 10.86 | 21.52 | 1048 | 27.47 | -1.69 - 0.47 1432 | 15.67 | 1827 - 1.65 | 0.17 [2014/1/3] 1051.52 -
41 | gl & USD | -6.06 | -7.30 | -5.48 | 1859 | 5.01 15557 | 239 [ 1553 | 1672 | 1951 | 23.89 | 0.72 [ -0.10 |2014/1/3 - 2109.4
42 |l L& USD | -18.08 | -17.53 | -14.97 | 27.46 | 20.17 27874 | -6.04 | 24.04 | 23.48 | 26.42 | 28.02 | 1.14 | -0.17 |2014/1/3 - 455.2
43 AL & e i JL & USD | 156 | 1720 | 7.56 | 37.84 | 575 [100.86 | -1.54 | 14.15 | 17.32 | 23.10 | 2538 | 0.90 | 0.15 [2014/1/3 - 1910.1
44 s Y P IS G L L NID | -0.17 | 744 | 067 | 2113 | -552 | 7237 | -140 | 1291 | 1476 | 20.15 | 21.92 | 1.60 | 0.01 |2014/1/3| 2270.81 -
45 it N g s USD | 367 | 783 | 703 [ 1582 | 880 [ 8691 | 264 [ 1250 [ 17.08 [ 21.67 [ 25.85 | 0.86 | -0.17 [2014/1/3 ] 12227
46 WS-SR R & USD | 079 | 9.59 | -8.86 | 11.18 |-19.66 | 70.61 | -2.74 | 18.06 | 22.56 | 24.03 | 27.82 | 1.20 | -0.14 |2014/1/3 - 156.04
47 - & USD | -9.86 | -24.82 | -24.87 | -21.02 | -22.12 |181.07 | 022 25.09 | 21.80 | 24.00 | 3022 | 1.30 | -0.30 |2014/1/3 - 382.53
48 |Hnin NP EV R E S (TR EATTIEL NTD | -3.96 | -246 | -5.93 | 2543 | 21.76 | 73.90 | 0.58 16.89 | 1558 | 13.95 | 15.65 | 1.53 | -0.10 [ 2014/1/3| 3278.99 -
49 g SIS LEL & NTD | 062 | 7.03 | -0.78 | 1523 | 649 | 64.18 | -1.31 1174 | 13.15 | 1423 | 1528 [ 1.34 |-0.03 |2014/1/3 | 1165.68 -
50 (Mg AR g & NTD | -1.19 | 739 | -478 | 9.58 | -341 | 41.63 | -1.56 | 1347 | 1456 | 1542 | 1649 | 1.60 | -0.11 |2014/1/3| 1700.91 -
' Benchmark-%&?ﬁltﬁ 1.86 7.87 -2.27 |15.94 | -5.13 |102.44 | -2.07 11.80 | 16.15 | 19.30 | 22.59 - - - - -
51 |INGMLFF™ 3@3"'\'}%}%@ USD | -551 | 232 |-21.98 [-17.29 | -38.64 | 3840 | -2.00 | 2063 | 23.39 | 2659 | 3029 | 1.00 | -0.33 [2014/1/3 - 160.62
52 |WaEERURL & -] G WA LTI - RARR T o (574 ) USD | -0.36 | 7.47 | 14.09 | 52.87 | 20.24 | 9042 | -0.18 | 16.06 | 16.05 | 18.86 | 21.38 | -0.62 | 0.24 |2014/1/3 - 241.44
53 |igEe iR T%li% Hll - FFRPE ) AL KL - R A USD | -2.02 | 1085 | 058 | 3110 | 3.09 |128.62 | -1.77 | 1828 | 24.91 | 26.65 | 33.26 | 0.89 | 0.02 [2014/1/3 - 940.69
