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TEME L L ZRAE RN =)\ AR S 1266 =
FRAMAE: 1L AR =)\ R % 1266 5
BEARERN: EZ
BRN: TIiE
HiE:  0534-2297326
fEH.: 0533-2297327
AR FIE: 40084-96588
P4ik: www. dzbchina. com
(96) B T DI ARAT I A BRA F
bl BT R 9 5
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ol BORETT R R 9 5
FEEAEAN: HEE

BRRN: XSO

Hii%:  0631-5211651

fEH: 0631-5215726

RIS 40000-96636

Mtk: www. wheeb. com

O TPHRAT AT A PR 7]

ML WL TR T E M X T R R 7 0 0
Ipotihb: LA T EMN X TR 7 0 05
BEREN: iR

BERN: BB

Hiifi:  0574-89068340

fEH.: 0574-87050024

MRS 95574

M4k: www. nbeb. com. cn

(98) BURIHRAT Betn A PR A 7

TEM bR &R 2 R 79 5 REOKE A
Ipoatihl: ARG K 79 5 REOKIE A JE
FEREN: G

PR N: e

HiiE:  0551-62667635

f£H: 0551-62667684

%P RS LS 96588

Mdk: www.hsbank.com.cn

(99) REARAT BAn A PR 2 7]

FEAH L BT G X A 15 5
Itk KRBTV XA 15 5
FEEARAN: AR

RN FH
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Hii&:  022-28405684

fEH: 022-28405631

% RS 4006960296

Mdk: www.bank-of-tianjin.com.cn

(100) = LLIEHRAT I A IR A 7]
FEMHhE: A RIR T AR 2 5
ottt mFEE REN AR 2 5
FEEREN: AT

BRRN: W25

HLi%: 0877-2060607

& H.: 0877-2061603

% SRS LG 0877-96522

M4k http://ww.yxcch.com.cn

(101) VL7558 &R P ARAT e A PR 7]
ML TR X A AR KA 136 5
Ipotihb:  mE RS X A KT 136 5
EEREN: KANE

BRN:

Hii&i: 025-88866645

0

fEH: 025-88866724

% IRS5 LG 025-96008
Mdk:  http://iwww.zjrchank.com
(102) & ERAT B A PRA W
TEM . BT 41 5
INAHNE: BT AR 41 5
ZEEREN: HE

BRRN: ik

HitE:  0871-63140324

fEH:  0871-63194471

%P RS HLiE . 400-88-96533
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MAk:  www.fudian-bank.com

(103) Z3NERAT et A7 FRA W)

TN VETRAE TR N T ol el X 4 el 2 728 =
IRk VLI585 T ok b X B B 728 5
FEEMREN: E2EH

BRRN: RHGR

Hiif: 0512-69868364

£ H: 0512-69868370
%SRS HLTE: 96067
Mdk: www.suzhoubank.com
(104) ZRWARAT (PED AHRAH
TEMRE: B AR X AL A 66 5 AR MEARAT K E 29 #%
potihl: MR AR X AR AR 66 5 AR EARAT K JE 29 B
FEERERN: FEE
BRAN: A
Hif:  021-3866 3823
feH: 021-3867 5314
% FRSS LG : 800-830-3811
Pik: www. hkbea. com. cn JEG B AATAREE (rhie N RIEAIENES R R ILEVE). (A
FHEEIEF IR SIS INE) . GER RIS EE B0 ) MAR SIS 4 %%
FIRE, P AT S ERIONU B B AL, IR R JEAT A 55
() BEFEMEICH
% B THRERERESEHARA A
ML ATV X ST 55 5 5 6 EH 55 601, H 545 7 EH 55 701,
H 55 8 ZH 5% 801, 55 9 ZH 55 901
TERR IS Ip A thl: bR VESIX SRt KT 5 SRR E A 2 6 2
PEAREN: FEE
G E 48— % ) IRGS HLTE: 400-811-9999
f£  H: 010-66583100
BRRN: KR
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(=) FRINE 55 P K22 e i

