IESFMRIR S
EMIESITE
Al ZE R 2 H R

MEX SBILEZEIMNITF
k%5 . S1500510120003
X FZ W iE: +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

{SiXiEsS

CINDA SECURITIES

2016 /£ 12 A 27 H

FHAFRE

o Lt—xXBH, FEATRITBEARTIEN 9473.74 /L T(+0.15%), H T a4
HAE A 9437.7 1L L(+0.15%), SRF R FAALH 36.04 10 7T(-1.12%). AERFMERE, L
—XH A PERBETERLTFENGH 326.88 10 7T(+3.59%), ARFTIETH A 312.63 LT
(-15.48%).

o L HA, THBHP ALK (+0.48%) RIAKLF, FiEmds (+0.33%) &
MREG; WATLRA, BAEM (+1.75%). JE44E 8% (+0.93%) . MARIL & (+0.75%).
BIHE (+0.72%). KAEE (+0.69%) F b AMNELF, KiE (-048%). A L&A
(-0.38%). M4 (-0.19%). WKIFME (-0.13%). ¥4 (+0.04%) ATk & M55,

O  WMAIRHIME P, HKWATELA: KEert (+10.04%). FIEFTR (+10%). #iz
RH (49.98%). FEE (+47.93%) Fedf /) &ak (+7.87%); RIGAT R G R : HIdsfL
(-6.17%) HiEMty (-5.78%). #EHE LA (-522%). B4k (-4.58%) A& L@
(-4%); EHZWAMAELA: REH (6.95). KAKE (4.83), LEiER (3.36), &
% (3.25) Aridrizgk (3.23).

® X HH, REARFRHWURGREIHBREA L, RERE. KBHFEF 19 2.
® A HEH 55 R EIEM, HPA B FLEMEEACALLF LR, ABL
ML ZA HAem. REEST. AAERSF 3R,

o AANE, KEABHROREA SR, JOEASF 2 R, KEFABFRGR
ZAKITIERAE 3 R,

® ASHWE, A 6 RAANKRESAMATEMR, L Pt BIELRF 2 AR
FEAME, THREA, JILRR, LASR¥ 4 ARARSEL, RAREFEEA
NER, AAREBRG K LT H,

0 AL HME, RAMNKELR,LEMES,,

® A H LARGINE F L HRE KA.

® KRIARHALHXZLST b, KMEH. HRAHE 20 AARGIRZ P RRE R
AL

F AT AR

o SLHHELGKEZ: L.

o ALSHAMFEME.

—RXH HEEKEFEN02%, 2016 F 12 ] 26 B 84 F I £ 4 103.37%,
SR ARAR EIELEA . PR 300 B4 4R 4G 48.89. 47.45 K 47.88 A 4.

R E — W T B AR & E http:/lwww.cindasc.com 1



SiXiE S

CINDA SECURITIES

%

= E A B HTTIBER ...oveveeeerererenesesssssesssssssssssssssssssssssssssssssssssssssssssssssassssssaess 4
Y 2 YNGR NI e = s N 4
P R4 55 NG (= e 5
3. BRI ETF FEER I oo ss s sss s 6
R i L s 6
TR (0] o N = tal 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
- e - TP 13
O£ T OO 13
I OO 14
3. WEEALAERVERII . c.oooooooeeeeeeeseeeeseeseceeseesesesssesssssssssssssssssssssssssssssssssssssssssssssssseees 14
B, ZHATTEIIIE oo s s s ssssssssssssss s ssssessssssnsssanessons 15

