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(99) REFARAT RO AT PR )
FEME bk TR P XA 15 5
INAMIRE: REETHT Y X A 15 5
EEREAN: RARE
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BRN: &4
Hiif: 022-28405684
fEH: 022-28405631
RS HE: 4006960296
P4k www. bank—of—tianjin. com. cn
(100D z= B LLIEARAT AR BR A 7]
FEMHhE: =R REW A 2 5
IpoAthl: ZEE KRN AREY 2 5
FEEARAN: AT
PR H2EHE
Hii&: 0877-2060607
fEH.: 0877-2061603
PSS HLE: 087796522
Mfk: http://www. yxccb. com. cn
(101) VLIS AR ML ARAT e 3 A7 BR 2 )
FEM i hE: R AT IE X A K 136 5
TP BT ERIE X AR KA 136 5
BEREN: IKANE
RN Wt
Hiif: 025-88866645
fEH: 025-88866724
%R HLE: 02596008
M4k http://www. z jrcbank. com
(102) & EHRAT IR BR A 7
VEM L RUITRARR 41 5
Motk BUITIHARR 41 5
FEEARAN: HE
R N: Bk
HiiE: 0871-63140324
fEH.: 0871-63194471
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RS LT 400-88-96533
W4ik: www. fudian-bank. com
(103) FRM AT A PR A 7]
FEME b TEZ548 7R 1T Mk bl X g el i 728 5
IpA M TLF5AE 75 7 ol el [X b 7 % 728 5
EEREN: EER
BRRN: KR
Hiif: 0512-69868364
fEH: 0512-69868370
RS HLE: 96067
Mdk: www. suzhoubank. com
(104> RWARIT (HED ARAH
TR L IR AR X AR A 66 5 AR ARAT R JE 29 B
Ihatiht: B AR X AR A i 66 5 R WARAT KR 29 B
FEEARAN: FEHE
RN A
Hi5: 021-38663823
fEH.: 021-38675314
RS L 800-830-3811
Mk: www. hkbea. com. cn
(105) higEE S HEARA R
VML BT SR B RO BRI A B 1800 5 2 S 6153 & (LIERMATTA
JEIXD
IMAHbE: BT X IR 518 5 A1002 =
FEEARN: £H
RN WA

HLiE: 021-65370077-220

fEH: 021-55085991
BPRSHEIE: 021-65370077
MHE: www. jiyufund. com. cn
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(106) FRYIET I 57 52 5 HE AN AT PR )

VEMHbE: AR AR S E X RIS — B 15 A MR 201 =

Itk RYITT RS L AR —TE 88 5 Mz 0y A 2 1606

BEREN: R

RN AR

Hif: 15920063836

RS LT 400-800-8668

M3k: www. ph6. com

(107) R REAB AR AT

VEMhE: AR AR X ARTHE A 1S5 1 E R

Ipotbbt: ALETHREABH TN KA 18 5 =£ 1K) 3 A ¥ 1009

EEREN: ETH

BERN: Y

Hif: 15810201340

fEH: 028-62825327

&R L 400-8557333

Mfk: www. jhjhome. net

(108) dEsHHR A E SR EH R A

VEMP L A6 5 E X AR AL HE 78 6 o SRS R e 39 (FE ) N-1. N-2 HHUHR S
BHIHE 5 JZ 518 &

Ipoa itk JEHTTIEE X AR AGHE 78 B SRS B el 3 (FE ) N-1. N-2 HHUHR S
BHIHE 5 2 518 &

BEREN: R

RN RE

HiiE: 010-60619607

fEH.: 8610-62676582

P RS HLE: 010-62675369

MHE: www. xincai. com

(109) JbtH R a0 & # 5E  BA IR A

TENR L JERCATEE X A OCR AR 66 5 1 Sk 22 J= 2603-06
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Ipotbbt: ALEHIRFEL TR X R —81 )\ 5 B 5 AR AR AL A B
BEREN: LT

