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BIRNARBIREXRIESR 200,000,000
HEERIEEH -25,000,000
WS 500,000
HAZR O] 73 oWl &= 425,500,000

RIBNTPRER PSR D B2 SERA/FELE275,000,00070 - BRmEEN 2D
WmEER0.22 7t - (FRTEIS 1 275,000,000/1,250,000,000=0.22)

3. NEEREREMFEREUEIOT

ICIE! BEEIRP
FEEBEFESIT) 24,725,000,000
BITHEINEUH 1,250,000,000.0
BEADFEFTEEBIT) 19.78

S{RRE = S A=

—  ESRIRHEKE
AESHEBRFRACTRED: BFRACEFEEBRA - BHRARS
ESERWAREMBMR AT  SSEEPERE 107 £1 530 AL ER
1955 10600503665 S - EPEREBENFEDRAPERDBENSEE
STRSRACTES - ARSVOERRE  WMEBSRDE  PHRDER
HMBRASWE  THLEE Y EREE -

T BEREETRONE
(ERFESZERRNGKBF REACHRBEZRI N P EREBHES 2

T - ARERBELUSEATRETA  ELREMERIEATIETR
4 DURIATRAT - B2 REWIERARSIHRENE AR RAEE -
ABASRESRERBEETROET LN BRBETRNEEA - B
MENSEBRPHE  FHASSBIAESNES AR  REOBFE
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RETPFIEMEEFEERCER -
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A &0 12 BAMREERBEBRAE/NERE - B 20%E R RERE M
ks - SMRERE 20%0KE -
B. @& A ME—1R4ENT:

a I=EHAR¥IIIEE 10000 XFEN
b E=ERBFOIBEXE6% BEXR-WRE/BITRE -

()B4 IR ERE T A
A. EHQ TS IERZ BRI EN EHRATIRKRE -
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BRIMKBEHMBEHEFRTERE - @AMIKREEASER 20% - B
Al AR RIEEBNAFER 60% -
2. HEETE
(1)IZE52= 30 1880 :
A REDRSEEAZMEIRESIEZ TEREREL (Price Index)(AEEIR
ERFIEZE)
BH = (RERARGIAZRREIADE/IRERE) x BEEEH

2?:1 CiniXSi(t) Xpi(t)

x 5000

Index(t) - Divisor )

n= IS RYE

Py, = i LA IBTE ¢ BEORHT B MBS

Si, = | IS IRTE t BEOBTIRE

o = BEBEGE - NUBHANAREYAHRES LRRE -

6 X fi X Sigy X Pigy = 1 A IREE t AR0 T IEBA A RRTIIE

Divisor = TEHRY ; WEREMHREELERAT TP FEAIICHTHEEE
A, HERA RIS BRI MR A IR BB - SRS

ISR E = 71 1 BISHRE
(ﬁlEWEZ%%&%%%E%%iEEE%%E%ﬂ)
X

Al 1 BUER Z 18 BR o IR T (B AR
Al BHRER 2016 F12 A 16 H - EEFHEER 5000 i -
it 2 EEHZEHREEI R EREE M D KRHERAN
1€ X fi X Sictaunch) X Ditauncny * launch = £ -
B. ARE 1 XSHWER®E - %% 1 X "H®EIEE, (Total Return Index)
(B2RERNFEE )
EEM D KRHERAN

B = X BEAEFH
= H#I a8 2 IR BURE

n
i=1Ci X fi X Sipy X Dy
DivisorTR,

DivisorTR = "#BEE , ZHEEIRE

x 5000

Index ) =
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B RRER - IRBFREGEE AT

REERE
= Al 1 HIgBRE

(ET 1 HWWB Z B8 7 iR ERN + EEME%Z%TE%%D)
" Al 1 HWEE Z 58I A 0 IR B AR AT

(2)ITZ5E% 30 H¥ifl e m— 154520
B = BI—HIXSRE 30 HEem—EEE x {(1+Rx(BEHIFES%
30 IR BR BBl —H 5% 30 In BN RAB-1)); REfEE R=-1
Al EHIRRER 2017 £ 9 H 8 H - EEEHRER 10000 F -

