IESFMRIR S

eMITESTERXS

Rl 3 Al 75 H R

MEX LBRIEZZEAIWITF
Pk %m5: S1500510120003
IXF wif: +86 10 83326567

BE 48: yuxuefei@cindasc.com

HART: AREFPIFHRTA
SR M RIERF R PO F LR
ROEAEA A R, HTEAKRGHE
TR R F Gy A e, Hmbls
EHEBR KOG TAZN, TH R
AT A 2 o

13 AR H A AT TR 8]

CINDA SECURITIES CO.,LTD

AT HIME T 2 K9 512 154
#igm: 100031

o

MAMSEHRASZE

2016 £ 11 H 4 H

FHABRE:

o Lt—XBH, FEATRABEARFTIAEN 9211.47 L T(+0.77%), HFakFk 40
HAE K 9169.31 12 7T(+0.75%), ARHA R EFAAL A 42.15 1L 7T(+6.52%). MERT AL R F,
PR B APERBETERITENTA 618.34 1LT(+33.95%), @R AELE A 550.44 LT
(+17.72%).

o L HAE, THEHP LIELEN (+0.84%) RIAKLF, €Lty (+0.32%) &
MREG; WATRRA, AR (+43.61%). JEE 8k (+1.84%). LBz (+1.19%).
Bk B (+1.15%) RIRIRS (+0.97%) HAT L AL, A L&A (+0.12%). £A
w35 (+0.22%). #IHE (+0.26%). R SmikAt (+0.35%). HH A (+0.36%) F4Tk
F K5,

® FABARMRETF, KWATAELA: BHER (+10.05%). A (+10.02%).
FlaE i (+10.02%). £tk (+10.02%) A=w9 )il £F (+10%); B ALY : HES
A (-3.02%). *ST bk (-2.82%). %dk#m b (-2.18%). Kiz##F (-2.11%) A=l %
tr (-1.87%); BB FWATELA: Fhik (7.91). FEEMR (7.25). #HBH (5.48),
FA L (5.41) F= 2 (5.33),

® X HAH, REAKXZFRXHWFWIREATA A, £0ER, BTIEAY¥ 18 R,

® A HER A5 AR EAZRE, KPS RFBBEMREAIHENF LR, SR
ML E,

o LSHME, KBRANBROREIABIZNRD . FHH &85 2 R, KILAEBRFIRGIE
EHETRDEF 3 R,

o LSHWE, £A 1 RANBRESREAEN, AVPRAMRRIAETFLME, &
AREERMAEREGEIT, RAMBIRERANAED, RERHF 1 RAMARL L
HH

o ASHWE, TARGREIRSULEHTH,

® A H TR ZLGIRE LM

& RRIARHHEATARD. RAAK, #4420 % 11 RAFNRES ARER
R,

FA T AR

o SLHHELGKEZ: L.

o ASHMFECREANEEF LA,

o - HBRAMKEFERN 059%, 2016 F 11 A 3 AL R HIEFH 98.91%,
S HABAE EIELZAG . PR 300 R AL ARAE 44.11, 40.99 & 29.3 AN E H Ho
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CINDA SECURITIES

%

S e = 173 7 P 4

g 2 Y G SNy TB ok = 4
I S |42 5 W& 1= s O 5
3. BRI ETF FEER I oo ss s sss s 6
R 0]y 6
T Vi 11 e vl SO 9
T A EATHIBEEEEIRTR ovveeereeeressessssssssssssssssessssssesssassssssssssssssesssasssssssans 10
Lo FRAIBEEZIRE I oo sssssesssssseesssssssssssssss s ssss s sssss s ssss s sssss 10
I N &R 2 v 1 SO 11
3. FRIIIEEEIEIR cooeeeeeeeeeeeeveeeeseeeses e sss s s s ssss s ssn s ssses s 12
R 0] X AN 12
5. RAGHHFMEGAR G FIFRIIEED «.ooooeeeeeeeeeeeseesseeseseesssssssessssssssssssssssssssssssessssssseees 12
6. BRFIIEEBREEIRARLE ...coovoeoeeeeeeeeee e ssssssesssssssssssssssss s ssssssesssnssseees 12
SN BB e ssaees 13
O£ T OO 13
I OO 14
3. WEEALAERVERII . c.oooooooeeeeeeeseeeeseeseceeseesesesssesssssssssssssssssssssssssssssssssssssssssssssssseees 14
B, ZHATTEIIIE oo s s s ssssssssssssss s ssssessssssnsssanessons 14
5% H %