54 [BIH mE T S VELEAF USD | -5.82 | 270 |-17.79 | -13.87 | -33.30 | 72.65 | -2.43 | 21.12 | 22.46 | 24.31 | 29.58 | 1.03 | -0.25 |2014/1/3 - 3240.36
55 |pI# T L & A2 USD | -031 | 9.12 | -621 | 10.14 [-10.02 | 8475 | -2.07 [ 1523 | 17.28 | 1935 | 2636 | 1.01 | -0.12 |2014/1/3 - 850.38
56 | FIH EBTE Y S S AT EUR | -4.88 | 378 | -931 | 933 [-1636 | 9848 | -1.57 | 13.20 | 2095 | 22.46 | 26.81 | 0.57 | -0.21 |2014/1/3 - 1400.85
57 |pIH T E YL & A2 USD | -490 | 884 | -5.80 | 14.13 [-14.51 | 94.09 | 275 [ 1830 | 2528 | 27.68 | 34.02 | 0.91 | -0.08 |2014/1/3 - 1400.85
S8 [t b g I (F1CTT 2 SRS SPVELE T R A (aco) USD | -5.52 | 2.68 |-19.86 | -12.99 |-30.89 | 59.46 | -196 | 18.70 | 21.18 | 24.68 | 27.63 | 0.87 | -0.33 |2014/1/3 - 2077
59 [ FRIE {108 = SNERY2 - FE BIE EL2 A (aco) I USD | 041 | 7.82 | -431 | 634 | -9.09 | 7598 | -1.01 15.72 | 18.17 | 19.96 | 2523 | 097 [-0.08 | 2014/1/3 - 1151
60 | ey AR {1 2 SRS ) & B & S5 Aaco) USD | 1.25 | 13.95 |-10.14 | -3.77 | -2841 | 4525 | -1.82 | 17.68 | 21.10 | 23.52 | 29.22 | 0.90 | -0.16 |2014/1/3 - 1381
61 |t L & ATSRIED ’ USD | -0.86 | 866 | -3.78 | 23.28 - - 133 [ 1573 | 2371 - - 0.79 | -0.07 |2014/1/3 - 910.1
62 |HeflEEssgl & NID | -1.74 | 229 | -6.63 | 3.68 |-14.11 | 57.96 | -2.01 13.59 | 1544 | 17.60 | 20.55 | 1.63 | -0.15 | 2014/1/3| 6539.96 -
63 | ErE L B T EL e USD | -1.10 | 345 | -092 [ 23.12 | 939 |184.47 | -092 [ 13.16 | 16.72 | 2023 | 28.04 | 0.78 | -0.02 |2014/1/3 - 541.2
64 [EELPTSE ] HAE 1] L& NTD | 2.52 | 252 | 4.18 | 28.12 - - -0.57 13.10 | 14.13 - - 1.55 | 0.09 |2014/1/3| 247.05 -
05 |BM L P SETE (3L & NTD | 3.05 | 484 | 3.55 [ 355 |-20.28 - 059 [ 1157 | 13.96 | 15.84 - 1.30 | 0.08 [2014/1/3| 303.92 -
Benchmark-ZEp 3.16 [12.09 |-3.26 |17.24 | -1.67 (9248 | -1.14 |[13.04 |16.54 |19.09 [23.03 | - . . . .
66 | BRIV & USD | 1.86 | 11.76 | 3.25 | 28.00 | 1.09 [13346 | -090 | 13.37 | 15.65 | 18.13 | 24.27 | 0.82 | 0.07 |2014/1/3 - 444.5
67 BV & (D NTD | 3.06 | 12.62 | 485 | 2112 | 780 | 8774 | -114 | 1212 | 1478 | 1536 | 1882 | 1.53 | 0.11 |2014/1/3| 1051.57 -
Benchmark-J 7.92 | 22.66 | 25.96 | 51.06 | 35.19 | 93.26 | -0.51 |13.61 |15.52 |18.65 |22.15 | - 5 - . .
