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Mt : http://www.cfsc.com.cn/

(50 ) ®LIEST (LB ) ESHEREBRIBRAA

£7R . BB E L X BT EE R #E76505205%F

it - EETIBRET X AR R 68S AT A Bl /084K 801E
EERKRA XK

BBiF : 021-38602377

£ & : 021-38509777

BRRA 1 B
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http://www.stockren.com/

RS BE : 400-821-5399

Mt : www.noah-fund.com

(51) EBRRESHERRAA

Frr . EBHIRCX R HKRI90525#2F
Ittt - BT HSC X H B 1955 3CEEORE
EERRA | EX

E8i% 1 021-54509988

£ E : 021-64385308

BRRA BHR

& IRS 8% : 4001818188

M4k : www.1234567.com.cn

(52) EBFRESHERRAA

E7 © LTIl O X137 ER685F375451K449%F
It - EXETIER XA B8 11185 B8/R % Hi E Fr KB 903-906 =
EERRA 5308

E,iF : 021-58870011

£ E : 021-68596916

BRRA @ K&

& RS ®BiE : 4007009665

Mk : www.ehowbuy.com

(53) LBKEESHEREBRIBRAA
E7 : LR X S AER5265 218220

ottt - EETERFXEER KESSSE MR EFRBRELE
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http://www.1234567.com.cn/
http://www.ehowbuy.com/

EERKRA | KRB

BiE : 021-20691832

£ & : 021-20691861

BRREA 2R

& P BRS BiE : 400-089-1289

Mt : www.erichfund.com

(54) MABEERBEERAF

EPT - A ERH XA K225 Z R AEL0Z
Mttt - AR EAKEBA RG2S ZRAELE
EERRA  EF

B8i% : 021-20835789

f£ & : 021-20835885

BRRA : Ak

% P RRS ®iE : 400-920-0022

Mt : http://licaike.hexun.com/

(55) RIIXFRESHERRAA

27 RYITHZ HXIRERES047T5 KRBT KB, JE T
B o ERYNTH S 5 X B Gl B% ) BF 12 AR [ b K [ B4
EERKRA : B

BBiE : 0755-33227950

& & : 0755-33227951

BRRA BEXT

&P BRSS BiE : 4006-788-887

_2 7_


http://www.erichfund.com/
http://licaike.hexun.com/

Mtk : www.zlfund.cn, www.jjmmw.com

(56 ) 438 (HM ) ESHEFRLF

7 - N RMX R HE N —FAg 12185 148:202F
Bt - AT E MM TREIX IR KiE3588 5184 K[E 1245
EERRA : BT

E8i# : 0571-81168051

2 E : 0571-26698533

BRRA K8

E Rk eiE : 4000 766 123

Rk - www.fund123.cn

(57) AkRTRMEREERALA

P : AL R EARH XL MR AP & 275 B55 #3201
Dtk ;bR EE XL IR 8275 B 55 #3201
EERRA : FTHE

B3E : 010-59393923

£ & : 010-59393074

BRA: ENE

&7 BRS5 ®iE : 400-059-8888

Mk www.wy-fund.com

(58) tREEMERZEBRHRL A

EPR - JEIHEE X A% #65 1989/21008-1012
it - bR EEX % #65 1#89/21008-1012
EERRA  BRF
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http://www.zlfund.cn/
http://www.fund123.cn/
http://www.wy-fund.com/

BBiF : 010-57418829

£ & : 010-57569671

BREA B

RS BE : 400-678-5095

I3 © www.niuji.net

(59) tREREESHEFRLA

FFF : ERTIR Y X EDIRER E 65
Bt - JEERHEHAX LT E2EREKECR
EERRA | BEA

BiF : 010-62020088

£ E : 010-62020355

BRRA : RN

& RS HBIE © 400-888-6661

Rk - www.myfund.com

(60) RINBETESHERRALA

X7 ITRERYITEEX S AR St L2 0 —S581806-1808 % 7T
DAt - TREBRYIHEHX S HERS# L 0 —5#1806-1808% T
EERRA : BF

BBiE : 0755-33376853

£ & : 0755-33065516

BRRA : BRaEH

&P BRSS BiE : 4006-877-899

Mk www.tenyuanfund.com
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http://www.niuji.net/
http://www.myfund.com/
http://www.tenyuanfund.com/