BRN: A%

Hiif: 010-89188345

fEH.: 89189566

BPRS G DMAS: 95118 fnlkalkgs: 4000888816
P4k http//;fund. jd. com

(110) {LHHEFHHR A

VENP b FRORTLAE W R T A& Y5 X UK % 56 5
PR BRI WG R T A V) X K 56 5
FEEREN: WL

BRRN: kT

Hii5: 0451 —82336863

fEH.: 0451—82287211

H RS LT 4006662288

Mdk: http://www. jhzg. com. cn

(11D BEME (R ESHERRA A

TEM . BT O X R FEE 667 57 107 5 201 =
Ipotbht: BT AKX SR 28 SH e KE 5 B
BEREN: A

KRN £EH

B R HiE: 021-61766938

g 400-669-5156

Mfk: https://www. tonghuafund. com

(112) bR GRS EHRA A

M. bR = B R % 8 St 2 5% 106-67
Ipm ik ERTHT IR X R R g 6 S HEMIRE 2 St 2 2
EEARAN: HaiE

BRAN: WER

B R G 010-85721404
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Z A% 4006-802-123
B4k www. zhixin-inv. com
(113) b B E S E AR A
TEM il AESCH ARSI E 1T A KA 18 5 16 JR IRk — i 1502 =
Ipo ks ALHCTH AR X G [T P9 R 18 S E AL O I A — R 2202 =
BEREN: Fk
BRN: B3R
Hiif: 010-65181028
fEH: 010-65174782/65231189
R HLE: 400-066-9355
Mfk: www. kstreasure. com
(114) g I w Bt B BR A )
VEMAE . EEETTEL O X AR A4 % 687 5 11 2 4% 268 =
IpAMhE: JE R T AR X G hoK T 33 5@ KJE B 2 16 2
PEREN: BT
R N: APFKI
HiiE: 010-88066632
fE#.: 010-88066214
P RS HLE: 400-817-5666
M3k: www. amcfortune. com
(115) b EEESHERRA A
VEAR L. JERCHTRARA X B AR ORHE 1SR 6 SRk 2 BT 21 J& 222507
I ik 6T RH X 5T B I AR BT 22 5T SOHOT3A B 19 )=
EEAR AN B
BERA: Bess
Hiif: 010-61840688
fEH: 010-61840699
RS HLIE: 4000618518
M4k: https://danjuanapp. com
(116) Fraee dent) FEAEHA R A A
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Mk LRI X AR =3 7 5 4 58K 40 2 4601 =

IpAME: LR TTEIRH X AR = b 7 S AL E 0 A PR 46 2

ZEEARAN: B

BRRN: FiE

Hii&: 010-65309516

fEE: 010-65330699

P RS HLE: 400-673-7010

W4ik: www. jianfortune. com

(117) REEAHESHEGRA A

VEAM LR R AT R XV AR % 222 5 R R SR OB IR 2105 =

IPARIE: TR AKX M LU % 505 5 AR5 ali—KJE 15 #%

BEREN: =B

BERN: &

Hiif: 021-20324155

fEH: 021-20324199

& PRSS HLG: 400-928-2266

Mk www. dtfunds. com

FEEEMATARE (PN RICRENESRRESE) o (AT SRR ESE
EEHINE) « GEHFBRESHEETHIMEL) MARESESSFSNME, EHEMbRT
HESRMPAIE EARSE S, JE RN BT A 5.

(=) B E e pLY

% B TAREGE RS A WA A

Ak bR PIX SRR ET S 5. HS5 56255601, HHS 5 7RZH5S
701, 55 8ZH 55801, 559 ZH 55 901

FEM AR S5 Ip Atk AT PR IX SRR 5 SRR A JE 6 2

PEREN: TR

GE G2 P RS HLE: 400-811-9999

f&  H: 010-66583100

BERN: RMER

(=) HIMEES P K& IR
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Yo BRe BETTIRZRANEE 55
£ B Bl A XM AR i 256 SRR HRAT KL 14 1%