68 | FI3 R YRl & AJE T EUR | 574 | 1527 | 18.32 | 43.88 | 30.03 [102.91 | -0.19 944 | 1225 | 14.04 | 17.30 | 0.53 | 0.50 |2014/1/3 - 4991.92
69 | E1 RV DI ES L & AJ R EUR | 9.89 | 1629 | 26.93 | 53.81 | 35.18 |13842 | 0.73 6.15 | 1235 [ 13.17 | 15.04 | 020 | 1.10 [2014/1/3 - 368.84
70 |F17E BEEYVHEISERLE A2 S5 USD | 7.62 | 18.56 | 22.41 | 53.89 | 41.50 |134.44 | -0.88 | 1146 | 1551 | 1838 | 21.97 | 0.72 | 0.51 |2014/1/3 - 597.67
71 |1 YR EELS A2 EUR | 7.63 | 13.03 | 17.84 | 47.36 | 3845 |139.77 | 031 7.7 | 1063 | 12.82 | 1436 | 028 | 0.64 |2014/1/3 - 597.67
72 |p I EREY N RIEL & AOE T EUR | 7.89 | 1841 | 26.80 | 57.02 | 51.87 |112.26 | 0.00 1047 | 13.05 | 15.35 | 20.01 | 0.59 | 0.65 |2014/1/3 - 1013.76
73 [y & NTD | 855 | 21.66 | 28.82 [ 39.86 | 31.96 | 58.15 [ -096 | 14.83 | 1660 | 17.13 | 19.89 | 1.27 | 0.50 |2014/1/3| 1773.88 -
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e I . AEFE i b Beta | Sharpe |[sgi#5F 1P| FL & H41(2013/11/30)
s & oh e [ em [ 1y [ 2y [ 3y [ sy [a&rj| oy [ 2y | 3y [ sy | 1y | 1y [2014183 {A E|$J,>|71fw5,;p,>
ZIERE -

Benchmark-% 3 7.42 |16.03 | 23.44 | 44.18 | 34.28 [105.86| -0.43 | 9.28 |11.36 |14.12 |17.59 | - . . . .

74 |ING(L) = SMES @ IFY L E G 7R) USD | 3.32 | 13.18 | 11.92 | 28.72 | 11.49 - 086 | 11.69 | 1593 | 19.80 - 1.07 | 0.27 |2014/1/3 - 703.1
75 WG5S 5] - BURIR T ALSIEDS i LU A USD | 592 | 1343 [ 13.74 | 3514 | 3133 | 7899 | -0.76 | 10.38 | 14.66 | 14.89 | 18.99 | 0.99 | 0.35 |2014/1/3 - 348.63
R RN P VE & USD | 3.64 | 9.62 | 15.15 | 2539 | 35.45 - -0.94 843 | 1042 | 10.75 - 0.74 | 047 |2014/1/3 - 2304.03
77 |1 '“*ﬁ&glu%ﬂ& A6 F 7 FRETRED USD | 333 | 932 | 14.87 - - - -1.00 8.58 - - - 0.75 | 045 |2014/1/3 - 2304.03
78 |EIH R B JIEEIEL & AXF T USD | 7.62 | 14.74 | 21.83 | 36.64 | 26.87 | 80.75 | -0.31 9.01 | 1222 | 14.16 | 17.24 | 0.89 | 0.62 |2014/1/3 - 919
79 [BHENTTEURSES AFLE ATREL NTD | 3.89 | 940 | 7.95 [ 21.69 | 1244 | 2426 | -0.29 840 | 821 | 890 | 7.68 | 1.06 | 0.24 [2014/1/3| 2127.29 -
80 [MHEniEIES E"r”,iw NID | 4.33 | 1053 | 1391 | 27.77 | 1441 | 62.55 | -0.84 8.80 | 10.35 | 11.50 | 12.56 | 1.08 | 0.41 [2014/1/3| 464.38 -