(61) BEfEFRAME (4R ) BRAF

EPR St T EAF X 2 E %885 95 15/21809

it - Jb 5T HARE X 22 E #5885 SOHOI L 3/ C EE 1809
EERRA i

BiF : 010-52855713

& : 010-85894285

BRRA : iENI

& P BRS BE : 400-6099-200

Mk www.yixinfund.com

(62) HIRTEINE S HEFRLF

EM L AOTERM X = FEER 1S LK AE03

A T EMN T E X RS B T S L 2 S R
EERRA ¢ EIRF

BRRA: X5

B3iE : 0571-88911818

£ & : 0571-86800423

ZBRE1E : 95105885

M3k : http://www.10jgka.com.cn/

(63) LBRSF R EEERA R

SEM A ¢ BT R 2R R X Bl SREEERER 13335 144%09 8 T
Bt o BRI X RE AR 13335 1445
EERKRA  BE

BRRA : THEF
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http://www.yixinfund.com/
http://www.10jqka.com.cn/

B,iE : 021-20665952
f£E : 021-22066653
ZAR®,iE ; 4008219031

M3k : http:// www.lufunds.com/

(64) AREARREEGRLA

SEff s BERTRIXIRP 2225/ R EAEHOLIMEATIE21052
Mt EBHIRRE X LEES055 RS 4 — KELSR
EERERA: RTEA

BRRA REH

B, i%: 021-20324159

f& H:021-20324199

E R E.iE : 400-928-2266

M3k www.dtfunds.com

(65) YT MM EERERAT
b RN TREXBSRSS (HEAE ) 1H1081001F

Dt FNHHE X B REKASE4RE KE LSRN

Hoi

EERRA REE=
BRRA: FARAE

B, if: 0571-88337717
f& E:0571-88337666
% BREEAE : 400-068-0058

Mk - www.jincheng-fund.com

(=) Fh=EicHE
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http://www.10jqka.com.cn/
http://www.dtfunds.com/
http://www.jincheng-fund.com/

EW . RAESEBERAT

Bt : EEHHRCXEXAEK1595

EERRA  BXE

BBiF : 021-60374960

f£ & : 021-60374974

BRAEFE

(=) BImESFT

BN AR RTEMESAR

FRr: ARTAERX SR A 5 SERBLKECELLE
ARA  E4

g3 RSHE Rit HR

BBi% : 010-88092188

£ E : 010-88092150

BRRA: REH B

(M) &iHMESAR

B RAEBRITIMESA (BHHREBEN )
EERRA  BET

Frr : AETEBERKEZHIESR AT FRKKELRE
Dot @ EETIERX L KE1005 RS 5l A 0504
LEQUT  FkE, AHY

B8i% : 021-22288888

f£E : 021-22280000
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BRRA ¢ it

N, EESHER

BN ERKIESRRRES

., BEEHRER

RUTF A

EESNREB R

>k
4

EHRESHTAENMETAESEYNDISERELNEMR L ERESH~H

KR ERE,

t, ESNRELE

AETHRFACLENEERFAIMNEMIE IWERKELTRITLTHER
BRE, fEUARPEIIESATESRANEMUESHTIE FESHEATREFRERE
LLASEE N EE R AEN 0-70% , FSFERALLEENE SR FER 20%-100%.
SEERXEREAVIR  AESHRERFRALICTEN TR ANRERERE

LeBISEE R ER,

N, BENBRRERRE

RECEVRNRAHERZEFRUERNDISASREL URRASKRRIG, VaR
(Value atRisk ) ERAZOGTE , WREEE™ (RE ) SENEAES (2% ) RE
LHIRITHSEE ALEETARRKEDHT NEESHERAFXEERENKETAE
BN EEESHFRESTISHEFTREL KT, EXRATZNEME, FESET

_33_



BRREBRR , BREAREHINESR~NREEE.