Y BRI AR 55

£ B LT A X 2R R i 256 SRR ARATRE 14 #
Ipo it BT DX AR R 256 SR EARIT R 14 £
TN Bl

B 4% (021) 51150298

=
%
&

f& E: (021) 51150398

SIpET: BN, X

(W) b ITEEss e 2 Ipid it 22 vt i

% e 2K THITEF S AT RS R A 1O

T AU ARMX KK 1 SR HRTERR, RK=ETpAH 16 2
Itk T RMIX AR K2 1 SR HAETER, K= A 16 2
BEREN: B

SIpEM e n: 2R, I

PR & HLG: (010) 58152145

fEH.: (010D 58114645

BERA: EHH
M. EERARK
TSR HEA T R A T RS 2 4
T, EHEHRE

A~ BEEREE B
AR HOBLEE, AR HI R ALE U, 38 SR R SR v R R B
. ZEHBRRTH
AR G AR B PR BT RO A E i i TR, 638 E RS R AT B (i
FE PR BIME AR S At 2 IR B oA e TR e, BUE. REUTEYE,
SRR BRATAE AR BRI B SCRFIESR,  DARGEERE L S VF B i [EIE I 2 vt e vF

HERRNL e TR, EFFEHERER SIS E. b, RER™ HREER™ K
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EEA2960%-95%, fiFF Bl il T A 52 e 5™ 1 LL B u5%-40%, Blasl# B H £ —
LA RIBUR 622 MR T2 8 B 15 EL 5% o

AR AENE A E WU LU SR VPR G LM i Fh, RGBSR ATIE AP 5
ALK NSV s e A A el BRI A0 B 058 St AR A L BR AR ), i B
N ATRAEAR SRR AT I S R e o A N T B A < (X B 8 B L PRAE

I\ ST R

(—) BN

1, RZEBE™ N E R

ARFE G R IR A A S5 S PR AT IR A IR A RIS bR 5, 458 H T A BE AT
Iy BARIG OB 2 e B 7 W s B B SR S AR T % (Multi-Asset Class Solutions, fi
FR“MACS BB ™) AT B S F= 5505 B~ L B . MACS BB FH i Mk i 5 a8 B T AR &5
GWSNTINE, SRR EEERETEEITRI . EMETBOR. IEHTT 5S4k &R
PRI EETT Y 56T AR T BRI AN RRIME . TR s SR
T4 BAT N, [R5 FE S B~ AR K ST, 7E S 5500 25 55 B 7= 00 I EAT B s B2
FERCE .

2+ ATILAC & Hwg

AFEGHRAE AT\ A A d A AT e §e i) AT U R, X SAT LA XS
BRMMERATL G 0T, PO MR AR ST BAT AL B s . 1, AT A B /(%
PC A AN I b G A IR Y £ 10%; FLIR, € AMIRECAT L AASE RS AT I 2 B AT
Wby BefE, SRAIEERACHE T 45 RAT AT LI B AL .

3 MR AN

ARFEG VA« TARFAS PSRRI, EIEATH I A b, RS
S a e ca NN SIE 2 eSS T S 2 e AR B N TR 1Y i SIS SN R
K BRI R W5 HAREE RIATLEE 0T, MR B A TR R TR AN E 5
Pri e (Fundamental Quantitative Model, fAiFR “FQ K%Y ™), Fa SrAH R I 4
PR RS, *REIT RGN BPATE. H7.

(1) Bt g

ARFEGAS ] FQ BEAAE « TARER (S vl MR TR AT i, R R 8 R A AR D
T T0%HIANIEE T ¢ CARERS FEAR T O 7o St e ARER S I B S AN IR S

AN~
iy
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AR “ TARERF T AT T e St o TR E A5 S AN A 7T ISt ” B A
TPkt A AT WARGRYE R Ak, A 5570 M SEHOE BT PRl O OL s A 7,
A S B A 4. AR E . R R AL RN, AR RS BT SO AR YR A m B
MRS, SENIMBHRIE, R, ELHVPAL “ THURE AT IR S0
B, DARRIIE AR 220t B HLA% B VP R G SE PE R 2, T 238 8 4% 8 5 AU B 3
XA SR 0 T VR BE R R R VS B K, R RIS, AR B A AT 5T
SRS, B2l A AT B8 H IR KU

(2) BB E AL KT

FEAR T B A PR B 70T RGO BRI, 2 MG R A EKF &R
€11, RGN RHBATENIE Y . AR AR Z BB AME R TR, 3 HE S
WE . RFESEMNRSGEHF, R ARG e EfAE.