81 Wﬂh?ﬁ‘??—Qﬁ*E[Eﬁ&%I%L& USD | 723 | 17.19 [ 27.13 | 43.11 | 3243 | 86.17 | -0.76 | 10.95 | 13.95 | 16.08 | 21.35 | 1.07 | 0.63 | 2014/1/3 - 328.1
AEEXA E#ﬁ%ﬁt’ﬁ?m%ﬁ USD | -1.56 | 15.68 | -27.18 | -29.73 | -48.12 | 31.52 | -048 | 2533 | 27.15 | 28.69 | 34.51 | 1.75 | -0.33 |2014/1/3 - 8218.76
83 [FIH ff] i %MAP USD | -8.23 | -0.80 [ -47.68 | -51.67 | -59.62 | -20.07 | 3.90 35.02 | 3046 | 29.73 | 32.05 | 1.57 | -0.48 |2014/1/3 - 3503.58
84 |E/% Al UL ELE A2F USD | 3.97 | 827 | 4.82 - - - -0.77 9.04 - - - 0.56 | 0.13 |2014/1/3 - 206.77
85 |EI% fi'%ﬁ“iﬁiié/xﬁ;ﬁ USD | 4.27 | 1836 | 23.81 | 28.55 | 241 | 7.04 0.25 11.68 | 14.29 | 17.24 | 2093 | 097 | 0.53 [2014/1/3 - 1448.96
86 | T2 SR IREVPIERIEEL EAGLH) USD | 3.14 | 12.68 | 10.35 | 12.09 | -4.48 | 6595 | -1.04 | 1021 | 16.04 | 21.45 | 2551 | 0.81 | 0.27 |2014/1/3 - 314
87 @*#&%H*«’z}iﬁﬁ( F 7)) — AT EED USD | 0.00 | 17.40 |-22.33 | -28.75 | -48.29 | 52.38 0.18 22.13 | 2539 | 26.81 | 31.50 | 1.50 | -0.31 |2014/1/3 - 1149.3
38 ﬁ&%ﬁé?:ﬁj k% [~3L £ B L NID | 0.04 | 3.15 | 1854 | 52.48 | 36.38 | 79.81 0.00 1553 | 13.08 | 1541 | 17.60 | 1.10 | 0.32 |2014/1/3| 3464.31 -
89 |V HHBIERIEL & A [ EIIES A USD | 6.94 | 14.60 | 33.28 | 59.67 | 61.23 |106.19 | -0.17 1046 | 12.83 | 1330 | 15.12 | 0.32 | 0.79 |2014/1/3 - 266.56
90 [F 17 il by £ AL & A2 A USD | 7.24 | 14.08 | 23.68 | 63.77 | 29.96 | 77.15 | -046 | 11.84 | 1654 | 18.84 | 24.93 | 0.83 | 0.52 |2014/1/3 - 364.03
01 |FI mlyfl] AR 2R 2 AOF R USD | 6.60 | 18.87 | 39.52 | 65.35 | 73.59 |122.54 | 0.07 12.17 | 13.25 | 13.93 | 1521 | 0.55 | 0.80 |2014/1/3 - 1318.93
92 RN TY-M&G = SR 4 FLREEL & EUR | -027 | 1.11 | -1.87 | 341 | -5.79 | 76.79 0.46 824 | 996 | 11.38 | 15.80 | 0.20 | -0.09 |2014/1/3 - 6298.92
93 |BHEHEEY-M&G = SR & FF ) USD | 002 | 643 | 214 | 814 | -4.00 [ 73.01 | -046 839 | 14.04 | 1653 | 23.18 | 0.69 | 0.05 |2014/1/3 - 6298.92
94 |3 > SR £ REL S NID | 6.80 | 19.09 | 31.92 | 42.63 | 31.27 | 60.07 | -0.22 8.81 | 11.37 | 12.56 | 14.52 | 0.83 | 0.90 |2014/1/3| 587.58 -
fsEES
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95 VWit ] sy St 55 B & -ARDRR(E 4% NTD | 2.19 | 3.99 | 234 - - - 0.24 3.98 - - - 048 | 0.11 |2014/1/3| 831.07 -