3. EIERMEAR
A TERER. REEESFRSARSKEA - BRAOMWIIM D K&K
REEAERAHEIRRE—R -
B. TWEMEEL REB1IXSHWER FEEM1IRK-
4. REIAD R R EIESR
(1) EHEZ
A BE2RETERIKRERZ U4 58/10 BHE 17 BRXSHBEZH -
EZERNEZE 4 H/10 BHE 10 @RX5H - BREEEHELE - #
REIENMDREIER 30 1 -

B. MO RBEZEEHE : SFRES 24 BUAZRERNMAMSIERA D
B IBAMDREDRES 36 BZEREREHM D RPMBR -

C. BoREMEZER R 4 B/I0BAME 17 ERZHWERBEMI
firs@zNE - Bfs 5 ERXSHWBBEN -

D. BERHEMESN KD REPREZENHI—RSBHWEER -
STEMR Y RASERMORES ZEEHE (EEREAENEH
MBERBRHBRIGEANE ) ZE2FRESIRRMERMN -

E. ERMERATNREZER AT EHAEZERZN D REEERHARB A
EBE - MERERHZARATFTEREGEER S RAZNR
PEAREZER -

QA EHREEE - HEREGEH - BTRE - FHRHESHE  REEREEL

g) "TIP Ie R RS EFEE RIEEA ) PHE -

3) BRRBEGRIEERA

v
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A. BERBEGREEER 10% - AIARRAR D RERE -
B. MMESEMEZMORENH - BMMERNKREBREBESHE -
C BoKEBRRBEGEKESEEZRENS "EHRHMBEEGBERRA

B
ERZETEAEIBEER -
(D) ZBAT)EN - ERSERRIZBEAL
1LEBERT
F—E=ETEER 30ETF B REMRER BN TS5 30 I5EFRIEN
B - M&/NEH®EEE (Tracking Difference) R HISES BV BHEZE - &
BASMRZBHAFARFESNETEZEEEAT - BIREBZENIEE 15
SRI0EEAIKRNESE  FREEREEESHONIKE - A @ &
EHFHRIBIEZ N - A2 R REKF PRSI FT A _EmERTIEEEL
TR ERBUFRIMIE KB RIBEBEERRELRDE - BIRERSE
ERETEEKRENS SRR E BRI & & Bl ik BRI EE
. SIERECREASHEREESLLA - TULEEBEAESERNIRE
He  HERFNERHEDK -
2R EHRS AT
ARBIERNEDTT : THREFE N ERXSHEREBNASIEXR
B DIFEREREEE AR B EER ASBICRERT - BTA
Mk - IREIBES -
BIEBURHEISIEREN | EEWCEEIREEEIRER)NGEEE
i - WEARIIE AT E AR B EITECE -
CERESKREMASMIENEHENEEER W ETHE -
(—)ﬁﬁ%iﬁ,ﬂ’f@ﬁﬁa%Q%EEEZEEH:@&

—EEETEEXEIETF ESRRERREER T35 30 f58ERR
E’J@%& - I ER/)\iBHHREE E (Tracking Difference) B B1E - BHRBEE X
ZEHSESHEHEBERITZER  NHESERENERE 2NN - HEt
SRAWT :

Tracking Difference = NAV.1/ NAV - INE30 Index t+1 / INE30 Index t
=1TD t+1

HARGEASEBRARERES US/NERFERESEBRZ - ZTHER
o REFANREA @ e AR ENE S ERBIERE T —
RIS EHRM - StEEREEFN AN EIE 8RR E SR FA RIS E M
£ . IS MEERREENEBE - REMSENZEENGENIET
RBRED  ABRBEN R ERNERWECe4E/\EENZ 2R -
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2.TT5%55% 30 ;52U ERERNMRZE
B RRoliSZ - T555% 30 1588 2017/4/5 £ 2017/6/30 RETER AV

[z —1%%%-6.28%

6.48% -

m ISR 30 kA —HRHEHBRRETHRNS-
ICEAREIRYE H @R R Z RN 5(-6.28%)-(-6.48%)=0.21% - H

IWER#AIOIFZ - TXE% 30 BERRMNR O —EEEABEHERE
SRNZRFTHM - SFEt LE55% 30 iFHRFTHEMIRE—EGER FR)