D KR

T RE T w] B A D S oK R PO R 2 SRR AMEE A w R P s B
WA, WAEE T I ITRRRE MG CRE . EAM R AR E T HHERN. &
HIE SR R4

2) A EAKT

fiti 1B P51 32 0 0 U S 0% [l 4 ) B AT R BRI R . iliE PR 3R 2 R AN 1 4 A i
(P/E) 55T tE (P/B) B¥, WA T ENRANBLeRMAER T, mgEimshil
e, B HRMERMAER T RERAS FREKE R GEAR I RS Ra &, 7TE
G TG N R B S R LE R B A ]

3) FARE

BAIEE ) I B F) G T R TT TR RE 77, R B R (A 8 3R 1 b A
PR D9 T 73 20 LA BE s 39 AN R A w45 T AR AR, AR RE IR A I A1
A AR A (ROED, BEAKRBEHIRE (ROIC) FRFE.

4) T 55 A

ik 55 IR TR 2 4 S Bl 2 W) D 4R I B I AT B S 2 R H AR IR F IR B, h R 3
WX R R E AN AT . [RIREI,  TiT 3730 5 2o U AN A B 2 =) 25 T AN R B A5 4R
F B AT IE T SO0 R, TR ilbr, A 2800 S R # 55, hRIZR 4
AR U (DE/Ba), B EFE R (Dt/A) ZINEK.

(3) AT O o %
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e 2 T R R A ) A D O T N AR R AL 0 A R AT B A T P O A B
. I B AR BT R BRI, QBB BRE ) s A BUR ISR R R T 4R
G, BEETAFRTEFREN LS KAET), Mk ETAFEATNAE ., MlhaE
L2 5548 58 2 5 TR AR A2 1)) LT A W]

K1 AT R A I S Y

R i T A M S

70%
(]:@@mmr@
V S
/ b PSS \ / (iR [EE \ / R RS \

IRE S

it T IE 4 g A s - ROE Debt/EQ
AT & PR 20 ROA Debt/Asset
€@ D fyl g R
@ B.#T R
Uil

4

:I b SITG R I8

@i s ik B A 2:

5
op

(4 BHHERE

NI AT AR I R S e A, MR USRI EEOR 45 A AT AT b e B SR A
R G, RBTA A B PRS H EOR B AE A B R AT AR PR i
Btk SR A PR A

4y fidF KB i TR B R

M1 TR SN I B SRR PR R 7R 2, ASE Gt T E ot @R, Al fide ek
i RS AR TR e G R B o BRI BT RIS R A R s . (B SE, EE RS T
TAEE B, E TR

AR G R AEVE R TV VI B P9 5 i T T U R I BGIE LR HLE g TR AT BRI 5E
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SR B, Dtk Wi SR A OB . ARG HEAT BOES G, R AR BUE AR (IS5 2
AT REATE TS AR 20 |, S5 S IRMBsh RS S8, IeHEEIBUE MR, e
GELNTEUME, AR FIAE 5 SRR 2 S 4165

(=) BREHET

AIEEEHNTAT BT RER A 2UT TR BB, AL 7™, BHEEr
BB E IR, BRI RO, B, AaME. 85 PAT R E H R S0 Al
G,

K 2. HuE B

/

AR

PR EE| z
ERAMAR %
PPN

R 4R

Rt

1. BEBT

W FC ARSI M T AR, ARG S ARt 7 OR IRl b, T e WAt BER T
SF T T AT BT AR AT, B AT SRS SR B AR R L,
PR R R M2 R M G SRR RS T 6.

2. BIBIK

BB R T2 A 5L BT (0 0 i R LR, TR i e (AL B SR B B L LT 5%

HAZFE AR R THR, REESIER N, AR AP S I S 1 B8 B R ]

RS LA AT SRR FREE ST, RIEEEE R T IRE BiR. SR
PERRHISERE, FUEAARN AR BT, AR R TR A 2wt

- R H A

R L PRIE B R RRR B KR, MASERRE AL, EFIFNEER

B

w
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WA A, RIS R A S, HATHRRAE MW E L,

o RATHE GG T, PATESEBENIRTIES, I — 2R iz,

5. UKL HT K SRS

JRRSE 7 B 0 43 B 2 T R KT B i 4 AR B RO AT VA, AU B S 2
PR H IR T R e BRI RIS AH, IR S 1 A A 3 R L

Fe G BN IS B BAT AT G IUE IS, IS $ B R b AR LE (1 IR g o v i
BAFR, BBAM . BB A AR R AT KUK PR o

6. A E F-TH

BE4 22 PR AR B I SOG4 R, 25 G AT i iida. AT R &%
R AT, R EPRT, X EAEE T, . P,

v EERLS B
ARIE GG LRI AE Sy : 80% X HHIE 800 FRHUM zi 2R + 20% X I iiE [ {7t 45 B da Foii 5
T BB R 2R RHE

