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HEERIEEH -25,000,000
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HAZR O] 73 oWl &= 425,500,000
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B. BIKREMEBAR/NIEF - EHA 30 BRE -
C)EEETE
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2. IBEETE
(1) IZ=E53= 30 1880 :
A REDRSEEAZMEIRESTEZ TESEREL (Price Index)(AEER
ERFIFEZE)
BH = (EERARGIARREIADE/IRERE) x EEEH

Liy CiXFiXSijpy XPiy

x 5000

Index(t) - Divisor )

n= IS RYE

Pig, = | FLARRAE t BROBRT AUE MBS

Si, = | LA IRTE t BRORITIRE

¢ = BEBEGY - NBEZANARTI NS REE LINNE -

6 X fi X Sigy X Pigy = 1 A IREE t A0 T IRBA S RRTIIE
Divisor = TEHRE ; WEREMHBREELIERAT TP HERIICETHEEE
A, ERA RIS R MR A IR BB - RS
SRR = A 1 BISERH

51 1 BAE 2SR S R AR + B8V HHEET
X( 51 1 B 2 BB R B AR )

1 HEIRER 2016 4 12 A 16 B - ERISHERES 5000 & -
52 R IR AR B ISR S R T B

?:1 C; X fl X Si(launch) X pi(launch) + launch = %'HH °

B. ARE 1 XS5HWEE - %% 1 Xk "HIIEE, (Total Return Index)
(BERERAEE)
B D IR EE

B = X EAEFH
= HH a8 2 IR E

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

X 5000

Index ) =

DivisorTR = "#RBlEE , ZIEEIRE
O RREE - IREREGEE AT
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QA EHREEE - HEREGEH - BITRE - FHRHESHE  REEREEL
g) "TIP Ie R RS EFEE RIEEA ) PHE -
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(IREBRBEGREBEEEZEH LS " EERBEGEHERRA
ERZEMEABIBEER -
(D) &R NT)EN - ERSERRIBZBEAL
1LEBERT
F—E=ETEER 30ETF B REMER BN TS 30 i5EFRIEN
B3R - MUE/NERHRBEE (Tracking Difference) R EIREER Z HZ - &
BASMURZBRHAFARFESNETEZEEAT - BIREBZENIEE 13
SR I0EEAIKRNESE  FREERERESHONIKE - A @ &
E¥EFHRIBIEZ T - Al B EDR K BREISL TG _EhE BTIEEIAL
TERREUFKEUR  LEASRBEERARELERE  BIREES
ERETEEKRENS SRR E BRI E & E Bl i BRI EE
. SIERECREASHEREESLLA - TULEEBEAESERNIRE
He  HERFHNERHEDE -
2R EHRS AT
ARBIERNEDTT : THREFE N ERXSHEREBNASIEX
B DIFELEREEE AR B EERS ASBICRERT - BTA
A - IREIBES -
BAIEBUIRHEISIEREN | EECEEREEZEEIRER)NGEEE
i - WEARIIE AT BRGNS EITECE -
CERESKREAGNMENEHENEEEEWETHE -
(D)EERREZNEERIR ZERIER
1E—E2ETFEEH I0ETF ET A REEEEER T 35% 30 f58ERR
EER - & UE/NENHREEE (Tracking Difference) B EE - Bt RBEEE
ZEHSESHEHEBERIRZER  NHESERENERE 2N - HEt
SRAWT :
Tracking Difference = NAVt.1/ NAV (- INE30 Index t+1 / INE30 Index t
=1D t+1
ARKIEASEEEREZNES DS/ ERFEHRESEBERE - T EERR
B REFENKREA s SR ENESERBEERET —X
RIREHmM - StEEREEFN AN EE 8RR R SR AR5 A IS
£ . IS MEERRBENBEE - REMSENZEENGENIET
RIBRED  ABRBIEN R ERNERWE(Ee e/ VEEN S 2R -