BUARARBIFEUAT=1EEH :

1, BB E R

AESZHAEELHBRRASRREKREE (CPPl), MBIBEFRELZNRRIE
(floor ), BESHIAESLITEFRELNSTRABEERZHE , FAEHESN
HHRERREHILR , 20T

E= M X (NAV-F)

Hf ENBHESOHOTNREREZSTLR , NAV RESGTFEE , F IFBIDE-R
BELAKE , M ARE ( MABH » 2EEBRETHHREURIFE , TEUXKRBES
W R F BRI , X CPPI R#HITHEN D , BERABHNEREXE ; ZR)#EE
EEREHR , MABSHRRFEXNEZE , LR CPPI RN ENLIEE,

EE , AEESEHIURXA VaR RAEE , IRERTHENWE A VaR RFRE N :

(B2 PFPE-IDBFRELKE ) XES LA
B ZRANREER™ (RE ) WIRALHHITAR , 2HRERAEEHANKRRE
DREESOIAEKREDSETREL Z T AR,

ESEBARTFELRMENARMNTATIENLE , ZEAHCRERNEER ,
HAFABXEMERR (BRE ) SEXRE> (6% ) WRALH  FRALSHEXBK
FREEMETEAN. ZWMmmHERT , AEEHXRMER™ (BRE ) LOITLRER
Z, 2R BATHENZLNEXARER (Hfiz ) MALE™,

2, RERRE R

S
i

RESFHELRAREMEEENNRZT ARRETEASHEKEINRE ,
RENBRMARKEE  MNIKTES R ~NRELEH,

ESEEANUTUNMRNIEN KT RAEEEEMAEENEE  HRHERT

_34_



Rif, matts,. EASEREIENMBEENRE. A% , 2ESX LR AH AL
BRENMEHRTERITME  ZITEERRASTERNED. KKED, REF KEDINAE
REEFFHENER , ML TFERANMERSN EHTAT  HR  EEE A RREX
EHRBREAEAREFRANNTZEEHEALE N EHLRARKRNSECHET
DTN, kT RR/MBPEKE" (PEG ) BRI ETAR , AEELTAF
EXmE, RERSE. REENNMESZHTHEREE  EEZMR  WESBILHIREREA

AN
R o

3. BIHFRA R
FESHEARAMPIERR. SRM. DLE (IFEAER ) ROTERE. G730
%, RERAFEERKEMY. RIEMXEYE , #IT B LM T HRRER. ERA
DMBEMET. BTMBERNEM | SAMERY, APEE, BoAWEER, KEER
ERBHTHRBZATEE  AENMEARERRESZTFHNEM E  EESRIME. &F
RAER. BRBREEMNEREGENGS. FESRERBETIREREHNLK ,
ZoRERZHZHELH. FReFHERNEREINS, FAESEFRIRATZHHI
MEXRREFNTS  ARRSHFRAASHREKE,

N, HBEFREL

RAESBIEY —FEMAHEBEIFVERNISHETREL , XEARMEEE
MEHESRFASH TERAR FABEIR~RELKINISRES , REESFEEK
HYRRo

1. BIBR=RELNITERE

PIARRTFRELBESERAEMBRBERAAERITE AESEREM B NHKFR

EHN 0.93, MRE-RNRZHESHITAEBELEL ZANAAENRITESOHSE( B

_35_



ZRNRITFENGESR ), MEAZRNISR=FREL , AFZRNB T 2EEXNT
L= RITAESS/RHNEEKEN 60%FENZRNBSHETRELVEAEE, WR
E-RNRZTESHTRETRES KN NWFARAZRNISHE=REL  BREFE—
REKFMRE—RAD LR E W ZRE SR~ RELKFHBRD L& @ T ER

ESERERBRNEt RN R=RELKFHITELRXN :

