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fEH Hif:  0510-88555898

BRI R

# AR HiE:  0510-9688988

R ORE

APl wwwijsjbl.com

(83 )FIiE BRHE A PR A

FEME A b RIS KA 22 52 FKE 10 2

I Hhl: BT AR X AR U7 % 18 SR K)E 18 £
EANRE: EAH

FEk 2 L1 400-920-0022

fEH HLiG:  021-20835879

BRAN: T
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ZIRHETE:  400-920-0022

N EG:  licaike.hexun.com

(84)EWIEAT (i) SE4AH 450 ) 5 BR A )
VAl b T <Bul DXRR T B R 42 B 7650 5 205 &
Ikl T AT X AR % 68 5 AR R 0 8 4%
BN TEEE

I 2 1% 021-3860-0672

fEH M. 021-3860-2300

BRARN G TR

R HETE:  400-821-5399

w3 www.noah-fund.com

(85 YIRYI AR A <8 kA2 e e 4 A BR A W]

VEMF L PRI 2 X K AR % 5047 SR RARAT RJE 25 B 1L J ot
IIAHRE: YRYITT B X IR B 4R 4 5047 5 R EARAT KJE 25 #5 1. J #e
BN B

Fk % L 0755-33227950

fEH HiE:  0755-82080798

KRNG:  HERM

ZARFETE:  4006-788-887

a3 www.zIfund.cn

(86) LifE R KRG EHRA A

FEMHRE: TR X R 190 5 2 54 2 2

Ipostdit: b TTARIC X M H 2 195 5 3C JAE 9 1%

BN s

Ik 28 LG 021-54509998

fEH HiG:  021-64385308

PR NG WK

FRALE:  400-1818-188

AN M www.1234567.com.cn

(87 )_bifght KA A B A PR A 7]

35



WEE S E R RAT
@ mANAEIERAD T R AR AR A B 2 A B2 R S P

VR BT O X BRBHH 196 5 26 Sk 2 £ 41 5
IMAHBRE: FHETTI AR B 1118 558K £ W KJE 903~906 =
BN B SOR

Bk & HIE:  (021) 58870011

fEHHIE:  (021) 68596916

BER A 5kl

ZIRHETE: 4007009665

N#E] M. www.ehowbuy.com

(88 )im (LMD IS EARA A

TR BN T ARATIX G AT S P 1218 5 1 Bk 202 =
IrAdE: BUMTATEILIX VL KiE 3588 “5fE A4 K JE 12 %
BN Bk

J£ £ HEL I 021- 60897840

fEE HiE:  0571-26697013

BRR A 5k

ZARHETE: 4000766123

NEI M www.fund123.cn

(89 )b L Bt e B H IR A A

Mk AR ST R X oA KA 115 11 = 1108 5
IOk BB ERGE X o KT 11 %5 11 /= 1108 5
BN THNI

Fk 2 HL 16 010-56282140

fEH HLiE:  010-62680827

PR NG T

ZARFETE:  400-619-9059

ANE S www.fundzone.com

(90 ) b g i 4 A A5 5 5 i) A PR )

Tk B TR AR X = K 526 5 2 1 220 =
Iposibib: b T I ARH X AR KT8 555 544 5 [E Br B JEE 16 2
BN TRERA
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I & 11T 021-58788678 -8201, 13585790204

fEH M. 02158787698

PR TR

AR 400-089-1289

o] R www.erichfund.com

(91 Y VL IRl fE i K 54 5 A TR 2 7]

ML AT TS PR 15 903 &

IR L WIVTAE BUM T PG X SRS 7 5 B 7R 45 7k b 2 5 2 1%
BN EICF

Fk & 16 0571-88911818

fEHHIE:  0571-86800423

PR AN Rk

AL 4008-773-772

aE] M www.5ifund.com

(92 )b Jr 1 B A B PR )

Tt A6 XSSV IR E 1 6 5

Ipostbit: b EARH X AR TS AL L 2 S REKE 6 )2
EARE: RS

BCAR T (0100 62020088

R HETE:  (010) 62020088

BRR A R

#ARHiE: 4008886661

APk www.myfund.com

(93) LRI B A A PR A A

AR BT S L X 2 )12 5475 5 1033 =
IMAHBNE: IR AR X L % 91 5% 61 5 10 Sk 12 4%
YN A Y W

Fk & HL 16 021-50583533

fEH HLiG:  021-50583633

BANG: Wik
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FRALLE:  400-067-6266

Al ul:  http://a.leadfund.com.cn

(94 ) BE 748 HA PR ]

