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 -0.5 3.3 -1.3 -0.6 -0.8 -1.1 -0.3 -0.4 1.4 -2.6 -1.3 2.8 -1.7

 4.6 0.1 7.3 3.8 -7.0 -0.6 0.7 -0.5 2.1 4.5 3.3 0.5 19.6

 1.1 1.0 2.0 4.6 3.4 6.4 1.9 -3.5 5.2 5.9 -1.3 -0.0 29.6

 -2.5 3.2 -3.9 1.6 0.7 -1.4 -0.9 -0.3 -3.1 -4.4 2.6 1.5 -7.0

 3.9 1.0 1.5 4.3 1.3 1.5 1.8 -0.7 -0.0 1.1 0.1 0.6 17.6

 -0.1 1.4 1.8 -0.4 -0.4 -1.4 2.3 -1.2 2.4 1.2 -1.8 0.7 4.4 

 -2.4 -0.6 2.0 1.2 -0.9 -1.9 -0.2 -2.3 -10.8 5.1 -1.8 1.1 -11.6

 3.0 2.5 -1.9 - - - - - - - - - 3.4

 ( )
250%

100%
 
 
 
 

2)

  ◆ 1   ◆ 7 G62  (852) 2265 1188

www.jpmorganam.com.hk

   
  /

04
12

R1
80

c



3

 0.72

500  0.67

 0.66

 0.31

 0.69

 0.21

 %

 (Sharpe Ratio)  = 0%

0%

 %

 %

18.6%
13.4%
13.2%
10.0%
9.8%
9.7%
9.0%
6.9%
5.1%
4.3%

50.1%
21.5%
19.0%
9.4%

  A

%

 61.5634 66.0774 66.7783 63.2508 58.2096 58.6015 66.7783
 60.0885 55.9285 63.1857 55.8587 51.6279 45.1227 3.2482
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 18.4 10.9 11.3 11.4 - - 0.8 2.6 4.7 60.1
 -10.9 -18.7 -10.9 -10.0 -4.2 -4.3 - -1.0 -2.4 -62.4
 15.2 - - 5.2 - 4.2 - - - 24.6
 - -21.7 - - - - - - - -21.7
 - - - - - - - - - -
 - - - - - - - - - -
 19.9 - - - 6.7 - - - - 26.6
 - -11.2 -9.5 - - - -5.2 - - -25.9
 53.5 10.9 11.3 16.6 6.7 4.2 0.8 2.6 4.7 111.3
 -10.9 -51.6 -20.4 -10.0 -4.2 -4.3 -5.2 -1.0 -2.4 -110.0
 42.6 -40.7 -9.1 6.6 2.5 -0.1 -4.4 1.5 2.3 1.2
 64.4 62.5 31.8 26.6 10.9 8.5 6.0 3.6 7.0 221.3
 - 1.7 2.1 2.7 0.6 0.2 15.5 - 0.1 23.0
 29.6 49.9 20.4 10.0 8.1 4.3 6.0 - 2.4 130.7
 - - - - - - - - - -
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 -11.6 4.4 17.6 -7.0 29.6 19.6 -1.7 -4.1 27.6 5.4 30.1 12.8 455.7 24.3
 12.5 4.8 4.9 8.4 10.0 12.1 5.7 8.9 9.0 10.1 15.9 30.6 56.2 24.6
 - 0.90 3.59 - 2.97 1.62 - - 3.08 0.54 1.89 0.42 8.10 0.99
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29.07.11
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 60.3718 60.37 3.4 -1.9 -7.5 5.4 1,758.6

 9.1475 9.14 3.4 -1.9 -7.5 - -8.5
 9.0143 9.01 3.4 -1.9 -7.5 - -9.9
 9.2098 9.20 3.4 -1.9 -7.5 - -7.9
 9.1459 9.14 3.4 -1.9 -7.5 - -8.5
 9.3745 9.37 3.4 -1.9 -7.3 - -6.3
 9.4301 9.43 3.4 -1.9 -7.2 - -5.7
 9.2490 9.24 3.4 -1.9 -7.5 - -7.5
 9.1338 9.13 3.4 -1.9 - - -8.7
 9.2218 9.22 3.4 -1.9 - - -7.8
 9.3971 9.39 3.4 -1.9 - - -6.0
 9.4152 9.41 3.4 -1.9 - - -5.8
 9.6327 9.63 3.4 -1.9 - - -3.7
 10.2145 10.21 - - - - -
 9.8064 9.80 - - - - -
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