L 3E: (021D 51150298

f& H: (021D 51150398

ZIpEI: B, X

(P9 2155 BT S & IR 2 1T

% W KBTI E S AT CRPRE 85 1O

B AR AR K2 | SR BRTEAW, K=k 16 2
Ipotbbl: AEE W ARMIX RK 2 1 SR BARTERM, K= A% 16 Z
HEAERAN: BY

LINEM I 2], EI

RIS (010) 58152145

fEH:  (010) 58114645

PR
0. EHERZRK
TR S A AL O T A A S 2 4
T, EEHRA
RO

A~ ZEEKEE BiR
BRI H S, ARSI A G K, 38K S AR R R s .
. EZE&HRRITH
AR GVEE R T RA REFRai e &t TR, SR E AR RAT By s
CRUARF/MR B &% Hefl 2 o EIE M i e ETTRIBEE) iR, BOIE. R AT
i IS BATAER. GUREIE. BT SCRRESE,  DUGEENE R VB P IR &
HEHE VP R E G TR, HEAEHEIER SR E . i, BEEs™ &4

F B B I LE B Du60%-95%, fiFF. PeEamh TR 5 e B A L] u5%-40%, IL<galE

~

B
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B H A AN BUR B MR T e B E R 5%, Rl Mmamgite. 7+
HDRAIE B AT HAC FR DR 45

A ERE B E N DL fevr i e et i i, S E B BITESRE YA, A
DR LA ANPGRS s B2t s e E M 2 A S P % i b 1 BB A 1, B BN
AR AR SR RE FEAT A& 2R e Ja A AL 1 BE A R < ) 150 % b A BRI A2

I\ EEHBHE RS

(—) &A%

1. KB N B g

AR FE G R R A ST L AS DT IR A IR A R R 258, 454 H ATy BEAR T
W BRGSO BT B 2 0B M s B SR S AR TT R (Multi-Asset Class Solutions, fif
FRO“MACS B8 ) AT SR P 505 B0 e B . MACS BEELRFH i M 4047 5 5 | o AT AR 45
GRS, AR R ERETEATIRGL EWEFBOR . LR 1T R MR R
R ST S 6T L BRE TS RRNE. T 5 5T
T2 B AT NS, IR 25 RS 2B = 1 R KT, E R S8 5 05 25 55 B 7= 20 2 R) AT Bh 45
PR E .

2+ ATVHC & e

AIEG RS ST WA f L AT SE S A AT SRR, W & AT AL AR
B BEAT 455 007, BRI F A AT WY AT WG B 3w . 56, AT AL ACE AT
JARHC LA AN T b S U AR (1) 4 10%;  FoURk, B AMRECAT I A AS R LA T Mk 1 £ H
AT e, SEA M B Ak HE 45 A5 AT e B E

3y BRI AN

AR UL “ TARERE TR BRI Oy E AR, AEREAEIAT T A b, R E
PR F L NSRRI R AR, KR b A R AT AR A K &R Al
KIRE BRI R W55 R R AT LR & o0, A g AR T A A I SR B (i 4
Hrik$ MR (Fundamental Quantitative Model, fRiFR “FQREAL” ), FFEESIARKHE
SHTHARRG, MEEHT ARG BFAHE. H7.

(1) Bt g

ARFEGAT ] FQ BALE “ RSN E IR RS T TR, R ARAE R R A A D
T 1% R T« THUREHEA T S S o “ AU PR SR AR A

>

&
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EANBR T “ TAREE EEA TR AR S AN, “ AR B S FE AT AU I 5 BEA A
AT PRI R IO AT AR Al AT I A 55 o0 HT . St R RIF VA #2521 £ i 2
A, R HEAES A, SEEHE, AR A RN, T E RS A
WEE M H S, G WANTRIR, KRG, ESH IS “ TS LA AT 70 i St (1)
ANBAE,  DAORIERR SR b S B R VP R e S PRI R0, T T2 4 it 5 KUK B
o TP SRR 77 VA B e S A R (TG B K, RIS AR R, L AENGHE A
WS B RAR S &, bk S Al A0 I % v A HH I SRS o

(2) MEEERBEME IS ST

AR TH RSB A I AR B 0 AT RGO R S A, I R 3 L A KL R
671 it S R R A AT RAL PP o SR RS A 2H DR 3 0 R B M L 1 DTk, T AR R
BE. el A RIS EHT, PR AR s i Edi A w] .