SESEPN

B 1. IE=HRHBERZRRTIE (2T0) s 4
[F P ey = K A R [ NG =32 € Ty 10 SN 4
I i R e Sy B2 7E 1= 00 s L B € S 5
BIR 4. 385 HRRIIIEE AT AR EEARA A T E LB KHEE (%) e 5
TR T | A a7 U B ' = B J 6
KR 6: BHERALSR ETF LG HIBKERIE (%) oooooeecceeseeeeeeeeeeesesssessssssssseseeessssssssssssssssssssnnee 6
Iy PO a7 AR M 7 5 ATV T 7
- T et T R R =12 5 5 1O N OO 7
e PO s a7 B e/ TINS5 A O 1 8
S T P W71 = B N 2 i WA o 2 1PV £ =N 8
B 11:  F—32 5 HRb RS E B L] BAGHEHEA T 10 FRITETE oo 9
3 VI S TR e 0 N 'a 7 1 11 1) 9
PO = e 0] 10
IV P N o 11
e LTI S e Mt N b I s 12
I [T S/ W N A R V-2 05 AR v £ X e v (1] 12
BIR 17: 4 HRATHIV BRI IR ooooeoeeeeeeeeeeceesssssssssssssssessssseccesssssssssssssssssesssecsees 12
B 18: AT HFRIIBEEBRARAREE «.....oooeeeeeeeeeessessenssseeeesee s sssssssssssssssenesecsees 12
BIER 19: HATTEUETHIZE .ccoovoveoeeeeeeesecerrcersnssesissseenessesssssssssssssseessessssssssssssssmnessees 13
B 20: A SEELIRIRIIIZE oot 14
BIZR 21: AT LULZEITEL oo esssssssssssssee s sssssss s ssssssssss e 14
R R e e 14
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§ A T IEEE oo 14
§ HEEBEEAEIE e 15
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2 LB BT eeevveeeeenns e seessesesss s 15
ARG — W T A AR &AL http://lwww.cindasc.com 3



— E—XZHEi7Emb
1. FAZERASHAR N EEMIE R

=58, PIERTERTERARTIAEN 9473.74 LT (+0.15%), H a4 HH
AR 9437.7 /LA(+0.15%), ARFHFREHALS 36.04 127T(-1.12%).

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

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

9,800 - - 60
9,600 -

9,400 - >0
9,200 - - 40
9,000 - I
8,800 - 30
8,600 - - 20
8,400 -

8,200 10
8,000 — ; — — 0

KRR wind, 152IERTFL P

MERFTHAERE, E— 5 B PFRAET T E NG 326.88 1L7T(+3.59%), akitiz
EERA 312.63 127T(-15.48%)

Bk 2: BZAFARTEARAZTH (L)

REBTRABI(IZTE)  —— BB (12 T)

HIERE: wind, [32IERTFL P

5B, THIEP O LA EIEAF, LK 0.48%, FiERIGEIAN R, £
7K 0.33%; A5 HakskhaA, LiEfEdsk AT, LK 0.14%, FKIEMRIE R IR S,
T2k 0.48%; A 10 B 3ksktaA, FIOMAEEAELF, Tk 0.08%, Lirfzdg& IR
35, T#096%; M 20 BiksktaA, HiELRA8RIEAF, TH 471%, GlbHmIgk
53, T 8.87%.

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



Bk 3: AHERTHHEEHKE (%)

m BiEZEE miRdldE mANEAREE  m R

2.00
0.00
2.00 WEH 5H
-4.00
-6.00
-8.00

-10.00

HIEFEE: wind, 15i250ERTL P
2. (T RARAME I HARIN

E—H B, RAGRLEMT LG 40 b IRE T AL A IE R R E, Mk
(+1.03%). KIE(+0.8%). /A F b (+0.59%)F 4T W35 AT, JERAEFR(-1.16%). E
A (-1.53%). HIARAN(-2.51%)FATRIERFE G,

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

801040.5I 1.03
2 801020l E) ] 1.00 0.80
3 80116051 ANAFL 3.08 0.59
4 80117081  XiEiEt 254 0.40
5 80105051 H&4&E 6.36 0.39
6 801030l foT 3.20 0.21
7 801880l S 283 0.08
8  801110SI EMLE 2.93 0.02
9 801140SI #ZI#li 6.49 0.06
10 8012108l 4kIAMR % 2.96 0.11
11 80175081 i 7.38 012
12 8017608l iz 7.25 021
13 801780l AT 0.81 0.25
14  801200SI WLFH 6.03 0.26
15 8017705l Bz 5.45 029
16 801180SI A= 387 0.29
17 801010SI Rirdkis 357 0.30
18 8017405l GEL 409 031
19 80173081 w4 492 031
20 8010805l LA 6.59 034
21 801120SI  ASpkAt 181 044
22 8012305l e 9.89 047
23 80171081 AT 4.74 053
24 801130S| LR 4,60 055
25 8018905l AUkt & 448 -1.05
26 801790S|  AE4R4Ek 311 -1.16
27 80115081 EZHA4h 3.90 -1.53
28 801720SI  HHEA 2.69 251