VEAR L Gt RE X E 46 16 5 E AR E A JE 11 2
IR HNE: BRI X2 1AM 16 5 o E T IR A PR 11 2
ENRER: B EE

Fk 22 L1 010-59539718

fEH HiE:  010-59539701

BRRN DL frdes

AR 95162, 4008888160

w3 wwwcifcofund.com

(95 )7 LW & B HARA A

FEMR A T AR BT X 4l KT 8 55 B 46 # 06-10 TG
IMAHBYE: T AOR X 40 KT8 8 5 B K 46 £ 06-10 17T
BN BEE

Fk 2 LU 021-20289890

FEH HLiE:  021-20280110

BRRN: Bk

ZARFETE:  400-021-8850

NHE] M. www.harvestwm.cn

(96 )ALl 4E & R R EHARA A

ANk JE T VRN X AR 31 5 5 54k 215A

Ipos s AbsCH FESIX R F=HHF 31 5 5 S 215A
BN G

Bk & HIE:  (010) 66154828

fEHHIE:  (010) 88067526

BRAG: 5kd

ZIRHETE:  400-6262-818

aE] s www.5irich.com

(97 YEAR EEHR TR (dbs) FHIRAF
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VEM bk AR ST IR X2 [ % 88 5 9 Sk 15 JZ 1809

JrosHihk: Jb T ARH X 2 E % 88 5 SOHO IiARI, C A 1809

PR T

Fk & HL 16 010-52855713

FEF HLiE:  010-85894285

PRGN

FRHLLE:  400-609-9200

oA www.yixinfund.com

(98t HR B A S HER R A

Tk Jb st e X AL DY A P % 58 - BAR [ oK 906 =

Fros bt b X ACDUSR PRk 58 S EEARE PR KE 906 . el —
# 10 SZEMAE 12 )2

YN A 3

Fk % HL U 010-62675369

FEH HLiE:  010-62675979

RN e

ZARFETE:  010-62675369

A www.xincai.com

(99)JbHUE I E SR S A PR A

VEMF IR 6RO X [ T KA 18 5 15 R/ AR — P 1502 %

I bbb 0T ZR I X [ 1] P KA 18 St B L S AR — 2202 =

ENER: R

Fk £ L5 010-65181028

fEE g 010-65174782/65231189

PR NG B

AR HiE:  400-057-8855

A k. www.kstreasure.com

(100 ) L i IBe 28 B8 7 45 PG BR 24 7]

bk R E CREED B R SRR X E R 277 5 3 310 &

Ipotdit: R X AR SR ALK 518 5 8 i 3 %
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BN How

Fk 2 HLUE: 021-52822063

FEF HiE:  021-52975270

PR weAki

FRALLE:  400-046-6788

a3 www.66zichan.com

(101 ) Bl A & A S B AR A A

VbR b T B X P RS % 765 5 602-115 =

Ittt BT BRI 2 AR 1 S KE 4 8

BN BRgER

F¢ 22 B 1T 021-63333319

fEH HiG:  021-63332523

BRR N R

RIS 4000-178-000

Al k. www.lingxianfund.com

(102 ) ik i < B 5 7 i BEAT PR )

VMl b TR AR X B X W PR % 1333 5 14 % 09 T

I bk T AR X R X W PR i 1333 5 14 £%

YN A

Bk 2 HL U 021-20665952

fEH HIE:  021-22066653

PR T

ZRHE: 4008219031

w3 www.lufunds.com

(103 ) Bkifg A oK & 4 B A PR A 7]

bk PR TR S H X K AE R 6 5 105 %-3491

otk TN RX BN RER 1 SRAMEGRT HMEE 12 &%
B1201-1203

EANRE: HE

Fk 2 FL U6 020-89629099
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FEFH HLiE:  020-89629011

RN Rk

%MRHLiE:  020-89629066

oAl wwwyingmi.cn

(104 )iARYITH €75 T T E AR A 7

AW PRYIT R L XI55 A PR 11 )2 1101-1102

I ML RYITTRE L X RISEEE 18 SR RHERE 18 £

BEARRN: BRI IE

BERN: TRME

HLif: 0755-84034499

fE¥: 0755-84034477

R HTE: 400-950-0888

Rk www.jfzinv.com

B4 PN AR A SEEE I EE R, B H AT & R LA AR B A
RIHL, FHRE A,

(2D FEMEICHN . & EESE AR A A

SRR B ERESFHARA

Tk A E R BHESRBXILKE 8 5 EigEeH .0 =)
16-17 %

Ipotidib: AT A X A KIS 8 5 il E 40— 16-17 2

M. Rk

R HIH: 1999 45 4 H 13 H

HLif: (021) 20361818

fEH: (021) 20361616

BRN: R

(=) WA RBREIMES T (e

YRR RHRUE RIS 55

ML R T AR R 256 ‘SRR AT RE 14 B

IroHibk:  RUFTTH AR B % 256 SRR AT RJE 14 1

TN B

E[
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Bk &R HIE: (021) 51150298