1 WRKEE

FEEH R LA F BRI D B R U A R . R E A A A 7 S A
WKEET), WS T AT KRB KA, WRREEANHE THEHERAN. &
FiE B A i R 2%

2) lifEKF

A7 1 TR 32 ot PO 5 4 ) B BT DR R 3. A IR SR A AN T 4 R A 1
(P/E) S8l (P/B) BT, WS 7 EARANMERAER T, WEEEmshm
G, HENERMGER TS, WHERAS ERMK R R KIEARE L4 R G, 7T LTE
AT 36 B Y FR BB S AR P S A 7

3) mAAE

BRI BE SR AT GEEH R B AT RS, SRR E R B T,
KAl 3700 8 S0 R RE RS AR R A R A T A E 4G E, 7ERFIRe IR = 4 i e 7
AEZ 7 EHRE (ROE) , BAKREERE (ROIC) FHEK.

4) 055 R

I 55 IR ] 3 S W A W) R 248 R IE 6 T AT B S 45 R A PR FH PR R s RS, bR 3
RN ER R EE . FRH, T 2 TR A 2 R 4T A F A .
R R AT DAE T R R, SR AlbR, A RO G i AR A, e R A
FRIR T3 R (D/Eg) , BEFREER (Dt/0) SRE.

(3) AT HHT o %

an
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S T FEHT H AR K H A0 T R R gt N BB AL A I 2 W) BEAT S AR T A A B A
WX E AR AT A, SEEEA ) KA RN EARIE R R AT E
B, BE LW AR RSE R KRS AE ST, BBk BT AREAFRE ., ks K

5541 it A5 75 T AFAE W AE 1) ) BT A ]

B 1 ST A i S e AR

LA B B R

70%

T Bt 1 B o TR 2 i 5

RHc =

K4 -

i T 4 i e ROE Debt/EQ
BARMEE RE BBl ROA Debt/Asset

N/

@ [ R T AR (Rankings)
LI R | e e B
o BT A
o sl
| A Tl T

kA &

(4) BHH AR

ANHE G T BRI KBS SRR R, MR XSG 1) K A7 b A B SR
EBBAG, MR ALE IS ER AR BBCE R H] . AT A RS #eFR R
B SR A A A R A

4y iR KB i T BB SR

HI Tl PR B SRS PR B A 7R 2, ARSI T I . b, b AsE e ik
i KL AL AT H R G (R BT o U0 IR BT RS A A A R S . S SR &, B8RS T
RatEE s, & TRy,

AR G AEVE RSV IIVE I A, SRS UNA I BGIE AR B b TRt AT B4

il
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G BNEE R, WA RGN E . AR S REATBOIER B, R AR X BUIEAR (3E
FFEAT AR TU S AN 20 |, S S BT s R E S, SR HIBOE fir i,
WA NENME, AT BRI 5 BB R A 5 4L 6

(=) HREHER

ARG EPNTAT BB RRR ARV N RIS FHEAER, @7 E, B
BB BURE, BRI SIBHE T, SR, e, AT E H LS50
PG A e R

K2 B i

/

BLHRRASR
I‘]EE
RIEBH B S o)
>
ERAMAR %
E&AR
R HEARZAR
R AR AR E

1. BRI

W FE FOMSEIF W FC AR, (RS S AMMI S SUR IR b, T R WA R IBUR 5317
M AT. AT EAT AR ST, R BT AT SR R 2R B AR A,
PR IRRZ A R KRG A PR AT . S — B IR ST &

2. BEIK

BRRHR G2 RIS IR = RN, e B SR F 0 s S - I 7 &
A% S A H IR AT AR, SRR TR, FE AL A 2 B G 4 B A B K )

&
:

REAHAE AT BEBBURIERTE SN, RIEESGFERTHRE AR, SEE A
PEBR A RE, FUEMANM BRG], AR R R .

3. BERA A

M2 FARIES B OR R RS iR, AIBERBE AL, LIRS
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WALE, IRIE TR SR A S, TR A1 0 HEE B

5. U 73 #r K SR A
R 57 B ot 43 5 201 4 1 R K P B i (R 4R B B O AT VT A, RO HEZS A 43,
W R RER DS, R BMAIEELT, FEE MR A AR XS & B
B SR B & (R BAT N AT A R Mg, X S5 I R P A A O R A ) 3
S, LA PR O MRS B R AT KRR R o
6. UG
B4 2 FRARME S B R SOOI G R, S A EMATE . g i B Rk
BOTHI AR IS, fERESRACEFR T, WHREAA AT, A, P,
Ju EERINS LR
ABEA A SR LRy 80% X I 800 FEEIK AR + 20% X F ik E i H Heds Holi a5
x.
T EEH R RE
ARG GRS, HHU R S AR A& T 18 AR S A G G, (KT R
EARS, BT RRK SRS AESETHENR TR RGITIRY, ERAHE
S TR R R B
+—. EESREAEGKRE
AR AGMEN N 20184 1 H 1 HE2E 3 7 31 Hik (MSEIEREH ) .