FRERE — R S B P RAE & E http://ww.cindasc.com 5



. Y

HAERR: wind, 152IERTFL P

=58, MiTkArdeakskta kA, EIEM (+41.75%). FFHR4aR (+0.93%).
PRI & (+0.75%). BILHiE (+0.72%). KAEH (+0.69%) F171k& IS,
K35 (-0.48%) A &4 /% (-0.38%) . M4k (-0.19%) AR A IR % (-0.13%) , 134 (+0.04%)
ST RIS,

B& 5: $HALE—ZH BHRRE (%)

EAENE X G E A E R E R SRR AR
FARM T T & R S5 UE S BT 20 Ak Lk B8R B G iR
b I I S G Lt R R &
L A o0& #lT W i i % %

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

E— 5 A, AR ETF A FPHRMBAIT =20 &7 FRETF (+1.1%). F%=t
i 180ETF (+0.85%) A 4 E LiF SOETF (+0.83%); #taaT=%Kk: % F MSCl + &
A IZ ETF (-0.6%). £ B P 4E S00ETF (-0.49%) % 5 7 ik i K 300 FF4R ETF (-0.18%) o

B 6: &FaH4 ETF L—X P Bk (%)

4 MSCIH [E ARETF
HE 5 FRiIF500ETF
55K R 300 E4RETF
R4 7 FF e IR300ETF
[ ER AR Y IR 3004 fl L P2 ETF
/5 FIES00ETF
% FRiIE500ETF
5 77 15 R300ETF
AR 180IHFRETF
5 iEEAEHIRETF
R F R 300ETF
EZRFABGLLFIETE
35S R300ETF
HEF H/RETF
5 )5 K RAIE 100ETF
1B 5 )R 300ETF
E % LiF1804 REETF
£ 5 |- 1IFSOETF
#8542 |- 1IF180ETF
T 7R BRETF

-1.00 -0.50 0.00 050 1.00 1.50

HAERR: wind, 152 IERTFL P
4. FrRIRRERII A SRS

=58, AEARALZ P, KEAT B L A : R 4et (+410.04%) P IEFR (+10%) |
ALAR B (49.98%). FEE (+7.93%) Fo#f /) £ak (+7.87%); HKMWEATELA:
Byt (-6.17%) HiFENAY (-5.78%). AR/ (-5.22%). B4k (-4.58%)
Fa e d 5 (-4%).

HHERE — R AT F A EWE hitp://www.cindasc.com 6
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Bk 7: L—X 5 AFkKGHELAT 20 4R09AL 2

1 000812.5Z  [k¥Hawrt 10.04 184 000503.52 BILIRL -6.17 323
2 000506.SZ  *FiEFiR 10.00 0.00 600592.SH TR -5.78 161
3 600113SH  #iLA&H 9.98 1.65 600310.SH AHRE) -5.22 0.97
4 601800.SH  +EzZ 7.93 1.94 600549.SH JBLI %0k -4.58 2.75
5 600318.SH  #f /14 @k 7.87 197 000417.52 Shea -4.00 1.03
6 300014.5Z  feimiEdt 7.75 251 300072.52 =R -3.98 177
7 600722.SH  &4T 5.74 0.88 600773.SH BRI =377 1.08
8 00248282z S ®ER 5.73 1.65 600449.SH TR -3.65 0.81
9 002500.5Z LIk 513 3.36 600703.SH =2k -3.61 104
10 601801.SH  BrAftest 4.78 1.99 000426.52 S5k gk -3.52 1.86
1 600611.SH XAzl 4.78 483 600717.SH RE® -351 0.00
12 600609.SH  £4riA % 4.69 0.89 000939.52 PLus A% -3.49 0.59
13 002287.5Z 4 L5 451 0.64 600175.SH EATREIR -3.25 130
14 600096.SH =X 451 1.04 000415.52 BhifaiE -3.08 0.83
15 300203.5Z  RAAHL 441 2.29 600970.SH A E IR -2.93 161
16 002302.5Z  ®3RiEiX 4.22 3.25 600872.SH o B = A -2.87 2.70
17 600568.5H = FHEJT 421 1.83 000607.52 Lk -2.72 1.00
18 601718SH = FRfefH 420 2.06 000060.S2 Rl 271 172
19 600827.5SH  BIKMEA 414 2.05 002285.52 HERAT -2.69 1.00