F(t)= {u P x Max[ NAV (t) -1, Oﬂx F(t—1)-D(t)

High(t —1)
Heh, NAV()  E2ERERBENF I RNRITES AT SE , UZXWE SR>~ (H{E
ZERITH ;
D(t) : B XHNPARMAE , D) ZTFESHEL AP BIF ;
LB RFRPIRRER , D(t)=0 ;
High(t-1) : E€AR4E%A (t=0 ) ZESARAERAEHNE-1RHE
TESHIAENSAE , B :
High(t —1) = Max(NAV (0), NAV (1), NAV (2),---, NAV (t —2), NAV (t-1)) ;
P : ISERELWRAE , ZHERER60% ;
HEAREMHE (t=0 ) WHAHRSHR : F(0)=0.93, NAV(0)=1.
2. IBBRTREEOITE, A
NRIEFSEFRELZIUTENEBALR  FISA-RELHESEEATE HE
BEESREARNERE E2EBANISEFERELKENESGIAERNXAL
i
3. IRRFRELKERKHHEHEL THEE
HZBMFETZEDBERSRELSHTLE TR NELEE A TRERE 7K
ESHHAENZOMENLD TRAERISE=REL  LEESREAERKENALS,

_36_



1. ESHLKLREH

PR 300 FEBREE R X40% + FIELRIEHUEEER X 60%.

T—. ESHXERRESRSFE

FETETIESRAESHRRRE. BERBNESHESHM,

T=, ESNRBHASHRE

ESEEANESARESRIFAREMBAEBFIFEERICH. RSEFEREX
BiF , ANERBRNER S, ERENTEEREN B RETRE.

ESREALBRRRARBITROBRLARBEESSEAME E&TAREHHY
FiEtr, FEXRIANRABASRESFAE  RIERKNBTFEERICH, RSUERRR
ERER®.

AR ESMEPIEBIEEE 2017 F 6 A 30 Ho FIFIMSHIEREFIT,

1. HAREER-AESER

HESHEFH
Fs = EF ()
LB (% )

1 R A 50,868,818.00 63.70
Hep: T 50,868,818.00 63.70

2 ] E W g8 4% 5% 16,729,220.00 20.95
Heo: 725 16,729,220.00 20.95

RS
3 | REBERR - -

_3 7_



4 | ERITERRA - -

5 | RAREERA - -

Hep XM E MR RE

SR
6 |RITERNEEZSEEI 11,867,416.49 14.86
7 | EfthEr 391,963.55 0.49
8 | &t 79,857,418.04 100.00

2, HRBITU D RORFERALS

SEER~RE
R 1Tk 2R A NRNE(7T)
Bl (% )
A R, M4 B8 - -
B KA - -
C HlE 43,565,120.00 57.30

B, Bb, BRRKK

D - .
A 7= F ARl

E Byl 1,473,748.00 1.94

F HEMBEN - -
Rz, O MR

G - -
Al

H 78 L - -

| SEZH. RGEMNER 3,597,500.00 4.73

_38_




BARRS

TRl

2,232,450.00

2.94

BEih= b

HENES RS

BEWRMBRARIRS A

KA, BREMLHIRE

I

BFERES. SEMEAt

AR S5 Al

HE

BAEMESTE

XAb. EEMBRERL

50,868,818.00

66.91

ESRBEN+RREHA

BRERE | REEH | &

SEE R HE

LBl (%)

002456 PRIEN

400,000

7,268,000.00

9.56

002475

220,000

6,432,800.00

8.46

300136

150,000

6,003,000.00

7.90

002241

150,000

2,892,000.00

3.80
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5 002008 | KEREX | 80,000 2,771,200.00 3.65
6 600703 | =Z=}E# | 120,000 2,364,000.00 3.11
7 002035 | #FAD | 96,000 2,323,200.00 3.06
8 002236 | A#R43 | 100,000 2,281,000.00 3.00
9 601318 | HEYF 45,000 2,232,450.00 2.94
10 000333 | =K% 45,000 1,936,800.00 2.55