ElR 1. IE=RAEHRMBERZFRIIML (ZT0)  ecsseeecesienssseecessssssesessssssssssssesssssnens 4
K 2: IE=HBHBMERANTUZEET (ZT0)  eecerrereressssssisssssssssssssssssssssssssssssssssssssns 4
3 R T Ui 2 I EC N 1B /7% (= i L R G/ SO 5
BER 4. E—3 5 HPRIbRFIBEE TR R A LA T E U RIE (%) oo 5
B 5: HJITA B3 Z FBKERIE (%) oo ssssens s 6
KR 6: BHERALSR ETF LG HIBKERIE (%) oooooeecceeseeeeeeeeeeesesssessssssssseseeessssssssssssssssssssnnee 6
B 7: L35 HEREIEEESZ BT 20 BRAIIEEE «.ooooeeeeee e ssssess s ssssessssans 7
I P e a7 B S T =& e 2 1 L0 7
El#R 9: A5 HEHURNEHELTT 20 BRAIIEDE oooeeeeeeeceenesssseeecessssseseesssssssssscsssesnsens 8
(0 PO s O A = DA A 1 e & (AN 21 O €0 OO 8
ElR 11 —22 5 H R R0 b e e A R IR AE BT 10 ARIIBEEE e 9
3 PR o a7 N e sy N = a1 N 10 O 9
BER 13: SR ITREFRIIIEES cooooveoeeeeeeosssesecereesssssssssssssssesesesssssssssssssssssesssssssssssssssssmnnssees 10
B Py N R Sl 1 i 10 OO 11
S N LTI S Wt a7 A b v 13 12
[ T o o Mtal N R e 57 A e = X a1 OO 12
BIER 17 S HRAHIMGHRTEFIFRIIIE «ooovvvoreeeeersssseeeneseessssssssssssssssessessssssssssssssmsssssees 12
BIER 18: ASRUNAE ) EARHIEEERR A RREE .oooovooeeeeessseeerecsssssssesssssssseeesessssssssssssssnnsssees 12
BIER 19: HATTEUETHIZE .ccoovoveoeeeeeeesecerrcersnssesissseenessesssssssssssssseessessssssssssssssmnessees 13
EIZR 20: AHESFELUIRIETHIZE .oooooeeeooeeeee et eeeecesss e essss s eesssss s sssssssssssssseans 13
BIZR 21: AT LULZEITEL oo esssssssssssssee s sssssss s ssssssssss e 13
R R e e 14
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— E—XZHEi7Emb
1. FAZERASHAR N EEMIE R

=58, PRATETERARTIEN 921147 1LT(+0.77%), HF T R HA
A 9169.31 1L T(+0.75%), ARAAREAILA 42.15 1CT(+6.52%).

B& 1: = A& B &TRERFIE (L)

B ARA(ZTT): A 4 R R AL TT) A7

9,400 - - 45
- 40
9,200 M 4
9,000 - - 30
- 25
8,800 %0
8,600 15
10
8,400 5
8,200 T T T T T T T T T T T T T T T 0
R S N S S N N O . S S, TR S Y
6\:» 6\’» NN AN o‘b’» 0“’% 0‘”’0 § 0"’:» 0°”1’ \96 @N '9'\/ '\9’» \')’Q
ST A IS SN SIS R NS R S RN R RS
N A O M S S S S R S S

KRR wind, 152IERTFL P

MERFTHAE R A, E— 5 B RMT T ENTA 618.34 1071(+33.95%), ARitiz
TER R 550.44 107T(+17.72%)

Bk 2: BZAFARTEARAZTH (L)

BB SEAB((LIT) —— BB (14 7T)
1,000 -
800 -
600 -
400 -
200 -
0 .
R AR R G ASEIY RSN S LA N R, S\
T FF F Y S S S SN
SIS S RS S N SN S SN NS N SN SRS S A
O S O O S S S S S I S S MU S S

HIERE: wind, [32IERTFL P

=B, THER P LIELIEERAESF, £ 0.84%, BlLmAEERIARKES, £
7K 0.32%; A5 HakskhaA, LiEfEdsk AT, Li#K0.53%, €ldArdsk RS,
Tk 1.34%; A 10 Hiksktak, LHipfFagfk 8sF, LEiK 1.44%, #llmdg &Iz
35, T# 1.83%; M 20 BiksktaA, HiELRA8RIEATF, ik 435%, GldmIgk
IR E5, ik 0.33%.

HHERE — R AT F A EWE hitp://www.cindasc.com 4



W E BT HIEHAKE (%)

B% 3:

6.00

4.00

2.00

0.00

-2.00

-4.00

m _FiFZaR

WEH

L Rv3l[p%e

m LR

m /R R

HAERR: wind, 132IERTFL P

2. TRk SR K AR HRIT

=5 B, KARIRLIA

/% (+1.06%) RIFIR %-(+0.7%)-

1E45(-0.87%)-

EHEAM(-2.75%

L& O\

X7~ 77

AT R A BB TR BRI R R A, A e
JE4R 2 8R(+0.56%) =

£1T AL SR BT, 4RIT(-0.83%),

FATIGRIE )G .

)=FAT

Bk 4: E—% 5 ARG EMT LT R EFRE TP 2% (%)

© 0O N o o B~ W DN

N NN N NN NN NN B R R R R R R
0 N o o B~ W N P O ©W 000 N oo 0B~ W NN B o

801050.I
801210.8I
801790.SI
801150.5I
801120.5I
801040.5I
801180.SI
801750.SI
801010.I
801130.8I
801230.I
801080.5I
801160.5I
801030.I
801730.SI
801110.8I
801020.8I
801740.81
801710.8I
801140.8I
801880.I
801770.8I
801200.I
801170.8I
801890.5I
801780.I
801760.5I
801720.8I

A ek
PR IRIR %
AR AR
B4
R suiiort
MK
B Ho
i HA
AL
GYRE
By
LA
NRAFL
(o
LARLE S
TRAEE
EL
HHIHA
% TH)%
A%
LEAS)
BB
AR A
AT
Ht
A

i1

5.65
2.76
3.25
3.67
174
257
440
6.97
4.60
6.49
9.97
6.57
3.18
3.65
5.03
2.65
0.92
4.14
4.87
771
2.88
5.82
5.94
2.69
4.62
0.72