ARG IS, HP e KRBT & T i AR AR &, (KT
FREE, BT SR ENREE. AR THEARREEAGRETHRE, EREH
PR T RS R A BB

T EERFAEGHRE

AEFHEGIHEWN 2016 47 H 1 HE22E 9 7 30 Hik (W HEHRAZH ),

1.1 MEPRBEE T =HEHEMR

5 T H &8 o) B BT Co)

1| Blaas 113, 258, 490. 28 79. 28
Hopre R 113, 258, 490. 28 79. 28

2 | BERE - -

3| MU AR B 10, 005, 000. 00 7.00
Hp: fizz 10, 005, 000. 00 7.00
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TR £ B A T B S YR TN S e A O ) S5
R SCRFIESR - -
4 | &t - -
5 | ERbATA SR - -
6 | KAREERHEE 8, 000, 000. 00 5. 60
Forbre LI =R ) SRR 4
A 7 7
T | BTGB AT 11, 042, 576. 62 7.73
8 | M~ 552, 090. 48 0. 39
9 | A 142, 858, 157. 38 100. 00
e BT PE N SRR S0 B T I By T M S AT RE R R .
1.2 |EFRIZAT LS RN RER A S
1.2.1 REHRIFAT WA ROJA R R LE
b ATk ARME (o) i 4 B BHE LB (%)
T N SN O X | 4 578, 829. 05 0.43
B | RHk 6, 956, 174. 08 5. 20
C | il 62, 652, 590. 65 46. 86
D | W BT RS OKAE PRI R 3, 185, 445. 27 2. 38
E | #5l 2, 309, 576. 64 1.73
oo R M 2, 168, 493. 93 1. 62
G yiibet TN etz Ml T Q4 2, 236, 614. 68 1.67
H o | fEfE Aol 11, 580. 18 0.01
I | EEAE . AR BB RS 10, 010, 762. 23 7.49
T | Rl 13, 254, 378. 71 9.91
K | il 3,394, 537. 44 2.54
Lo | FELBTANRE 55 M5l 882, 991. 66 0. 66
M| BRI R S5 10, 451. 44 0.01
N | KR PREEAN A it i Bl 742, 020. 76 0.55
0 | JERMRS . EEAFAL RS - -
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TR £ A A S I TRIE 45 O O B4 S B 4
P | #H 18,512. 63 0.01
Q | PAMETAE 21, 910. 32 0. 02
R | b A GR 4,002, 854. 20 2.99
S | &E 820, 766. 41 0. 61
&t 113, 258, 490. 28 84.71
Ee TS AR SO 5 R e 5 B R LB e M & it T Re i R 2%
1.2.2 |WEFARIZAT W BB E SRR EREHE
o
1.3 E BRI A oM G S B 7= AHE LB KR IR BT+ 48 IR 3 B A
b 4 Y A L
FFa | BEEAD JB LA R HE OB AfehrE o)
1l (%)
1 000538 “HAY 78,015 5, 400, 978. 45 4.04
2 300458 2 ERH 51,182 4,097,119. 10 3.06
3 000975 IR TTYH 266, 820 4,002, 300. 00 2.99
4 002567 JE N fif 303, 133 3, 728, 535. 90 2.79
5 600643 Z A 254, 191 3, 139, 258. 85 2.35
6 300302 A R 98, 535 2,922, 548. 10 2.19
7 002410 JTHkIE 178, 727 2, 804, 226. 63 2.10
8 300017 W1 R 39, 365 2, T47,677. 00 2. 06
9 600056 Hh [ 2 24 137,217 2, 668, 870. 65 2.00
10 002071 KI AN 182, 280 2, 486, 299. 20 1.86
1.4 WERZE LR BF RO RBHE
FF5 i ARME GO R T EHE S (%)
1| Ex iz 10, 005, 000. 00 7.48
2 | RATEYE - -
3| ERfTE - -
Horbr: BURTE SRl f - -
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AR (2 A T A S Y A R A e & ST S
4 | ks - -
5 | Ak R - -
6 | THIEEYE - -
7| AR CAISEHRAD - -
8 | [FkAFER - _
9 | Mtk - -
10 | &it 10, 005, 000. 00 7.48
e BT VYA TN SRR SO E o B 58 B 0 A 43 T AL vk T R R 22
1.5 WE RN SO E 5 3 B 7= B LU RN HE R IR BT T 48 B R A 4
FFs i A i AR Mg Gk NRME G FRETT
il (%)