20 600718SH  A%%EM 404 127  600387.SH #4267 071
HIEFR: wind, 152IERTFL Foo

t—%HB, HRELDZAT ALY : REF (6.95). KARKIE (4.83). 4
Wik (3.36). HIfEiL (3.25) Fefkrdsit (3.23).

Bk 8: L—% 5 0 AR FILHLH 20 /R0 E

1 600535.SH R+7 0.29 6.95
2 600611.SH KARIGE 4.78 4.83
3 002500.52 LA 513 3.36
4 002302.52 Lok =57 4 4.22 325
5 000503.52 HRTAERE -6.17 323
6 600549.SH ARE:-DIA -4.58 2.75
7 600872.SH BB -2.87 2.70
8 002140.52 RAEAHE -191 2.59
9 300014.52 1LERAERE 7.75 251
10 000811.52 Bukdt 3.74 243
1 000901.52 MRAHL 2.88 2.36
12 002367.52 BTy et -1.48 2.32
13 300203.52 RAA 441 229
14 600604.SH LE=T 287 2.28
15 000418.52 NRAE A -0.52 213
16 002414.52 e Sas]y 342 213

R E — W 5T B 9 AR & E http:/lwww.cindasc.com 7
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002475.52

0o N o g b~ w N P

600686.SH
601601.SH
600588.SH
600107.SH
601588.SH
601992.SH
600744.SH
600566.SH

HAERR: wind, 152IERTFL P

601718.SH

600827.SH

601877.SH

FRAESE A
BB
ERVE

212
2.06
2.05
201

SiXiE S

CINDA SECURITIES

LB 8, ABARGSTETANERS G ESLA: MK I2A(52.94%), A
BT A 1E43(39.53%)

7 Bl 45(41.32%)

52.94
4717
42.09
4132
39.53
38.08
36.66
36.46
36.20
35.30
35.26
34.77
3313
3240
3197
3165
3154
31.29
30.98

2339
13.30
24.35
32.10
153.31
49.70
12.86
56.97
21.03
18.76
13.30
1459
219.30
194.44
2759
13.65
16.74
116.66
63.54

= 4(47.17%) £TBRAD(42.09%)
B% 9: E—X 5 BEIANEHELAT 20 FRepL &
---———
000631.SZ A& 18k 292
2 00227582 #H#Hh=% 1.38
3 601992.SH  £T@mtty 0.69
4 0020795Z FMEAF 263
5  601801.SH #x#fftdt 478
6  600196.SH HZEZ 1.24
7 600976SH fEREMR 055
8 00248252 J WERA 573
9  000767.5Z #iEw7 2.32
10  002118SZ ¥&#Hw 2.26
11 600825.SH  #74etsdt 3.14
12 600107.SH %77k 0.38
13 002500.8Z LiEk 513
14 600109.SH E4HEk 233
15 600285SH = #A%i4lzh 222
16 00204252 ‘5$&% 0.80
17 600398SH  #iMZ % 150
18 002065.5Z 7 feskfk 2.37
19 00247582  Zifdk% 3.32
20 300074SZ AR my 263

HAERR: wind, 152 5ERGFL Fro

30.73

19.24

B, ARBROERPFELTANERSUNEL L : 2EIAF(26.71%).
W E KPR(24.13%). A AR
FUANER SR 2L A IR F T1(20.36%). H AFF#744(19.59%) . 7% #744(18.94%)