=E: s go | LEER30 [ THms | Txms

mon | PEHMEE [30EmR | S0RE- |

iy —(EEEE | W1 | EERR
B SR

2017/4/6|  -1.19% 119%| 1.19%|  1.19%| 0.00%
2017/4/7]  -0.01% 001%| 1.20%|  1.20%| 0.00%
2017/4/10]  -0.12% 012%| 132%|  1.32%| 0.00%
2017/4/11|  -0.60% 060%| 191%|  1.93%| 0.02%
2017/4/12|  -0.53% 0.53%| 243%|  247%| 0.04%
2017/4/13 001%|  -0.01%| 243%|  246%| 0.04%
2017/4/14 034%|  -034%| 209%|  211%| 0.02%
2017/4/17|  -0.31% 031%| 239%|  243%| 0.04%
2017/4/18 042%|  -042%| 1.98%|  199%| 0.01%
2017/4/19|  -1.24% 1.24%| 3.19%|  3.26%| 0.06%
2017/4/20 019%|  -019%| 3.02%|  3.07%| 0.05%
2017/4/21 138%|  -138%| 168%|  165%| -0.03%
2017/4/24]  -0.29% 029%| 197%|  1.94%| -0.02%
2017/4/25 140%|  -140%| 059%|  0.51%]| -0.08%
2017/4/26 022%|  -022%| 037%|  029%| -0.08%
2017/6/12 | -1.09% 1.09%|  -3.27%|  -3.31%| -0.04%
2017/6/13| 0.28%| -0.28%| -3.56%|  -3.59% | -0.03%
2017/6/14| -0.04%|  004%| -3.52%|  -3.55% | -0.03%
2017/6/15| -0.05%|  005%| -347%| -3.51% | -0.03%
2017/6/16| 0.66%| -0.66%| -416%| -414%| 0.01%
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h -

2017/6/19 0.80% -0.80% -4.99% -4.91% | 0.08%
2017/6/20 0.62% -0.62% -5.64% -5.50% | 0.14%
2017/6/21 0.61% -0.61% -6.29% -6.08% | 0.21%
2017/6/22 0.65% -0.65% -6.97% -6.68% | 0.29%
2017/6/23 | -0.37% 0.37% -6.58% -6.34% | 0.24%
2017/6/26 1.15% -1.15% -7.81% -7142% | 0.39%
2017/6/27 | -0.29% 0.29% -7.49% -7.15% | 0.34%
2017/6/28 | -0.69% 0.69% -6.75% -6.51% | 0.24%
2017/6/29 0.32% -0.32% -7.09% -6.81% | 0.29%
2017/6/30 | -0.57% 0.57% -6.48% -6.28% | 0.21%

RERER 255

AEESRBEREDES  MAAFOTAESFOREERARRIVETERE - 88
AEETNFEERBEEREUESEREMRS - AETERSERS RRA - EREMER
GRERRERBAS ETERBMS RO EZE R - IEF RR ERFEBAE S F
B FEREBEZFEEZ  LIFEEEZRBTFUDEZHR - 2S5 RRI-RRS Ak - BIF
ARFRERBRES - LERDBHER—RMSIOT RIS ERKE ER - 85 RER
BRERBW  KEZNEXRER - SHER - FXER  EXRER - REMERE) - A~
HIFAKRER—KE  READBIZEMREESERNEE - ARREES
AIEFRARBRHEE  RoAGEEESREFTERER  FIESEZHEBEER(WE
{E1Z#E5%E ~ Alpha ~ Beta & Sharpe E%) 0 2P EREF SR EGELERBEEREER
ZREEY "ETEYNNLETEHEFER 5 (https://www.sitca.org.tw/index_pc.aspx)
& -

BIRE

FANRTEREARS 2 BEREAR |

—  ERBEEP AR :
AESLIERBNERANER - BEENREAENERLE R SRR AT
PR R ARAE - BURM A AR TR S R BRSNS
RIBEED AR -

T EXRAERZEAR  FESRESNNSER HOPLEXASAEEMELR
SUEXTAARBEYESEREY AR Y REBNELYE -

RBHAR AR | ARSREBNIEEETH BT BEBNTE - RENES
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