1.06
0.70
056
053
048
037
034
033
031
029
026
012
0.06
002
001
-0.10
013
-0.30
033
034
-0.36
037
-062
-0.76
-0.78
083
087
275

: 8.9 % http://lwww.cindasc.com 5



HAERR: wind, 152IERTFL P

=58, ATk RA, EAEM (43.61%). FFREak (+1.84%).
BEH (+1.19%). B 5 (+1.15%). HRIFIRS (+0.97%) 547k & ILEIT,
HEe2k (+0.12%). AL E (+0.22%) . 2 T4]i% (+0.26%) . & uitAt (+0.35%)
T HA (+0.36%) FITLE A,

B& 5: $HALE—ZH BHRRE (%)

4

3

2

| ‘||

. ||||||||IIIII||||||||...
BELXHAKGHN EHLERANLIERREBERELITERR G
SER B L AR ST A % B R 26 (T T DDA M T @
X & WOR RO M W H A R HLAR I &
i % N7 T i N

KIERI: wind, 152EERTL P
3. %REYETF E&RM

E—% 5 8, Bakired ETF £ P kmaaT = 4% A : B 7k 7% 300 JF4% ETF(+1.8%) .
ARk 180 532 ETF (+1.47%) R iR& ETF (+41.41%); BMW@aT=4%H: HH ke
4 H A% ETF(-0.1%) % B i S00ETF (+0.03%) Z £ E MSCl + & A f% ETF(+0.3%)

B 6: &FaH4 ETF L—X P Bk (%)

55 I EAEHIETF
465 FIF500ETF

L MSCIH [E ABZETF
B 7 LY IR 300ETF
I~ FRiIE500ETF

47 1 UES00ETF
B H/NRETF

5 )5 K R AE100ETF
EFRAAHRLLFIETF
AT P R300ETF
55 77 15 PR 300ETF

[ ER AR Y IR 3004 fl L P2 ETF
35S R300ETF

1E 5 )R 300ETF
142 |- 1IF180ETF

165 |-{FS0ETF

[E % FiF1804 REETF
FEJTURIRETF
ZHL180VA FEETF

57 IR 300 FARETF

-1.00 0.00 1.00 2.00

HIERI: wind, 15 20ERTL P
4. FRRBRESRII R ARSI AUR

5B, ABFOREP, REITESLY: BHEL (+10.05%). Hisfiig
(+10.02%). F1EEHA (+10.02%). %iiz (+10.02%) F=wI)I|EF (+10%); &
MAELHN: MRS (3.02%). *STHE K (-2.82%). >5bs b (2.18%). Kitik
F (-2211%) A=l (-1.87%).

HHERE — R AT F A EWE hitp://www.cindasc.com 6



O\

Bx 7:

E—R 5 Bk RRHEL AT 20 ARGIAL E

SiXiE S

CINDA SECURITIES

© o N oo g A W N

e~ e e N T =
© 00 N o o0~ wWw N, O

20

HAERR: wind, 152IERGFL Fro
=58, a9

B% 8:

600321.SH
601999.SH
600252.SH
002416.52
000731.52
600751.SH
600149.SH
601668.SH
600288.SH
601800.SH
601789.SH
000728.52
002051.52
002202.52
601669.SH
000043.52
300005.52
600800.SH
600528.SH
601555.5H

El#agik
AR
Gik=E e
F ik
B
Rl A% h
B R
B EHR
KAt
T+ ERE
THEL
TALH
+ LE R
SR
RE R
A~
Eeeat
RERBF
TR
RZIEH

10.05
10.02
10.02
10.02
10.00
10.00
10.00
9.97
9.97
9.95
9.36
7.78
6.86
6.60
6.47
6.05
5.94
5.89
5.74
5.55

150
2.20
7.25
791
2.76
167
197
2.04
1.80
3.50
211
2.20
3.33
4.10
2.23
214
548
181
2.69
1.89

600868.SH
600230.SH
000426.52
600119.SH
002237.52
600491.SH
000970.52
600179.SH
000793.52
002482.52
600113.SH
600547.SH
300134.52
002038.52
002475.52
601918.SH
002236.52
000566.52
600406.SH
002490.52

ZRHEWATALH: £
% (5.48). FhEi (5.41) F2ZALEty (5. 33)

E—% 5 B EBSHELRT 20 FRA9E 2

MR E A
*STitk
St g
KITHF
BFRAY
T
=37
BACREAY
R
T aiR
ATk A
RS
KRG
U 2k
ZHEE
*ST # 4
KA
PSR
LA
LAREAL

-3.02
-2.82
-2.18
211
-1.87
-1.85
-1.84
-1.72
-171
-1.69
-1.64
-1.63
-1.61
-1.53
-1.46
-1.33
-1.32
-1.24
-1.22
-1.21

0.78
0.71
174
175
172
0.97
132
533
2.35
124
1.05
161
107
159
0.81
119
157
116
0.73
112

2 (791). vEERA (7.25). &

© 0o N oo g b~ W N P

N < =
A W N O O

002416.5Z
600252.SH k=2 il
300005.5Z e

600425.5H Fh L
600179.5H ZAATAY
000551.5Z B AL
600143.SH B RAH
002202.5Z SR
601800.5H +E
600063.SH T Y #
002051.5Z + T EER
600575.SH BT
601377.5H SLAbIER
600503.5H WA