11 REPRESE-HEHR

Fe TiH &8 O A MBI (%)
1| BB 170, 683, 355. 16 89. 77
Hrpe 5 170, 683, 355. 16 89. 77
Few T - -
3 | Mm% 10, 006, 314. 00 5.26
Hep: gz 10, 006, 314. 00 5. 26
BEPE CRFUE SR - -
4 | REREET - -
SRATA R - -
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SR R 5 1 B 4

KNI SR 57

b K RIS\ R R
B

HUTARR G & M il

3,797, 438. 93

2.00

HAh ™

5, 648, 211. 69

2.97

9

&t

190, 135, 319. 78

100. 00

TE: IS TN JE R e 2 e B I B T2 A S SR RE R R

1.2 REPRETUDREBEEEHEA S

1.2.1 WEREAT WA R AR R B R A&

A5 17253 ARME o) i 5 & W I E LB (%)
AR AR R Dk - _
B | RAN 4,603, 376. 61 2.45
c | &k 94, 129, 535. 78 50. 17

7. 7. R ORI
D |y 955, 754. 92 0.51
E | &5k 1,275, 273. 49 0. 68
F | ERAEE 683, 718. 65 0. 36
G | ZiEEH. SFmbEk 8, 505, 692. 66 4.53
H | AEfE fEmol - -
I =R . RIS B R AR IR S 8, 874, 477. 70 4.73
N4 25, 678, 227. 64 13. 69
K | Bk 15, 497, 368. 80 8. 26
L | BRI S RSl 9, 354, 928. 34 4. 99
M| BHEEEF R AR RS _ B
N | KRS BRI H it A _ _
0 | ERMRE . BEAMHADRS - -
P | HE - _
Q | DA TE 223, 729. 08 0.12
R A ARE LR R 901, 271. 49 0. 48
s | & - -

a1t 170, 683, 355. 16 90. 97

Ve TP TN SR 2 Fo A8 2 e B HE R LB 2 T2 A0S 51 AT REH R 2%
1.2.2 REPREATIL D RAGBEBER R BB R A

Teo
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SR R 5 1 B 4

1.3 G HRE A SOE 5 H ST E LI R/ HEF RORT+ 42 B B B A 40

P | mmem | mEan | SE B | ARRE G 5%§%Zfﬁw
1 601009 A URAT 1, 452, 056 11, 863, 297. 52 6. 32
2 000333 Sk Ei 171, 256 9, 338, 589. 68 4.98
3 002027 Iy IR 713, 466 9, 196, 576. 74 4.90
4 000651 ARk 179, 222 8, 405, 511. 80 4. 48
5 600887 R A 242, 789 6,917, 058. 61 3.69
6 600183 AR 389, 782 6,914, 732. 68 3.69
7 002410 JTHkIE 260, 457 6,607, 794. 09 3. 52
8 600019 A 737, 066 6, 279, 802. 32 3.35
9 300285 [ REA ) 295, 080 6, 072, 746. 40 3.24
10 002146 ERY 3 475, 215 4,761, 654. 30 2. 54

14 REPREFRSF R RAOBFRRAE

INTR S8 0

e 5 ARiHE G AR ER 00

1| ExRfiF - -

2 | RATESE - -

3 | &RfigE 10, 004, 000. 00 5.33

Hdr: BURYE SRR 10, 004, 000. 00 5.33

4 | kR - -

5 | ke HEh g - -

6 | IS - -

7 | AIEEfE (ATAZ R 2,314. 00 0. 00

8 | [FhkAFs - -

9 | HAth - -

10 | & 10, 006, 314. 00 5.33
E: TS EANRRBEA CAE 5 FE S B FEIHER LB T2 S & v fea R %

1.5 MEHREA ME 5 E S F=E LB KPR FIET 2 RS R Bt i 4

FE | gmam | BRsR | %R 6o ARbE Go 5§§f;fﬁw

1 170410 | 17 &K% 10 100, 000 10, 004, 000. 00 5.33

2 113015 R L A5 20 2,314. 00 0.00
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1.6 G HRE A HE G HS T E LA R/ HETF BRI+ 4 B SCRAES B A