fEH: (021) 51150398

PR N: B

LI B, B4

(YD T (2 v i =55

YR K eSS

FEA L AT ARIIX AR K2 15 R TT HAR T A FI kK 16 )2
IrAHdE: T AR X 4D KE 100 5 FRER Gl O 50 £
ZERRAN: B

k& HIE: 021-22288888

fEH: 021-22280000

PR 1R

SIMEM e Im. fRHL ., e

M. ESHZH

R AR R s B B IR A RIS R B ok

B EEryAEE

~<.
paxll
oy
e

Ny BEENEERR

ANH g F R TR SRR K RS, AL A Wi i 5 B A
fi; Syl RE & BRI B 5 BN R RE L, £ERS 4L XU E 2] 1
Hehit BRI, WORERE BT ARG S MY fE .
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+. EENEAFTE

ARG T DY B RIS ER G TR, BsE RS AT RAT -
AR i3 BOIE LA rb I i 2 FC V9 e 58 (0 M Ath g o R sl AT 28
TH.

VA ARE B B HLA LUR SRV R e et A b, R e B BB ATIE
HREPJE, TR AR BEEE .

I\ EERIE PRI

AREGRERH <A B R 5< 1 T B AES G R B BN, K
ST ERSNRFE TR ACE . AT AR MEVEL LA & KR P 4

1. “H EM P R85~ mE

(1) RIS IE PO« B L T seng, @i s 5t i & SR
(SAA—Strategic Asset Allocation) A 7t r=HL & 5 Mg (TAA—Tactical Asset
Allocation) MIH ML G, Frsh. aha&. AHERBEAGPRE. ik, HH
St T

BRI S, ERINEE N, RESEHE I T LLEMA G i KHFI=R
FE B AT N B AR B AL 2 — DX FOUIARE Bk dh AT R B I B, £ R T
W) FERL FARTS SAA SARELHI, I DALYy 557~ o B B 0 v) S IR 7R
WA N, ARG TR T 25 5 i RO AR TP BURE A S A& . 2R
FIHHRIA R B &2 50 B AR, TSR SRR, #idiE
BRI HLE BT AR B P LB, BIAE SAA K HAYEFR 10 S at AR 32 3h 1)
SRR T e B B SR A %

UbAh, FRCRIRBORRHE S, ARSI R AR R A 1R HiE
FZATHE = i AT 216 RS (Portfolio Insurance).

AL S 1) % P i B R AR (Quantitative Model) 54V 34 W fid B
(Judgmental Allocation) M&5& R0 (B4 EAD, BT
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et e T R A L 5 T 25 B 56 G S5 003 3 3

=T LA

E

P it 1T

#r

E

‘i X = N ALY 5 .

" R 2 A

#r

B AREN A E R E
(2) BE S50 iy ic & L
ARG HB MBS ERRER . igr. POESE. Kb, RERE UL
T 2> WAL B e 2 AR K AT e H LK) AL SAIE S 5 o 2R B AL 4 [ 0 L ot

Ak CRARATFRD . RATESE . B SRR IR B IR Bl
IR

ANF Gl SR B BB LU G 2 4 B Y 30% —80%; ALIIE B B B Ll
G EE G B AHME Y 0-3%; 5 B IR BT L] S B 1) 15%-65%, A Bt
PR SRR J53 S U7 | R 4 T P 1B K 0-20%; IR 4 BRI H 7E — 4 LA A B BUR 5
T AR T 2 S B 1 E ) 5%

INRA FFEEIVE ], A FE G 0 Be & LB AT R A R R

AN e Y B AT 7 E LW B R

(1] SR i3 Al T HUR MRS X I U SR e T Bk, A e
BN RBGE LRGSR BRI st tL L, 7 ISR T kot R i
i, PASHIUE R Rl

(2] HBEEAAE T8 X XIS U R Tl T Bk, A e
HRREURST S, PRBCE B L E, IR Wi st 15, LAlnlig
B2 SRR R GE e U, e Ak
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(3] 4R T b &5 XU X T AL TR 18 AT I, AR A
DRGSR HE O =, & Y PRI SR AR DR L A, I 1) S R A ML i P A
B, RIS IR R e i (450 LE L

