LS

== | PiHENHRLE]

CHINA SECURITIES INDEX CO., LTD.

2026 4 4 F| JRAREF V1.0

EiEEEM T AR R EE L Bl B R TgRFI 5 =

I e A AR B He A 4 AR R B R B VA R T LR K e 2 M R

B9 Fi B AnfE R o 4 B AR R R

FHERGEEAAERGEE LA GHRETL.

— HHRAEAKRFRD

» RE A B AT B R BLE, A

T8 B A R 8 Bt A F XA R A A o PR A

PR FEM T R | B SSEE;%Z‘;E%EE;‘%;?HIW SSE Market-Making 950405
g == v e :

[ 2 thi5] 5/95 #8%% | FifR 5/95 Proportion 5/95 Index Equity and Bond 5/95

FIEE R M AE | IR SSE Market-Making Equity | SSE Market-Making
18 5 W] 10/90 25 %% | FEAE 10/90 and Bond Constant Equity and Bond 950406
= | X Proportion 10/90 Index 10/90

IR MR E | R SSE Market-Making Equity | SSE Market-Making
1% A 15/85 45 38 | FLAE 15/85 and Bond Constant Equity and Bond 950407
= | X Proportion 15/85 Index 15/85

IR MR E | R SSE Market-Making Equity | SSE Market-Making

18 5% o] 20/80 29 3% | FLAE 20/80 and Bond Constant Equity and Bond 950408
= | X Proportion 20/80 Index 20/80

R EEMRE | i SSE Market-Making Equity | SSE Market-Making

18 % A 30/70 45 3 | FE4E 30/70 and Bond Constant Equity and Bond 950409
= | X Proportion 30/70 Index 30/70

= HEEHAER

A A DL 2022 4E 12 F 30 H R FLE, DL 1000 & 4 k.

= HARBEH E

AR ER R B 7 o BT P 25 77 A Ak By 7 T B A A 2K T e A L Y e 2K
K&, EE—RHE ¢, HHEMRERLT:




== PiEESERLE

CHINA SECURITIES INDEX CO.

2026 4 4 F| BRAE V1.0

il K& AR
R E LHE 50 208 25 48 8k H00016
A b FE B A A B A 8 R 950245

M. HAREITH

TEAE— LI ty, BEAfm R AR E W TR

B H AR f& B E BHERHE
b AR 5/95 5% 95%
R B 10/90 10% 90%
R R 15/85 15% 85%
I B 20/80 20% 80%
I & 30/70 30% 70%
. BHEHE
FBEAE AKX

2 .
B, = BE M, x ) WL x (1+ @a kA EmkaE, )]

=
He, WEW.,i=12 ZAr-AELRERGHRLEE O ERE,
WA ST REE 0= 12 BT SR NI A B B R —
CERU I CEE N £ RS R EP 2 L1
i A
1. TR
BUEFFLHE—K, HAEREL2HAEFIA. 6 A, 9 A 12 ANE—

2



E__‘ ¥ = NS
==| DiEESERAT 2026 4 4 Al ik 5 V10

NEME T —RZH.
2. i B R

R DU T R A s A R AT G iR, Lt 5 4 sl