4, HRZEFMDENBFREALASE
S E SRR ELG

Fs 15 25 mm i NARNME ()
(%)

1 | BRfEF 11,732,720.00 15.43
2 | RITERE ; -
3 | &EMES 4,996,500.00 6.57
Hep : BERME SRR 4,996,500.00 6.57
4 | lfkEH - -
5 1Bl 5 HA b 3 25 - -
6 | PHEAERE - -
7 | WM& - -
8 | Hftr ] -
9 | &It 16,729,220.00 22.01

SR

ESRATMEAREAM

_40_




HESH~2E
F&s | BHERB | BGFEH | BE (%K) | LRMECT)
Bl (%)

1 160419 16K K19 50,000 4,996,500.00 6.57
2 019546 16E %18 40,000 3,995,600.00 5.26
3 010303 | 0O3EfR (3) 40,000 3,942,400.00 5.19
4 010107 |[21ER (7) 37,000 3,794,720.00 4.99

6. MAREERE I A RIERAA

FESARFEHRRFENIL.

7. IREESRER + BB~ FHFESAA

FESHRREBRRERR S IFILES.

8. RAAESHREMIE

(1) RXESREANITRIESHNRITEARPAREAFLEERNURPE , RER
E4mbl B —FAR BT ER, LTTHER.

(2)AEEREANITERBIEEHESSEAAENZEREE.

(3) Htt R~

Fs = 28 ()
1 | FHERIES 105,730.33
2 | RWIEHEE R -
3 | MURRF -
4 | RBRE 281,636.56
5 | BUERIERK 4,596.66
6 | HMNKRK )

_41_




9 &it 391,963.55

(4) MARFESHANL TR ARG 250 H
FESRRERARFTEL THRBRIN TR RM6GE S,

(5) MEHRE+BREPFEREZRE AU A
FESHFKRERRN +EBEREFTFEFEREZRIERL.

(6) RALASIREMIENH M FHR I D

HTESEANRRE , 2T2MEEITRAREERE.

—., 2S5

ESEEAMBBRIAST, WREH, EEHUNREVNERNZAEEW~  BFR
RS —ERF BARIIEFERS. BEENSELHFATRRERRRIA. RABXER
BRABEMERE R NAF AR REAESNBEHA SR

ES A EEKERESHARLSGLEREERSREBRRNTAR

W REN S HRE
AE REEKR
M B AR HEWREERE(1)-(3)[(2)-(4)
WRER (1 WREE (2
(3) |[HEE(4)

20051 A 18-
7.11% 0.62% 4.73% 0.43% 2.38% 0.19%
2005 € 12 A 31 H

2006 £ 1 A 18-
75.32% 1.13% 39.28% 0.57% 36.04% 0.56%
2006 £ 12 A 31 H
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20071 A 18-

76.33% 1.55% 79.67% 1.47% -3.34% 0.08%
2007 £ 12 A 31 H
2008 % 1 A 18-
-35.98% | 1.16% | -44.05% | 1.76% 8.07% -0.60%
2008 £ 12 A 31 H
20094 1 A 18-
18.00% 1.02% 43.47% 1.15% | -25.47% | -0.13%
2009 % 12 A 31 H
2000 1 A 18-
6.49% 1.11% -6.11% 0.91% 12.60% 0.20%
2010 % 12 A 31 H
2011 %1 A1 8-
21.38% | 0.92% | -13.49% | 0.73% -7.89% 0.19%
2011 % 12 A 31 H
2012 1 A 18-
5.99% 0.99% 5.66% 0.63% 0.33% 0.36%
2012% 12 A31H
2013% 1 A1H
18.42% 1.29% -1.93% 0.69% 20.35% 0.60%
20134 12 A31 B
2014 1A81H
37.19% 1.14% 28.95% 0.62% 8.24% 0.52%
2014 F 12 A 31 H
20061 A1H
41.66% 2.49% 12.78% 1.24% 28.88% 1.25%
2015 F 12 H 31 H
2016 1 A 1H
-22.90% | 1.57% -2.98% 0.57% | -19.93% | 1.00%
2016 £ 12 A 31 H
20171 A1H
14.28% 0.80% 4.10% 0.24% 10.17% 0.56%