¥ EH31(18.24%)-

%(23.28%)-

77 7 (17.86%)

A& 10: E—X5AF&, RETEHRNIEEHT 20 R %

SRAE
+EAR
AR R %
% Rik
LR SR Ak
ETRITAY
4R 7
2k

0.14
0.32
0.78
0.38
0.98
0.69
153
0.72

26.71
2413
23.28
20.54
18.93
18.87
18.38
17.65

17.08
29.72
35.34
8.62
6.84
10.92
8.18
6.76

600320.SH
600206.SH
002521.52
601888.SH
000789.52
000685.52
002293.52
601988.SH

RiEET
H T
T
o B
v
AR
PR
¥ E4RAT

2.85
1.93
213
0.56
156
0.93
-0.07
0.29

20.36
19.59
18.94
18.24
17.86
17.05
17.04
16.73

% RA#(20.54%). JLR5E1L(18.93%); AL

13.10
11.59
10.27
10.16
11.34
11.78
182
67.24

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



9  600825SH #rfft4E 314 16.93 6.40 601989.SH FHEETT 277 15.32 24591
10  600563SH k4aeF 030 16.28 1487  601179SH +EBH®E 194 15.18 14.87
11  601607.SH L#EZ  -005 15.79 1435  601985.SH +E#E 157 14.61 7117
12 60123LSH meF 019 15.27 347 601880.SH  kik# 1.40 14.41 30.11
13 600398SH #MZK 150 14.20 754 000009.5Z WHEZE% 246 14.11 105.29
14 600664.SH "5ZhRify 023 14.08 7.01 600775.5H  #wAksE 028 13,54 446

15  600086.SH #74% 101 13.87 1382  600336.SH A7 312 1331 1837
16  600584.SH KwuAHk 062 13.83 2880  002474SZ #sd#4 190 13.22 16.60
17 000501.SZ 3fXEWA 168 12.94 2041  000767.5Z #iFwAH 232 13.09 7.98

18 600777.SH #i#ifeiR 262 1273 3179 601933SH HHFAET 182 12.79 29.83
19 600298SH  Zxt@a 115 12.05 1470  601872.SH @A 000 12.68 10.71
20  600354SH  skgArd 086 11.98 2766  600352SH #0411 1231 12.75

HAERR: wind, 152 IERGL F0,

=58, AEIROOILE T RRT AR &RE TR+ % A 2 %5 71(24.16%).
B RAAR(21.7%). ALhiB13(21.46%)5F, AT AR &IRETALPIERAT & R
7K %-(+63.85%) £ F/ELE(+36.94%). )N KA A(+28.26%) % .

B 11: E—X % BT 45 &8 TP RIERHELAT 10 FR69RE

1 600218.5H S o 24.16 601199.SH AR 63.85
2 300077.5Z B4R 21.70 000404.5Z e FEYE 36.94
3 002148.5Z Jethilifz 21.46 000418.5Z DNEAG A 28.26
4 002070.5Z Ay 2058 601566.SH FUE 26.66
5 300074.5Z S PRLpy 20.12 600803.5H R 2413
6 300228.5Z Rt 20.10 002521.5Z FIeAAHA 2350
7 002369.5Z FHAH 20.08 600548.SH R ER 2240
8 300093.5Z AR 18.27 000022.5Z EAE A 20.96
9 300128.5Z G 18.17 002367.5Z BB 2043
10 002476.5Z EEEA 17.73 000767.5Z FiEd A 19.12

HAEFRR: wind, 1521ERGFL Fro
5. FFHIBREARRXS
=58, RERZXHOIFIERZHHL, RERR, KEFEF 19 A

B& 12: E—XSH A EAAXRRI SR E

1 002437.5Z #fhd 820 8.22 -0.24 8.20 50.00 410.00
2 002221.SZ A4AeR 1100 12.22 -9.98 1221 55.00 605.00
3 3001158Z K&#%E 2550 24.97 212 25.95 200.00 5100.00
4 3004985z ERMAy 3047 33.86 -10.01 33.69 41.82 1274.34
5  300128SZ #REHH 1694 17.38 -2.53 1741 180.00 3049.20
6  000783.SZ KiziEk  9.09 10.10 -10.00 10.29 4729.00 47638.51
7  601888SH FEE® 4300 4251 115 42.75 20.00 860.00
8  601939.SH #ix44T 518 533 281 5.36 152.00 787.36