(4] HFUARIE TR Gl LT, AR ERMERFE L, If
Wm0 FERE TR RKIAGTE, DUSEIE R ERUHAR BT iR
IAERE TR, AR I FEA Lo, FRIG 55 07 R B0 T s S A
EFSY i7E =

(5] FRZ 5 KR H T4 g I B e . Gz RS54 7

2. “H N AR

A FE 4 B R 2L B 4T R W 25 (Dividend Income) A% AH{E (Capital
Appreciation) PIANEIH, FERGUE L0A) B 52 5 A e i K L IRER I RIIN - 2552
JEHE G AT R AR T PRk S R s E A 2 A XURS: B BRI ZH AR
WEAR, G A A AR I Zh M RS TR T, ST b5 RS R 587 (11
M E, EEME BRI AT G RN B N B SR KR, A
SIH X R € F S 2 P e R A

(D H—Z: MEEE, WEEARKRERE (Fundamental Equity Pool)

ANHE G B ROV R DL BRI R A B SR AR

(1] ¥ RIEmE IR GED Fip, SIBRHE2 SRR B w ik

s

(2] FEURIEAL b, 53 R P <200 Y 15 52 e A 0 e SR 5 < R A il K 2R Ji 5
AR SRR )P B B O SRR AR

[2-1) 20 R B SR ) AL i e . JEEUE 25 2 S 2/ 1 IRILE 4 Hofdl 1
FRITOHIRE R B E (DIP) B B SR LT AR S

[2-2] Rl oY SRR AL e . BT % (PEG) UK. &1k
St ST b A F R

ST ETTHIRR, AT AR — MR BT 2R, AR B BRI
AR e 5t 545 .

KK, TEBURARVFRIAMT, AEEEER AR B SR AL 4T
SEANHT 7 AE I 3 21 10 B A it DAS e I AR TR 1) b7 A ) i 52

(2) T REEARM N, MWEZOKEE (Core Equity Pool)
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(1] “EiiAmgea &= A 1z

REEGR I T B BTG hSFSTEr S & 1N, s« b
T 2> A 36 3R R PP A AR o0 S A Jle 52 e FR) B 2 b AT R ke, ARk Hyia s
WO G HL e . S EHBMEN LT AF ks, WEKLBEEE.

“EW AT RGPS g B A ANE PR VA P A . ANk
HNRKIETEH GERERD W5 /R R B~ E A, H e Eii sl 1
U BARES . BERTRE ST BRASIERIRE ST ARG AL BLaR Bl R AR
XHMAESET I sl CGEMERD Bl A EGEA, # g s Bl aw
FIamlia B BIVEERES . dlAz0sed /. Tl3tfr. Wikaess. Aw
P b SR A SRS S 5 1 e, LRI BT AR, AR B R
HEBHDAPIL 2ARE S PO EEER R N TRk Eia
A, AR EHENICR M E S B Kt KA KB T K
AP SIE S E

E AR ZRE H AL ) s B B A0

EW ARG R BITERE

[%E & 54T ]
W 55 53 P AR 24 5 % = i (AR B
(fLFE: DuPont43#rik. EVASHT
%5, DCFEAY, DDMARZYZE)

2 R R VR

K

g | || ||| m | |m| || |m| (a3 |=| | % ] w| |5
A AR A A
| e | e || m | | e |2 | || || |
A A A A A

K EWAFSGaE R ER AR A
(2] « b w5 abr B AL 1) is 1
A HE IR A5 A JE 8 BN AT AT AR S 1 T 2 ) 00F 55 418 A Tl A
R, A% O SR N ) 5 I i SR AT W S5 FE AR T oA GBI
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AFESEHNIN, ST EATANRIER AR, HWSIEIRRA & P 15
el —BE—frbn@ il 7T A, oA A AR T IR . Y
SR, AN S5 PR AR IR e 8 AN JE DU A ] AN 55 50 SR AR AR AR YR AR 5, (2
I 2 AN S5 4R b R A S TS TR, S8 1T LUBON 1 5 i =] BEAN I 4%
BV B2 R A T I B R 7 ORI AS B . Rk, 38 B BT A B 45 3 bR i
AEAY, — 5 T ) LA b 12 w0 25 A 6 BB AT R s 5 — T THI AT AR %
B (R SR G5 SRR F T 2w OV 55 48 A TV el TR, DA T SIS BN 2% 328 i 552 1) 7 9
.