W RE—

10.02
10.02
5.94
4.95
-1.72
5.36
1.62
6.60
9.95
4.14
6.86
3.58
2.76
2.74

791
725
548
541
533
453
418
410
3.50
3.46
3.33
3.25
3.16
3.00



15 601788.SH A KRIEHR 2.72 2.99
16 002183.5Z Rz 3.15 288
17 600096.SH = XA 2.77 2.87
18 601901.SH 7 EAEH 2.12 2.87
19 000750.5Z P S 2.64 2.87
20 000989.5Z REF -0.81 283

HIEFRR: wind, 154 ERTL #0
=58, ARIFHEFEFANER SO AL BB H(40.81%). A+
i£(39.44%). AITITA(37.45%). 16T 5:47(36.76%) 4 B 4%4T(36.46%).

Bk 9: L—% ) ALFANEHLHT 20 /70952

600298.SH  “Zenti#- 40.81 71.22
2 0025185Z Atk 0.47 39.44 29.79
3 000423SZ ARITFTAL 2.05 37.45 17134
4 600036.SH #BRE4RAT 0.50 36.76 178.14
5 B00015.SH LB 44T 1.82 36.46 231.66
6  B00BOO.SH # &g 0.89 35.76 17.20
7 00226252 @ BAedhi 0.48 33.86 1658
8  600664.SH  *a5R&ty 031 32.83 3458
9  B00373SH it 2.19 32.80 65.53
10 600038.SH A 0.91 3277 64.96
11 600350.SH LAk 0.80 32.70 21.68
12 002202.8Z & RAHL 6.60 32.69 41434
13 3002165Z  F:Lzhi 276 3247 7354
14 601717.SH  #sHat 181 32.18 37.24
15 002603.SZ  pA4Ehi 1.36 3177 26.33
16 600585.SH  #3RKiE 0.88 31.26 37.13
17 601628SH +EA% 148 31.22 9848
18 600483.SH @At iy 0.78 30.40 12.40
19 601139SH FHlk=A, 0.21 29.47 6.80
20  600449SH T HEE#M 1.48 29.46 3043

HAERIE: wind, [5ETERTL F

=58, ABIFGEAT FELRANER SO ELA: DA (37.5%). K
ALY (28.87%) HI3RiA % (23.53%). 70 K3%(19.13%). F#EHEHU(18.78%); B EH
ANER ST AL T L5H(31.44%). 43205 (31.15%) Z = 1549(23.91%).
N F £ %9,(16.05%). F B KPK(15.34%).

A& 10: E—X5AF&, RETEHRNIEEHT 20 R %

1 600664.SH "> Zh Rty 031 37.50 39.50 300216.SZ  FLizhdt 2.76 3144 73.05
2 600482.5H  RUBALAY 0.30 28.87 30.61 000607.5Z 4=z 240 3115 90.98
3 600741.SH #3344 0.73 2353 45.88 600543.5H  EZJpty 423 2391 39.39
4 600503.5H 47 Kk 2.74 19.13 154.78 600863.SH A F4Lw 0.96 16.05 9.20

5 601717.SH = #hEAL 181 18.78 21.73 601601.SH  *EAMK 1.60 15.34 42.35
6 600600.SH & &%/ 0.89 18.26 8.78 601218.SH &AM 144 15.33 17.55

R E — W 5T B 9 AR & E http:/lwww.cindasc.com 8



.
7 600039.SH w)g4f 161 17.92 25.68 00084852 AKi&%EHE 058 15.26
8  600096SH =Xk 2.77 17.33 3270  600517.SH Efzw% =~ 296 14.36
9  600993SH  ZEk 0.69 16.41 1807  600157.SH sk%&AE 166 13.08
10  601139.SH iy 021 1454 335 600015SH FEARIT 182 13.00
11  601288SH  Ru4iT  -0.32 14.30 2766  600568.SH Frkizmk 191 12.72
12 000550.SZ r#hin%E 377 14.07 1318  600208SH #r#+=E 064 11.67
13 601888SH +HE*® 045 13.00 1772 600596.5H #7458ty 3.4 11.46
14  600386.SH ettt 026 11.79 5.75 600739.5H TTFmAk 228 11.34
15  600056.SH P HEEZ  -052 11.49 1387  000961.SZ &z -011 11.20
16 600015.SH 4EF44T 182 11.36 7219  600389.SH T.Lpgkfy 259 11.01
17 600000.SH #A44T 093 11.14 4694  300157.52 feA&3tE 189 10.86
18 000043.SZ PALF  6.05 10.89 86.96  600609.SH 4A#r4%E 436 10.82
19  601099.SH  K-Fi# 2.10 10.56 15617  601328SH  Xi@44T 071 10.74
20  601998SH  iE4R4fT 084 9.92 1910  600270.SH sMERE 247 1034

HIEFR: wind, 152RERTL o,
L= 58, MEARNE TR R &RETIALPIAT+ .8 A 2% 7 (21.54%)

L5815 (20.74%). BRI AK(20.6%)5F, k450 &b il T 1E b ip) 5
TAE(+12.47%). P PEEH(+11.96%). P AT E (+11.01%) 5 .