16 P 5L

1 160005 100, 000 10, 005, 000. 00 7.48

f57 05

1.6 MEHIRIE A FUME 5 EE B FE LR/ BRI 48 BO™ SCRAESF 3R B 41
ARSI AR A AR RFAT B SCHFIE SR o

1.7 REPIRIEA RME 5B 138 B K/ MR R8T 4% Bt R B 40

ARIEEARERARFFA SRR

1.8 MG IR FME 5 S B LB/ BT LA BGES R B 48

AT A WIAR R FFABULE

L 9 MEMRFESEFHIBSRHI L B E UL
1.9.1 |EWRAFESE B F A3 40

AT G AR AR AR B 5 52

1.9.2 ZESE BB BRI BHEBOR
AN, AR BRI BT BB

46

R CIEIE RS




IR {5 35 A T B S VR TR IR T 4 T

=Ny

HE

ST B TR 5 U B A 4

1.10 HREWARAZE ST R K EGEHRZ S B R U

1.10.1 A3 H R SRR BOR
AAREIN, AT AR IS H E AU BT AT IR

1.10.2 EHIR AT LSBT ¥ B Y 52 7 A5 28 9 40
ARBEG AR AR ARG E G S5, tICHRR A .

1.10.3 A E FUH KB E PP
AAREIN, AT AR IS H E AU B AT IR

111 E AW E M

1.11.1 ARESHEF R +BIER K RT ERARR WO E T LR E, BRER S

H BRI —FEAR B ATFEST. LB

1.11.2 FESERKH T RRERBHES S FRME & EREE.

1.11.3 FHARBEF=HI L,

A=) ER &8 o)
1| FRHORIES 151, 759. 46
2 | BISGIERIE AR -
3| NSRRI -
4 | RCRE 139, 227. 58
5 | MICHIEEK 261, 103. 44
6 | HARRGK _
T | FRHETH -
8 | HAth -
9 ait 552, 090. 48

1.11.4 15 HRFFA BIAL T B B T e B 555 A 4

AT G AR WIRARFFAT AT et 77

1.11.5 HEHIRET T2 BER T FETB Z RIELHI BB

e

P ZR AR

P 2 A4 TR

LI B PR AR 73
A fetirE Oo)

SR ARt

EEEB] %)

B FRIG B
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1 000538 =~ A2 5, 400, 978. 45 4. 04 BRI
2 000975 HRIERIR 4,002, 300. 00 2.99 ORI
3 002071 KA 2, 486, 299. 20 1.86 BRI

1.11.6 BHEA GRS HERFA SR E T

Teo

+=. EE&HkS

e B NR U DU R ST L 0SS A B0 ST i SR s B AE A S U7, (EAMR
R EBA, AR RERIRI . e R AL ST ARARERIL. 55
AR, BB EAEAE W PR BE SR SRR R 4 e B AR S e PR S

1. AEeERA

RHN20124E4 26 H , FEEGRIARLISK (H2220164F09H30H D 1)

Beo MG R AE (1 BBl R R P«

LY
| AERK | kgt ‘

1518 1 o ‘ B %
BB AR | HEAEUR | 0-0 @—®@

KERO K br e #

) E4E)
@

2012.4.26—2012.12.31 -4.00% | 0.88% -4.10% 0.98% 0.10% -0.10%
2013.1.1-2013.12.31 8.33% 1.33% -0.82% 1.09% 9.15% 0.24%
2014.1.1-2014.12.31 35.87% | 1.14% 38.59% 0.92% -2.72% 0.22%
2015.1.1-2015.12.31 60.30% | 2.83% 14.50% 2.00% 45.80% 0.83%

-14.88
2016.1.1-2016.9.30 1.97% -10.42% 1.37% -4.46% 0.60%

%
HESERAEREES | 92.80% | 1.81% 35.20% 1.35% 57.60% 0.46%

2 AR S 2 AN T R AL HI R & ROE SR B 2k & R UM HE R R S R ST L Bk v

W2 2R 1 g s A e
(2012 % 4 H 26 HE 2016 £ 09 A 30 H)
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I PR A ] b 40 L A K ME I 2 A5 1K By L ek LE
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() SHAEIEA KR
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