2017 6 A 30 H
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TH, RABK

1. BESEHREXNTEA

(1) ESEBEANEER

HEEBANEERZI —AES R 2EN 150N FREITR, ELEERMIT
BEAENT

H=Ex1.5%/ % F X

HASBRITHENESEER

EABI—BNESE™2E

HEeEERBANR BERUESNMAAR , RAXMN. AESEBAQESHRE
ARZESEERIMET REAERETRABEESANTITHRBRINEEN=F —X
X AAESEEA,

(2)ELeREANTER

ESHREANRERZN —BESRSAEMN 0250 FRRITR. ESHERENIT
HAEENOT

H=Ex0.25%/ % £ X%

HABBENITRNESHEER

ERNBI—BMES R SE

HEREANRERSRITE SRR  BAXN HESEBARNESREAR
EESHERIMGES ESREAEMETRABRE SN ITEARNNEEHM=HF—K
X AHAESTEE A

(3 ESEBANESREATRFEESARBAAERESEERRJESHER
R, BREESEEFRRANESRERE TN ETESHIREAKRS  RARESEER
RNEESRERR  NEAFESHIREAKRSTI

(4)EEEHRANEERER. 2i1MR, FRRUREGRER , TENEEY
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FHRAIX  ABMINARFIR, EAESNEERREZERNY EERAHESEEA
AiH, BEEERERENEMEAZEERENIIR,

(5)EXFEXRZTA. ESEREMENESEERERA. ES8REMEN2I
MEMENE EESOHAFBEARLRAURRBEREXIAE T AT ANEMREAER
BAEXEARBREEANAE  BRAXGIHEAZN , JIALBESTEA,

2, BEEHERXNER

(1) By

HISEH (M EHRWR) B 3R
M<25 ATt 1.2%
25 T 7t<sM <100 77T 1.0%
100 7 7t<M < 500 77 7T 0.5%
M=500 77 7T % 1200 T

BRABE-—RANMRBESERW EARRERLSFITE,
FRWREBAMARE  ATRATHZH . HE IMBIEEEWMER , FIAESH
o

(2) TEE %

FEHEIBR(N) JB: [B] B &
N<1% 0.5%

1ESN<2 5 0.3%

2 F<N<3 £F 0.1%
N=3 & 0

T 52 R AR |, 30%BEEW A |, 70%XEMBIERMMERFLR,
(3) EEEBATUREEZZINAERESEEFRFMFRRNBE TR |, &
MEWRRNBROFZREENNAZSEALPIR, BRUNRELTE ESEEARKEN

THOBRRF BRI 3N THEBIEEEREALAS,

TH, NABRBAPERT DI
FEEHRABKE GEFRAESE). (EXRRESEHEERIE). CERRAE
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EHEETERR), (IXRABZSESREEENE) REMBEREREANER , WA
E& 2017 £ 2 A 10 BRAHN (RAVERKIERRAESEFNESHAS) #1777
BH, EBREHHATAOT

1, EESEBENF  NESEEARR. TEARBREERHTTEHM.

2, B'EEREANT , HESREABR. TEARER. ESREUFSLER/R
FEEHITTEH

3., EMEXERSHNEH , EFTHEXESHHARENY, EMEENHL, 21FHIFE
SR MERER.

4, B EENREF , ENTARESREI - HRAAEHRENANE.

5, B EEMNLESH , EFTEESERERURNRE L5,

6. B ESHENNHNABTHE D , BN T HEDUIEANEREE

7, EHMNIEEETCHR , JIEHTE 20171 A1 HE 201756 A 30 AfEE

RESNAESEBABRNLE

RAEESEERRAT

2017 £ 8 A 12 H
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