B 11: E—X% BT 45 &RE TP RIERHELAT 10 FR09RE

SiXiE S

CINDA SECURITIES
34.42

25.08
28.48
8261
16.55
19.57
16.86
65.29
35.38
11.63
19.15
18.53
28.86
2331

EIR AT % A

© 0o N o g A W N P

=
o

600218.SH
002148.52
300077.5Z2
300128.52
300074.52
300228.52
002369.52
600692.SH
300093.52
000554.52

HAEFRR: wind, 152 IERGFL Fro

5. MHIREARRRS

- 5HH, AEX
B 12:

S 2154
Abshidfz 20.74
HARHAAR 20.60
ARG A 20.58
PRty 18.99
G IR 18.96
S A 18.90
BT 18.84
ERHIE 18.78
Foli Bk 18.64
R HFRAIL

600868.SH

600261.SH

000043.52

002393.52

002237.52

601789.SH

600807.SH

002476.52

600113.SH

002355.52

M E AL
e .88 97
P A~
EX P
T8 FRAY
THET
Rk Ay
EEL
Ak A
K REE

12.47
11.96
11.01
9.68
9.28
9.07
8.57
8.25
8.02
6.35

ZHFAA, £HER, BUIEAF 18 R,
E-RHARAKRERDIRHRE

o o A W N

000002.52
000333.52
000728.52
002252.52
002325.52
002415.52

2241
24.74
24.94
19.21
9.05

2454

FEERE—R

24.90
27.48
23.25
21.34
9.56

2451

-10.00
-9.97
7.27
-9.98
5.33
0.12

24.87
27.40
25.06
21.35
9.54
2455

19.83
22352
1000.00
161.50
900.00
11.49

444.39
5592.42
24940.00
3102.45
8145.00
281.89

%9 F B BAZ B3 E hitp://www.cindasc.com 9



7 30001082 =%k 19.30 19.53 -1.18 19.62 100.00 1930.00
8  300017.SZ MiEAHX 6126 61.94 -1.10 61.28 428.00 26219.28
9  300074SZ A-Fpty 995 10.17 -2.16 10.21 400.00 3980.00
10 300128SZ 4&'g#4  16.09 16.38 -1.77 16.50 300.00 4827.00
11 600221.SH ##fi= 318 321 -0.93 3.24 3000.00 9540.00
12 600418SH irifEix%F 1295 12.87 0.62 13.00 80.00 1036.00
13 600519.SH M4 284.00 315.18 -9.89 315.86 3.80 1106.40
14  600667.SH A#MFEL 908 8.83 2.83 8.87 120.00 1089.60
15  600711.SH A&z 740 7.78 -4.88 771 650.00 4810.00
16  600751.SH  Xig4&3F 1023 9.30 10.00 10.23 1975.00 20204.25
17 601789.SH Ti##ET 807 7.69 4.94 841 500.00 4035.00
18  601888SH FEER 4487 44.67 0.45 4487 20.05 899.64

HAERR: wind, 152IERTFL P
Z. SHIFHRESEHER

1. #RREEER

B A 45 PARGYL BA20%, P45 BT EATHENF 1R, 4B L
%Hﬁﬂi—j‘o

Bk 13: EMRAEMITAILE

1 0021765Z irisw 2016-11-04 0

2 600747.SH  kikd=px  1¥p¢  2016-11-02 2 021 MERNERT FEH
3 000748SZ kfz&  f¥R%  2016-1101 3 0.92 ETRFR

4 000651SZ #&Ahw%E 1% 20161031 4 0.79 ETRFR

5 002408SZ F#EiA  {ER% 2016-1031 4 0.79 I EEKRFR
6 600239.SH =@yd% 1#i¢ 2016-10-31 4 0.79 FTEFRANE
7 600797.SH #rKkRE#H  1Fi¢  2016-1027 8 041 FRFFANE

8 0024405z EHLRMy  1EM 2016-10-24 11 1.23 FRFR

9  60033LSH Hikfifr 4%i¢ 2016-10-21 14 144 ERFFANE
10 600663.SH  M&%=%  1#i 2016-10-19 16 1.46 MERERF~EH
11  000563.5Z ME#H#A FE2 2016-10-14 21 221 ERFAEN

12 600432SH *ST &  1{#i% 2016-10-13 22 2.30 ERFFEA

13 600893SH Atz 1¥i% 2016-10-11 24 265 FEFRANE
14 000829.SZ R-&4Epx  13i% 20160929 36 472 T REFR

15 600390.SH *ST &% {%i% 2016-09-29 36 472 FTRFAEA

16 600525SH KEEM 13i% 20160929 36 472 FTRFAEA

17 600859.SH  EjffsF  1¥i¢ 2016-09-27 38 498 WMERERF FEA
18 300027.SZ 4iELFH  FAF 2016-09-26 39 313 TREAEA
19  000415.SZ  #pfAAtt  4ER% 2016-09-23 42 2.85 ERF A EA
20 002642.5Z R B R 20160922 43 341 ERFFEA
21 000050.5Z FEL A 1Ei¢  2016-09-12 53 1.63 ERFFEA

22 002025SZ ALREEHE  1PE¢ 2016-09-12 53 163 FRESEA

23 002396.5Z EM%i#k  FiE 20160912 53 1.63 BT KFR

R E — W 5T B 9 AR & E http:/lwww.cindasc.com 10



24 300088SZ KfEAtH 12 2016-09-12 53 163 FRFAEA
25 300273.SZ  A=fEAity 1A% 2016-09-08 57 1.20 TRFEAEA
26 601727.SH L#&w A 1Fp¢ 2016-08-31 65 176 FTRFFANE
27 600021L.SH Li#w 7 12 2016-0824 72 127 FEERANE
28 002055.5Z {FiEE-F  4¥i¢  2016-08-16 80 0.12 ETREFR