2.TT%5% 30 158U ERENMRE
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B MR/ Z - 5% 30 185818 2017/4/5 £ 2017/6/30 Z&TERENRY

[z —1%%%-6.28%

6.48% -

mIZEE%R 30 kO —HRHEHBRETHRMS-
ICEAREIRYE H @R RRZ RN & (-6.28%)-(-6.48%)=0.21% - H

IWER#AOIFZ - TS5 30 BERRMNR O —EEEABEHERE
SRNRFTHM - SFEt LE55% 30 i/FHRFTHEMIRE—EGER FR)

SEY s go | LEER30 [ THms | T

non | BEHMED [30EmR | 0RE- |0

iy —feE AR | SHEB-1 | EERE
B 5

2017/4/6|  -1.19% 119%| 119%|  119%| 0.00%
2017/4/7)  -0.01% 001%| 120%|  1.20%| 0.00%
2017/4/10)  -0.12% 012%| 132%|  1.32%| 0.00%
2017/4/11)  -0.60% 0.60%| 191%|  193%| 0.02%
2017/4/12]  -0.53% 0.53%| 243%|  247%| 0.04%
2017/4/13 001%|  -001%| 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%| 198%|  199%| 0.01%
2017/4/19|  -1.24% 124%| 319%|  3.26%| 0.06%
2017/4/20 019%|  -019%| 3.02%|  3.07%| 0.05%
2017/4/21 138%|  -138%| 168%|  1.65%| -0.03%
2017/4/24|  -0.29% 029%| 197%|  1.94%| -0.02%
2017/4/25 140%|  -140%| 059%|  051%| -0.08%
2017/4/26 0.22%|  -022%| 037%|  0.29%| -0.08%
2017/6/12| -1.09% |  1.09%| -327%| -3.31%| -0.04%
2017/6/13| 0.28%| -028%| -356%| -3.59%| -0.03%
2017/6/14| -0.04%|  004%| -352%| -3.55%| -0.03%
2017/6/15| -0.05% |  005%| -347%| -3.51%| -0.03%
2017/6/16| 0.66% | -066%| -416%| -414%| 0.01%
2017/6/19| 0.80%| -080%| -499%| -491%| 0.08%
2017/6/20| 0.62%| -062%| -564%| -550%| 0.14%
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h -

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 2155

AETR/BERERES  MAAFOTARSFOREERRRIVETERE - 88
AETNFE RS EERFAETEREMRSE - FETERERS RRE - EEHEMEAR
GRERRERBAS ' ETERBMSRDERIZE R - IEF RR ERFEBAE S F
BESFEREBEZREE  LIEEEZBRBTUNESZHR - 25 RRLI-RRS Ak - BlFi
ARERERES - BERDBHER—RMSIOT RIS ERKE B - 85 RERT
BRERBW  RESNEXER - SHER - FXER  EXRER - REMERS) - A~
HIFAKRER—E - READNBIEMREESENNER - FRENIEBEES
AIEFRIARBRESE  ROoAGEEESREFTERER  BFIESEZHBEERIE
{E12% % - Alpha - Beta & Sharpe B%) 0] 2 EREFE FIREEEERBIBEREN
SR "ETEYUNNLEFTEHER 5 (https://www.sitca.org.tw/index_pc.aspx)
& -
TNINATREREARS 7 BHERERR
— - SENRBEEP T ERE
FEZDEEZNEHZENTIR - B2l EHaNER e 2B ER AT
PR EERE 2 IR AR AE - RIS AR E AR SeEEER ST EENER
MBEES 7 kg -
— EEREBRZER  AESRETHRBESR  HPALEERSRIBRUEAR -
RLEXUREARIFBVERRBIREH  RH AR VT REBVELFE -
CRBMARZER  AEEREENUES AR NRIMSEEHNTE - HENES
R AERKIERT - CJgEELREERERE - EMFEREHSHE  SNES
oA ERELNEANBR 2R PHER - REEESFEN - TEERIE
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