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



9  000625.5Z K=%=A%E 1353 15.03 -9.98 15.07 68.20 922.75
10 000738SZ FAishiE 2530 25.95 -2.50 25.53 2340 592.02
11 600773SH &#ER#% 1193 12.74 -6.36 12.26 600.00 7158.00
12 600803SH #f&pity  13.06 13.85 -5.70 13.56 160.37 2094.43
13 000402.5Z  &ak#y 11.39 10.36 9.94 10.66 40.00 455.60
14 601009.SH & F44IT 1064 10.64 0.00 10.64 50.81 540.65
15  600276.SH 1e#EZ) 4400 4533 -2.93 45.74 13.00 572.00
16  600023SH #rfke s 540 5.44 0.74 545 50.00 270.00
17 600458SH  Br&XAiAt  14.21 14.28 -0.49 14.29 100.00 1421.00
18 600674.SH J)Il4&feiR  7.84 8.71 -9.99 8.65 282.00 2210.88
19  600525.5H KEEHA 1337 13.90 -3.81 13.60 500.00 6685.00

HAERR: wind, 152IERTFL P
Z. SHIFHRESEHER

1. #RREEERE

4B 4EH 55 RARMIIL 21258, Rp A B FFAMEMIR E AL ARE 1 R, AR 4
MRR Z A HiAenk. REEST. AERDE 3 R,

Bk 13: EMRAIEMITAIE

1 002001.8Z  #Fark 2016-12-21 0.63 ETRFR

2 3000035z HREEST AR 2016-12-16 11 0.16 TREFR

3 300273SZ A=fERE4y  HA% 2016-0908 110 0.99 FTRFAEA
4 600537.SH fshte {%i¢  2016-12-27 O 0.00

5 600485.SH fEsfkl ¥R 2016-1226 1 0.40 WARIRE B8
6 600120SH #riz&kz  1FF¢  2016-12-22 5 047 TREGFANE
7 000166.SZ wHEKR IFM  2016-1221 6 0.63 ETRFR

8 000718SZ #TIRsk 4Eie 2016-12-21 6 0.63 FRFR

9  600655.5H % EBM ¥ 2016-1220 7 0.14 ERFFANE
10 002681.SZ #riaAHdk  4%p% 2016-12-19 8 0.01 ERFAEA
11  600711.SH A&s % {#4%  2016-12-19 8 0.01 FEERANE
12 601168.SH &a ik  {%i%  2016-12-19 8 0.01 ERFAEN
13 000750.5Z E#E# {FA% 2016-12-15 12 057 FTRER
14 600626.SH  Wwikptfy 4¥#¢  2016-12-15 12 057 MERERF FEA
15  600171SH k&N  4%i¢ 2016-12-14 13 -1.03 FEFRANE
16  600654.SH P4k  {%i%  2016-12-14 13 -1.03 FTRFAEA
17 600645SH W igthfe 1Fi¢  2016-12-13 14 -0.96 FTRFAEA
18 600875.SH #AH®A 1¥p  2016-1209 18 -2.89 T REFR
19 300065852  #EfF  4¥s¢ 2016-12-08 19 -3.09 TR AEA
20 30010458z AR {4ER 2016-12-07 20 241 ERF A EA
21  600161.SH R3z44n 18K 2016-1206 21 256 TRFAEN
22 600649.SH  Miiizmk  1##%  2016-12:06 21 256 TR ~EH
23 000516.5Z HEREZ {8 20161205 22 374 FRESEA
24 002579.5Z +REF  4EM 20161205 22 374 FRESEA