29 000812.S5Z k®aewt  4Ei¢ 2016-08-11 85 365 ETRFAEA
30 000100.5Z TCL#&H 1#i% 2016-08-04 92 5.05 ETRFAEA
31  002571.SZ f&ARity 1%i%  2016-08-02 94 5.94 ETRFAEA
32 000538SZ =wé@ss 8¢ 2016-07-19 108 281 TREFR

33 60110L.SH R 4e#eiR  13i¢  2016-07-11 116 47 ETRFAEA
34  600773SH  @@Euit  18i¢  2016-06-30 127 6.73 ETRFAEA
35 00257457 WAMgskE  12h% 2016-0627 130 9.62 FTREFEA
36 600675.SH *ST 4~ 124% 2016-0624 133 8.19 TRFEAEA
37  601005SH E&R4M4% 138 2016-06-02 155 7.39 TRFEAEA
38 600545.SH  #ffgmiE  {1:p¢  2016-05-31 157 10.86 TRFEAEA
39 600330.SH KBy 1¥KE  2016-0523 165 10.74 TRFR

40 600636SH  =%%  {#i% 20160509 179 740 TRFEAEA
41 000511.SZ  Hsk#tAt  {%5i%  2016-04-26 192 6.19 ETRFR

42 002129.SZ  kIRALAy  1%R% 2016-04-25 193 5.73 FTRER

43 000975.SZ 4RAEFR 4R 2016-04-19 199 3.14 ETRFAEA
44 000693.SZ ST #i®  {#¥pt 20160301 248 16.40 ETRFR

45  600209.SH FHAE IFi¢  2016-0224 254 7.77 ETRFAEA

HAERR: wind, 132 IERGL F0,
TE: AYFIFEHCRA NG F5 59 RAFNH ] _ETE T H KN

2. KREFRIBBIFRIIEE

S RKRE, RIEFEEFATIIREZA BRI #1285 2 R, KR BRFFRORE
AR EF 3 R,

A& 14: KRARBBILH T IR0 E

1 000926SZ #&Zfxfr 2016/11/4  2016/11/3 0.10 19.85 12.70 12.73 0.16
2 000926.5Z A@ENty  2016/114 20161172 i 0.10 0.00 19.78 12.69 12.67 0.16
3 000926.5Z A@ER4r  2016/114 201610031 i 0.18 0.00 19.70 12.62 12,59 0.16
4 000926.SZ AaZEMitr 2016/11/4  2016/10/28 3 0.03 0.00 19.56 12.63 12.76 0.16
5 600318SH #7/4dk 2016/114  2016/113 384 129 0.00 20.00 3354 3357 1.30
6 600318SH #i/4&ak 2016/114  2016/11/2  3%# 1.03 100.00 18.71 33.46 33.46 1.30
7 300074.SZ  A-FRrty  2016/114 2016113 mAF 0.92 100.00 12.19 9.95 10.22 0.39
8  300074.5Z PRty 2016/114 20161172 w4 0.81 100.00 11.16 9.29 1021 0.39
9  300074.SZ f-FRxty  2016/114  2016/1U1  mAF 0.81 100.00 11.82 9.16 10.25 0.39
10 300199.5Z #hFZhdk  2016/11/4  2016/1U1  mH 0.80 100.00 4.80 20.83 21.36 0.00
11  601166.SH  >%k4R4iT  2016/11/4  2016/113  m4F 0.02 0.00 0.17 16.33 16.34 0.49

HIEAT: wind, 1527ERGLK P
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3. FrRIAREIEL

ARWE, EH1 Dﬁﬁﬁﬂxi‘i&"}'
BRED BRI A KRBT, AR
HH,

Bk 15: AREANRD IR EHE R

1 002073.5Z #4=Rt4y  2016-11-03 3z bR 10.30 12.13
HAERR: wind, 152IERTFL P

4. FRHIBRESLAIEY:
S BWE, XA EL R LA EE M,

WREN, AP RAREEREETLANE, XA
ZHRIGENED, BRI E 1 R A ARy E

Ak 16: AREARS B RAD L EHFHTORE

1

HIEFR: wind, 152LERFFL P
5. &RERIGIHR GRS
A B ARGIL F L 540 KA o

A& 17: 48 XA AR LGREORGERE

1

HIEFR: wind, 152IERTL P
6. FRHIRREEIRERRAREE
ARTARSH BEAF AR, R 82 11 RARIREDS RIRERR

e

A& 18: RAREARS AR RMREME

600038.SH AR 2016/11/4 19682.67 50.13 5T )38 KB E AL 4311 0.91
2 300203.5Z RAAHL 2016/11/4 24481 055 FEAELR RS A Ay 31.68 1.28
3 002460.5Z L 2016/11/7 27170 0.52 FEAELR RS A Ay 31.26 0.70
4 600718.SH AR 2016/11/7 438.36 0.36 FEAELR RS A Ay 17.74 0.34
5 300001.5Z H¥EiLiE 2016/11/8 2126.02 258 1) K AT REAY 20.16 0.64
6 600976.SH RER 2016/11/8 6.96 0.05 FEAELR TR AE A Ay 34.09 340
7 600522.SH PERAH 20161111 5074.35 235 5 )3 K AUAIBCE AR 10.74 0.09
8 002176.5Z LA 2016/11/14 5990.02 521 5 1638 H A B LAY 12.28 124
9 600595.SH 5 2016/11/14 22666.66 14.96 5 3 K AUHIBCE G A 5.96 0.34
10 002407.5Z %8% 2016/11/14 5030.54 10.58 5 3 K AUHIBCE A 3343 048
1 600588.SH RAR%  2016/11/14 298.29 0.20 TEACEB IR AT 2351 2.08