I G ARG WIRARFFA 57 SCHRALESR

1.7 REHAREA RE G ST FE AR HTF R AT L4 St SR B A

ARG EWRARFFA SR

1.8 WMEBIREA SME L E ST FE LLBIR/ D HEF BRI A BGES B A 4

ARSI AR IR AR R BUIE .

1.9 G HRAF SHB MBI 57 H 0L i B

1.9.1 WEPRAE BB HBRIH R IFEMB R HA
AT G AR IR ARG B 5, WA i
1.9.2 ARG H R BRI BHBUR
AR, AFE RIS BRI B AT R

1.10 #REFHIRAESET KB G B3 5 B L i 3

1.10.1 A E G SRR BUR

ARG, AHE GRS H E G AT 3%

1.10.2 & HIRA TS 1 E R A5 28 40
RIS AARE WIRRFEA E B0, e i .
1.10.3 A1 EH B HHF P

ARG, AHE GRS H E G AT 3%

1.11 BHEAGRERE:

1111 AREESERIETZIESFRRAT 2 AR E I 1L A ERAER &% H il —
FNZBIATHEDT. AT HIBB SRR i B -

NI PAN LS

AR, ATEEFA AR, FORAT EARDIER I 5 5 SRR A
. AR, 2015 FAFEIRAE BIERAAAEBN « ARAE AR R S BT [l 4 U SEARAT IV ™ iy
SEHAAT A, Boh EER 2 AR MR SR L I o I U

EIRAEI XS B AR M 55 A2 E AR DU BN, R R AR G A e E BN
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2R .

2. FARRAT

A, AR R RRAT, %A R AT T I BRI L 55 S R
BRI, Berh ERME S ATTER, FF R TUE N I BT

EIRAEI XS B AR M 55 A2 E AR DL BN, SR R A A e E BN
L EK .
1.11.2 AESHRFE IR RERE NS S FE R EEREE.

1.11.3 HAB =M
75 B &% O
1 17 HARIE 4 57, 703. 21
2 IR 25375 5K 5, 288, 465. 95
3| RIUERA -
4 ISR 243, 675. 17
5 I YAT R I 35 58, 367. 36
6 | HABRIEK -
7| Fr#EsRH -
8 HoAth -
9 it 5,648, 211. 69

1.11.4 REFRFFH KL T H BRI oT # B 57 4
AT AR IR AR FFAT A T F B (K mT 34 555
1.11.5 REFIR AT 22 BER A7 FE IS SZ R 1% 50 i 9

o
1.11.6 B FA AL MER MM SCFH#HB I
T

+=. EE&HS

BB IR DS RERSE DSBS T i JE U B A IS B R, (HA
TRUESE G — A A, WA AR B H RIERRI . SRS REBHARERIL
PR AR, R EAE AR B SR B RLAF A B S AR R I AR SR A 1

1. AEEEFAEMHA2012F4H26H, HEEG R (BZE20184F03H31H)
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SR R 5 1 B 4

K35 55 b 557 % R SR 1 1) LU AL N R B

V&=
| HEE K | kgt ‘
T (Epd o ‘ FEHEYR 25
i B KhruEZE | R . O—6 @—®
KEO Y N
®) E<Q)
@
2012.4.26—2012.12.31 -4.00% | 0.88% -4.10% 0.98% 0.10% -0.10%
2013.1.1-2013.12.31 833% | 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%
2016.1.1-2016.12.31 1.76% -9.75% 1.22% -5.35% 0.54%
15.10%
2017.1.1-2017.12.31 18.72% | 0.78% 12.20% | 0.52% 6.52% 0.26%
2018.1.1-2018.3.31 2.80% | 1.27% -2.08% 0.95% -0.72% 0.32%
121.90
HIE e A FRERRES 1.62% 49.66% 1.21% 72.24% 0.41%
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