96 |figEiLil = fﬁ'éﬁ..urﬁlﬁ SHLE A&rl%é% NID | 0.72 | 098 | -439 | 884 | 4.86 - 0.19 6.84 | 796 | 8.54 - 0.84 |-0.22 |2014/1/3| 148.55 -
97 r%rﬁtwﬂm '[.Fé.,uvﬁl HEL & BrifEl NTD | 1.30 | 1.56 | -3.92 | 8.82 | 4.83 - 0.19 6.84 | 7.76 | 855 - 0.84 | -0.22 |2014/1/3| 756.55 -
98 |F/#% fﬁr'%wﬁnﬂfﬁlﬁ SIS f IVESS USD | 3.52 | 7.13 | 6.86 | 24.81 | 28.02 |121.19 | 0.10 496 | 504 | 678 | 930 | 1.07 | 0.34 [2014/1/3] 1963.15 | 1963.15
99 |EI1#% r%wnﬁ.,urﬁ@ﬁ SHEAF T USD | 333 | 644 | 6.56 | 22.98 | 2642 [113.20 | 0.1 493 | 494 | 656 | 823 | 1.08 | 033 [2014/1/3] 5413.16 | 5413.16
100 |F1#% L-,wm?é.,uﬂ—ﬁlﬁé‘}%if AGF T USD | 271 | 597 | 6.02 - - - 0.17 5.02 - - - 1.10 | 0.29 |2014/1/3| 5413.16 | 5413.16
101 |F/% ¥ 5 dil4% % 5L 2 Hedged AB-AUD AUD | 322 | 690 - - - - 0.09 - - - - - - |2014/1/3| 5413.16 | 5413.16
102 | 3 INGE M 7 il as gL & -7 [l NTD | 238 | 3.38 | 1.06 | 14.56 - - -0.02 564 | 5.57 - - 0.67 | 0.02 [2014/1/3| 2537.34 -
103 [ING(L)RentaB SR 5 £ (F7) USD | 3.10 | 7.38 | 6.67 | 25.81 | 26.80 - -0.20 6.06 | 7.67 | 9.92 - 1.23 | 0.27 |2014/1/3 - 5164.53
104 [ING(L)RentaB Rl 2 5L & (B SRl EUR | 3.05 | 566 | 539 | 23.56 | 25.15 11242 | 0.16 481 | 630 | 804 | 9.76 | 1.02 | 0.27 |2014/1/3 - 5163.53
105 [ING(L)RentaZB iRl 52 5L & F| Tl ) USD | 250 | 677 | 6.0 | 25.05 | 25.95 - -0.78 6.06 | 7.68 | 991 - 1.23 | 0.25 |2014/1/3 - 5164.53
106 1NG<L)RenmﬁT~'Fé.}LI%§Lﬁ s r@ﬁ%,,ﬁﬁo AUD | 2.82 | 609 | 7.33 - - - -0.61 4.85 - - - 1.04 | 0.38 |2014/1/3 - 5164.53
107 Wﬁh?&?}-w[ﬁ&lﬁ,,qrﬁﬁ SHLE USD | 3.80 | 523 | 5.18 | 21.50 | 25.74 | 91.16 0.13 535 | 521 | 709 | 875 | 1.15 | 023 [2014/1/3 - 2603.21
108 [3#h = ﬁélﬂrﬁlﬁ%‘}ﬁfm fisl 1 NTD | 333 | 4.17 | 408 | 19.85 | 22.24 - 0.27 511 | 530 | 742 - 0.51 | 0.18 |2014/1/3| 6614.03 -
109 |¥h = ﬂﬂ*ﬁlﬂfﬁ@?%ﬁﬁi%r IEL NTD | 333 | 4.17 | 4.08 | 19.86 | 22.24 - 0.28 511 | 530 | 742 - 0.51 | 0.18 |2014/1/3] 13911.67 -
110 z@gw ﬁé,,urﬁlﬁ 5 3L &£ BIFEL NTD | 223 | 292 | 071 - - - 0.30 5.72 - - - 0.63 | 0.00 |2014/1/3] 1762.08 -
111 |4 apIJHI[ﬁS«'ELh ﬁuﬂfﬁlﬁﬁﬁié AT EGE ) USD | 221 | 504 | 558 | 13.58 - - 0.00 3.79 | 3.18 - - 049 | 035 |2014/1/3 - 7.0498




HiB ~ 2 ?F?@g £ B2 AR

o 3 AR i [fgess Beta | Sharpe |FEi¥5F 114 3L & HI1(2013/11/30)