HAERR: wind, 152IERTFL P
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I QN G
CINDA SECURITIES

=\ EHREEEIRE
B AFHRTELS A R RIEAFAHRBAA AR E S —, F_A0F4H
P 25 5 12 # 65 PR o ZALASE PR AR E 4 N = 3%it, FF45 B 204 2014 55 1 23 B,
TEEZHHRR, HREAFH LY B ZTHRE, REEANSE HOMEEY B SN
AT
1. EEHFWE
X B HEAIEERHN 059%, £ 2016-F11 A 3 HALEHIEEH 98.91%,
SAARAR EIFLE A4, PR 300 B Ak 44.11. 40.99 B 29.3 NE .

Bk 19: AL HEAEHE

250 - — W — kLR PIR300  —— AbkR T

200

150

100

50

KIERI: wind, 152EERTL P

A& 20: A55F RIS &

5 — e —— LiEgZRE —— K300 —— Bk

HAERIE: wind, [52IERGFL P

Bk 21: @45 kst

R E — W 5T B 9 AR & E http:/lwww.cindasc.com 13



s 1.00 181 7.27 520 0.59 1.37
iz 041 4.98 4.58 4.60 -5.90 -5.08
1R 300 031 4.50 4.56 4.85 -3.19 -3.00
N2 T -1.43 143 -0.10 -2.62 -11.47 -13.57

HIEFR: wind, [FRIERTL P
2. SHEAERE

1) SHEUECERE
AR E: Ko

Bk 22: SAMELKRE

1

HAERI: wind, (5HIERTH F
2) SHIUFEERE

AR IFCREA I EFF LA
Bk 23: SBFERE

1 600661.SH #HaE 2016/9/30 3.00
HIEAR: wind, 152IERTL P

3. BERLAGHIEREIH
1) FERHEERE

ER ARG F

Bk 24: ¥ERAOKE

1

KB wind, 1Z2IERTL P

2) HEHTEERE

R -FEREA RERRF 1R,
A& 25: fEE-FERE

00222157 #Aesesk  2016/08/24 1293 1331
HIEFR: wind, 152IERTFL P

4. AERTBR
Z 2016 11 A 3 Adk#E, A5 EARMIL31 R, £4%93.01%.

A& 26: AERHMK

a ~r W N

002355.SZ SR 2016/3/28 19.03 3.00 17.16 -9.83 -14.84
002129.52 WPERRAY 2016/4/1 8.92 3.00 8.27 -7.33 -11.49
600661.SH ¥ 2016/9/30 28.95 3.00 32.67 12.84 8.49
002408.SZ FHE R 2016/10/11 6.19 3.00 6.69 8.12 547
300072.52 =R 2016/10/11 47.11 3.00 46.68 -0.91 -3.57
FRERE — R S B P RAE & E http://ww.cindasc.com 14



6 600522.SH W RAHL 2016/10/11 1143 3.00 10.74 -6.04 -8.69
7 000537.52 I FRE 2016/10/12 8.97 3.00 8.97 -0.05 -2.13
8 600309.SH R 2016/10/12 21.23 3.00 20.86 -1.73 -381
9 601168.SH B35k 2016/10/12 7.27 3.00 748 293 0.85
10 000012.52 I A 2016/10/13 11.42 3.00 11.76 3.00 0.70
1 000551.52 B A 2016/10/13 10.28 3.00 11.01 7.08 4.78
12 000061.52 RS 2016/10/14 12.30 3.00 12.26 031 -251
13 300002.52 AP Ao 2016/10/14 1121 3.00 10.51 -6.20 -841
14 300205.52 Xomfz & 2016/10/14 15.16 3.00 14.76 -2.61 -4.82
15 300253.52 Bel:7: 3 2016/10/14 22.49 3.00 22.13 -1.58 -3.79
16 000938.52 E 2016/10/17 64.26 3.00 61.51 -4.28 -6.41
17 300010.52 EASYSS 2016/10/17 18.91 3.00 19.62 376 163
18 300020.52 ARITREAY 2016/10/17 19.50 3.00 17.56 -9.95 -12.08
19 300058.52 EE AR 2016/10/17 10.94 3.00 10.67 -2.51 -4.64
20 600872.SH FIEZ T 2016/10/18 16.11 3.00 16.97 533 245
21 002230.52 FRIE 2016/10/18 28.94 3.00 30.25 452 163
22 600073.SH LAtk 2016/10/18 12.07 3.00 12.08 0.05 -2.84
23 600176.SH TEHES 2016/10/19 11.27 3.00 10.83 -3.92 -5.38
24 002050.52 =R 2016/10/19 1143 3.00 10.84 -5.20 -6.66
25 600200.SH LHR 2016/10/20 18.88 3.00 18.67 -111 -2.54
26 600210.SH izt 2016/10/20 5.55 3.00 5.53 -0.32 -1.76
27 002176.S2 AR 2016/10/21 12.78 3.00 12.28 -3.93 -5.37
28 002474.52 s kA 2016/10/21 17.13 3.00 15.94 -6.97 -841
29 002118.52 EEHL 2016/10/24 8.29 3.00 8.34 0.57 -0.66
30 002067.S52 whRAL 2016/10/31 7.28 3.00 724 -0.56 -1.35
31 002308.52 AR 2016/10/31 16.57 3.00 16.47 -0.63 -142