(3) fEBhwR K4 &% B T 5 Barra Aegis System ™ 4L 4 & i B

KE4 ¥ %84y 15 H Barra Aegis System™ kS 404k XU &8 B AN ZH S AR AL 3
A, FECAEIRE MR T AR B AR SR RS W EE SR, 15
TERL BT 20 A R p S 1S 32 B e R R AT, 5@ I X A7 b5 XUk 28 58 7= ) ¥ i
BB, AR EA SR F 6 ORI SR 43 ARG, AT i 0L XU, 1 48 i Ui
i 5K AL .
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BARRA XU 7341
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e S gy

3. “H._Limi N fTE R

AR B Bl R RIS s, RSB AT & EAA B E
FFAELERESE T BEAT B A PRI iR L $%

AT G PR T 0) [ AN A TR 35 BRI BB o 5
MHIABEE UL LS B R R (RIS BEmairmEE ., SRt E sty maei.
il BE ML PP BB 55D X OiTR Iz s, BEAT S B ARR U, I 7
DBEAESS € AIE ST K57 R A E AN, 15 AT R i B A B K
Gt TEE A G BERNELLSS , AR G K i 2 e o 2 A R 5 Bl 25 L
ks IAAHEAT RE— 2D T, AL AR 2

FERTFBR A SR B RE T, A5 B BARCK YR 45 i
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(1) WIRAWEE . fEMEHSANE, RESEHICKRE a2k
TERSFERA E & BR A AL G IR S5 0y, I R H 73 S | AT AR SRS L BT SR 2%,
R, HIHS AR AT AR, WK d BRGTZRRAS A% A2 4k
HRF

(2) Tkt ARESEHE NN GF T WA R PEIT I, 7
P03 I AT ARG — SRR ARFAE « VAN RR PR B R B SRR S (RS TS E
FIEAE), DORIR mR TR .

(3) AHXTAAE T AN T 4 A B N\ E I 4 TR RFALE AL 1) 55 27 i P 2 (i) ik
B B ARG AS 127 S AP BEAT 10, B a @& s Z i, B4R Al |
MR 42 ETHI Rl JREEARRT A R 2 T BRI S

(4) 3 FH RS PPl . AR SE N 780 A AT S AR e &,
AR R 157 AR (1 0 7 TR V005 0 T 5 A7 0kt A XU A7 VP 5 5450, ALK A
e R AR

(5) BREEHL: 72 H IS I ER LR AE B =0 B 5 A R b
HRENPEER, BBt b R B — 8 LU I 2R 50 o AESE TN A
SR B T T B T R AT A LA TR, AT i B 4 R 7 (I 2R

R IR AR B S ) 5 S I A, R R A S X T KUK EA T Zh &S PR Al
HEMPERE. £RGEUHREZEHIART, EEXE IR BOE 5 T, 4
H R RV S8 A 2R AL 22 AR, AT G5 BENANMERT DLAG 20508 ) 4k 5% 7= 1) XU
K, ELRT RAAE 3R RURS: &5 R Ak R i R AN Wi 2 v R 4 A e K P

AR FE e B R ORVE AT DU — B 2 URRAE 1) 5 9«

(1 A7 R

(2) AR s SR 6 S

(3) 1E05 SRS R AR MR B0, B SR K i 57

(4) RKKPAEL A BAUF I T AT A4 BLEARTHIAT R AR I o] #4657 55
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ARFEGIET] feis &0 7 AT BUIER B . FERGER B fErh, AL
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B R AL R T B TR A IR SR 155 T A S U ] A 4

h EErl Gt BEE

VR 300 FiE Kl i R >65%+ T4 A A i i Kl R >45%

+. ESRIRE e FE

nﬂf

AHEG S R E DR R AT, KR AU S 16 T RS 6
TR & ARATIIE G 15 0 T T 4, T o PR 0 2 2 4 o
AHEG AT BT B, AR R TR SRR L RIS G 7 K R
1.

+— ESHRFHARS

1. EHERESHZHEBN
575 iH EH () RS BT (%)
1| Wi 1,758,017,849.35 69.48
Horr, gz 1,758,017,849.35) 69.48
2| [ S T 397,669,124.90 15.72
Hrp: fid 397,669,124.90 15.72
B X FFUESF — -
3 | AE BT — —
4 | LRI S — —
5 | ENRE ST — —
Horpre W R SE R B4 — —
il %
6 | HATIER MG H LA At 296,474,384.60 11.72
7| HAhwe 77,956,842.42 3.08
8 | &it 2,530,118,201.27 100.00
2. S MARHAT LA R SRR A
Y 175 ARME o AR B A L
1 (%)
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