s § & em Y 6M 1Y 2Y 3y 5Y 5504 1Y 2Y 3Y SY | 1V | 1V | 20143 |{/RREERIIAG Y
112 |4 Bl iyl f 55 L& -BF [T ELGE 5 ) USD | 221 [ 504 | 558 | 13.58 - - 000 [ 379 | 3.8 - - 1049 [ 035 [2014013] - 6.2753
B B IS E] - - - = = = . = = = = = = - - -
113 |4 FREREL & X [ﬁS«'r@? SEHL& AARE USD | 076 | 1.31 | -048 | 843 | 14.20 | 46.92 0.03 3.55 | 3.07 | 326 | 3.63 | 1.04 |-0.11 |2014/1/3 - 147.03
114 ﬁ"%ﬁdﬁdﬂﬂig ey £ )= ZRE 55 L& S AMdis USD | 131 | 260 | 023 | 1662 | 1341 | 5126 | -0.24 600 | 9.60 [ 9.89 | 1046 | 1.66 | -0.02 |2014/1/3 - 44220
115 [Fy b o AR [0 2 SRS 2 F B B s i £ X 2 AQdis) [ USD | 235 | 251 | -118 [ 17.09 | 1514 | 93.18 0.05 720 | 931 | 9.85 | 1129 | 0.67 |-0.07 |2014/1/3 - 7784
116 |G ] ] i %5 L & EUR | 1.10 | 076 | -6.68 | 1032 | 1646 | 7647 0.00 836 | 868 | 862 | 927 | 0.83 |-0.26 [2014/1/3 - 1277.4
117 | i A i ARC B —F 5 USD | -0.25 | -0.14 | -242 | 1.51 | 931 | 28.12 0.00 2.80 | 250 | 2.66 | 277 | 0.82 |-0.34 |2014/1/3 - 1420.5
118 [INGL)Rentafi ¥V i % 3L & USD | 126 | 248 | -1.54 | 1227 [ 1538 | 79.96 | -0.03 602 | 544 | 644 | 7.00 | 1.78 | -0.11 [2014/1/3 - 217.15
119 ING(L)RentaEh?"’\'f????%lf FIRGE T USD | 0.80 | 2.01 | -1.99 | 11.74 | 11.97 - -0.49 6.02 | 547 | 645 - 1.80 | -0.13 | 2014/173 - 217.15
120 |ING(L)Rentafih ¥ i 75 L & * | Fiel GBUFEERI ) AUD | 115 | 293 | 025 - - - -0.65 6.01 - - - 1.79 | -0.02 |2014/1/3 - 217.15
121 ING(L)Remaiﬁ*Wﬁlé SHEE ) USD | 1.57 | 193 | -5.72 - - - 0.07 8.61 - - - 0.86 | -0.22 |2014/1/3 - 1382.99
122 1NG<L)Renm¥%¢’TIi%|?J?7§M FIFEHE ) USD | 1.04 | 142 | -620 - - - -0.43 8.50 - - - 0.85 |-0.24 |2014/1/3 - 1382.99
123 ING(L)Remaia?ﬁ*Tliﬁlﬁﬁﬁlﬁ F] Pl R r.,,ﬂH[) AUD | 143 | 239 | -4.05 - - - -0.60 8.51 - - - 0.85 | -0.16 | 2014/1/3 - 1382.99
124 z@gm;@%ﬁgm’“ﬁﬁ,ww% S & ATREEL NTD | -1.45 | -3.00 | -8.88 - - - 0.60 | 11.70 - - - 129 |-0.23 |2014/1/3| 635.01 -
125 mﬁwgw’“m, Y EU I????ELSBE',F\ NTD | -1.45 | -3.00 | -8.88 - - - -0.60 | 11.70 - - - 129 |-0.23 |2014/1/3| 347.44 -
126 Sty [T il I?J%lf» A USD | 124 | 166 | -2.12 | 5.85 - - 0.04 504 | 434 - - 1.06 | -0.17 |2014/173 - 3889.22
127 [Bd - T I??EMAdm(%ifn k[l USD | 098 | 1.37 | -244 | 5.54 - - -0.21 504 | 436 - - 1.07 | -0.18 | 2014/173 - 3889.22