HAEFRE: wind, [32IERTFL P
TE: AOXTC G BRI EAINT B AL LE 2R 589 15 A a5

HHERE — AT F P RAAZ & E hitp://www.cindasc.com 15



SrnUmE S

MERHELE, 2R ITEZEMITIR, KEIEAFR 155, T2 TEAE, AR, SHAT RIERT L A3 b 535405
FHA R, BAILEIEATRILS A, FEHORTEREL AL CAFR BAsit . ER RAFTA, LG4k 2002 4
Ji. 2007 /. 2008 4% % 2010 F & ¥ EIEH L haAHFHRAH 7P R E

SrmE=ae

R I AIRE 2RI N B — AT P, AARAIERZT ERILTA, FET BIER LB EMETH
TERDHTIR, A IRLS B, M, BE L ARE; ARSI R LAY PT A A &R R BR T 97T A B AL 5=
AAFHOEATARID AT 5, 1L, LERE L RIS T a9 LR & LR S AR 454 K

%RAA

fERIER A A TN 8) QAT AR “fE3RER7 ) LA F BiE B Ad 8 6B AT R L 5544, A4RE B3R IR HIEH
KA

ARERAN ERARIERAZZIM S DG BEAE P QL BTRT S, HZEE P HTRT RS 5E, Wt
BAIG LA ALY R, AMRERRBEL LERFRER, FAREEARA . 17 RIEFRTR BHBANE] ARE AL
AN BRER . BP R SINREA X ARSEIE, 443, WERTR AT RN LG ERAE, SRRSO EAEE
R IR AR S 09 T HRR AR A o

ARE AL FRRIERNA TN ONTAZ LR, 1943 RIERRRIEFTEAZ L8 EFA AT M, AREEMENL,
PAE R IRMUL A AR E o i £ B a9, SAefllby, ARSI A9IER RILTARAI GO AE . AR TANT A& H IR
AR OVEF, B RAERRIA AT LRI A B 6 R IAIRIE. ERERA, REERARRB I ARE, KA
B S A4 77 ik, BARAZRIEA K E B ARSI R E N, 146 RN I —E G AT 50 aR-E, ST Z 3B R T R R 47038
%,

BAATHERT, ARE P 0913 8T R B E L F R BIHEAT A IZTIEIN, LEAF BB E P 4R T B4R U
RARE Ko BF A EAREF AT ELRENATF LB TR, EALETFRKERE L. FMRETRAGTAE.
TR, BREMMELE ) FFAEAER SABALA 8 S FEIEH R AALILITTATEY 09 3817 K A #F
FFBEAFGEILT, BRIERARL KB TR A HA RE P RG0S BT AATOIER AT S, FFTRA A XN
&) E PR R F AL T ARAT L SR 5o

KIS ZRIERITH « REEERIEHZPBEF, HEHMFANATIFMETH XER, B4, KA. AR5 A
ARE TS . B RIERVINGPAM G L E P AR RIS, DRtk g A LETH A7, FRIERS ST
A IR FriE . RARE B B A A5 SRR 16 R 3% R ARE A9 Z B P $RAE 89 5 13

I K AT RIE R, R AHRREH K RRE, Prilee—)e RAKETIEd L A #H 8 R4 L EKig, ZRE 545K
BRARTiE 7 A R A A B,

KRR

PERT A A —NRIE LT AT, BRHERITIERL S AERAG TR, LAEETHRON G, ERRTHEL L L
DRENIT LA T 9 28809 &N e i BAITF.

ARE PRI RIEA T — R REAITA 0B AR @ PR AT HHE, BT H R SRR b 6913 &AeE Wt iT 2
WBE, FRERIE L& AT B, W R E K, LE2NHEE, Ak, Wi SIE 7 @595 L&
Wo BAEATHNT, 1ZRIERTIEATARE B AIRE P OGFEAT A Z P75 BAGEATAR R AT T4, #%THF TR

HASHERRA
B3, 4% VIAR AT F R 4R
R xR 010-63081270 13671072405 yuang@cindasc.com
it ke 010-63081254 13691304086 zhanghuac@cindasc.com
kEE 1 eI 010-63081479 18211184073 raotingting@cindasc.com
it T R 010-63081150 18610718799 hehuan@cindasc.com
R s 010-63081128 13811821399 gongtingting@cindasc.com
G L EH 021-63570071 13681810356 wenxianglin@cindasc.com
R EHA 021-61678592 18121125183 wangliben@cindasc.com
£ U 0755-82465035 13825207216 liusheng@cindasc.com
k| HIRE 0755-82497333 18680307697 yiyaohua@cindasc.com
o3 B & 010-63080945 18610350427 tanglei@cindasc.com
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