128 |HE iy ff\ﬁi&'l WI?J?‘}ELA’ USD | 1.64 | 225 | -137 | 876 | 1675 | 65.37 0.06 538 | 469 | 536 | 651 | 1.15 [ -0.11 |2014/1/3 - 477.68
129 | n ey B "@“r@ﬁ 3L £ Aadm (RS Jf AUD | 177 | 294 | 023 - - - -0.39 5.56 - - - 121 |-0.03 |[2014/1/3 - 477.68
130 %EM&EW‘-KTA&VFEFIHIE§|§J%§L§Aadm(Yﬁr'r E | fish) AUD| 012 [ 099 | -0.61 - - - -0.39 3.38 - - - 0.90 | -0.12 |2014/1/3 - 163.89
131 |Jphisrey- E’w"'@ﬁ <3 & USD | 1.08 | 1.80 | -3.34 | 8.82 | 11.29 | 5648 | -0.12 6.32 | 560 | 634 | 654 | 1.83 |-0.19 |2014/1/3 - 2061.28
132 [Jrndiey- gmi}"lﬁé‘}ﬁﬂdm@;ﬂ E| rl) USD | 070 | 140 | -3.71 | 840 [ 10.86 - -0.51 632 | 562 | 636 - 1.84 | -0.20 | 2014/1/3 - 2061.28
133 [¥h iy W“@ﬂw AADM iU F AUD | 1.09 | 242 | -1.84 - - - -0.66 6.52 - - - 1.90 | -0.11 |2014/173 - 2061.28
134 [ S gy iy Eh S EMAadm(ﬂiﬂm F] el AUD | -146 | -1.97 | -7.86 - - - -0.88 9.80 - - - 2.76 | -0.25 |2014/1/3 - 825.69
135 [ F 1% s ] 3 @?%’7%@ IVESE USD | 097 | 146 | -6.00 | 9.89 | 16.11 | 65.08 0.00 836 | 870 | 813 | 828 | 0.82 |-0.23 |2014/1/3 - 1032.32
136 |1 TS ] 3 1 55 5L & A6-USD USD | 053 | 1.02 | -637 - - - 0.00 8.22 - - - 0.81 |-0.25 |2014/1/3 - 1032.32
137 |F 1 rirwmﬁir@? 5 £l & Hedged A8-AUD AUD | 097 | 1.90 - - - - 0.00 - - - - - - [2014/13 - 1032.32
138 | BRI (R55 BL & A USD | 2.77 | 446 | -042 | 1831 [ 22.13 [109.43 | 0.08 740 | 728 | 808 | 932 | 193 [-0.04 |2014/1/3 - 758.09
139 @E‘ﬂ?ﬁ?’?ﬁfﬁf'ﬁﬁiéAﬁ TRl NTD | 247 | 223 | -074 | 876 | 12.74 | 27.52 | 0.13 504 | 438 | 524 | 518 | 055 |-0.09 [2014/1/3 | 3932.08 -
140 [F 1% i mﬁqﬁ HE R R USD | 345 | 3.03 | 2.5 - - - -0.59 - - - - - - 20141173 - 2.51
141 [ P S g 2 5 2 S FERR T USD | -1.25 | -2.76 | -9.51 - - - -0.31 - - - - - - 12014173 - 10.5
142 [y b2 SRR g 5t = A 2SR USD | -0.52 | -1.34 - - - - 0.00 - - - - - - [ 2014/13 - 0.69
143 [ it oy = 185 2R ' USD | 263 | 813 | 4.00 - - - -1.00 - - - - - - [2014/13 - 6.94
CUBIRE
1445 5 e sl & usb| - - - - - - - - - - - - R - R R
145 | imEe NTD | - ; ; ; ; ) ) ) ; ; 3 ) - - ) :
146 | R EUR| - - - - - - - - - - - - R - R R
147 [ e R AUD | - - - - - - - - - - - - - - - -
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