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



25 30021287  H4F  4ER¢ 2016-1130 27 -4.88 TRESEA
26 300005.SZ  IRs&# 4EAR 2016-1129 28 471 FRFAEA
27 000540.5Z RS M 2016-11-28 29 427 TRESEA
28 002400.5Z A WAy 1%R% 2016-1128 29 -4.27 FTRER
29 B00551SH  BHRihpx 154 2016-11-28 29 -4.27 FTREFEA
30 300093.SZ &M 4EM 2016-11-24 33 -3.66 W EERFR
31 603169.SH ZmEHE 18i¢ 20161124 33 -3.66 WMERERF A EH
32 600807.SH  Rukpxty 154 20161121 36 220 ETRFAEA
33  000887.5Z FmAx4y 1¥R%  2016-11-18 39 268 ETRFAEA
34 000697.5Z koA E 1FM 2016-11-17 40 257 ETRFAEA
35 002151.5Z Jut2i@  1¥R¢ 2016-11-16 41 263 TRE TN
36  600673.SH  AfaxAt f8i% 2016-11-15 42 273 FTREFEA
37  600151.SH AiLXALE f5i%  2016-11-11 46 -154 TRFEAEA
38 6002255H E#Avir  12h% 2016-11-08 49 0.34 TRESEA
39 600855.SH ALKKM% IFAE  2016-11-08 49 0.34 TRFEAEA
40  600747.SH  Kik4zpx i 2016-11-02 55 0.00 TRFEAEA
41  600797.SH #kW#F 4#p¢ 2016-10-27 61 0.20 FTRESEA
42 002440SZ 1ALRAY  1ER% 2016-10-24 64 1.02 ETRFAEA
43 60033LSH EikmAy 1  2016-10-21 67 124 ETRFAEA
44 000563SZ MEIHA 1Ei  2016-10-14 74 2.00 ETRFAEA
45  000829.SZ R&42Rx  1$K%¢  2016-0929 89 451 ETRFR
46  600859.SH I/ 12K 2016-0927 91 477 MERNERF A EH
47 000050.5Z EEB A 1% 2016-09-12 106 142 ETRFAEA
48  002025SZ AEEE ¥ 2016-09-12 106 142 TRFEAEA
49  002396SZ R RMHE 122 2016-09-12 106 142 I EEKRFR
50 300088.5Z KkfEAHL 1Fa¢ 2016-09-12 106 142 TRESEA
51  601727.SH Li&w A 1%  2016-08-31 118 156 TREGFANE
52 000531.SZ #kl@iz A {#i¢ 20160829 120 170 TRESEA
53 002571.SZ &AMty  1¥#%  2016-08-02 147 5.73 TREAEA
54 0005385Z =@azy {Fi¢  2016-07-19 161 2.60 FRFR
55  601005.SH E)R#R% 1$i%  2016-06-02 208 7.18 R FEA
56 600636.SH  =#'§  1¥i¢ 20160509 232 7.19 ETRFAEA
57  002129.SZ  PIRE&Ay  1$A% 2016-04-25 246 5.52 FTXEFR
58 600209.SH F#MAK I¥i¢ 2016-02-24 307 7.55 FRFR

HAEFR: wind, 152 IERGK F0,
E: HEIEH KR NG 509 & 1 HERY L1755 o

2. RERFRIERFHRIARE

SR WE, RIZFIBIFATRER Hd2 i, S BERF 2 R, KR RIFATGEE
AKITIEAF3 A,

Bk 14: KIEAFLA T ARG E

1 000503.SZ #drizft  2016/12/27  2016/12/26 34+ 0.05 0.00 27.69 41.80 4117 -6.17

2 0024825z S wfE  2016/12/27  2016/12/26 &k 0.48 0.00 38.18 9.27 9.19 5.73
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3 000783.SZ KiriEk 2016/12/27 2016/12/26 = A 0.89 100.00 2.34 10.19 10.18 1.88
4 600803.SH #TEAtty 2016/12/27  2016/12/26  mtF 0.16 100.00 5.00 13.06 13.35 -2.09
5 603369.SH Az 2016/12/27  2016/12/14 B4 1.08 0.00 11.07 13.94 14.05 -0.36

RIEFR: wind, 15BIERTFL P&

3. FrRIRRIEA

ARWE, EH 6 PARNREDSRIEREM, LFHifok. BI2EF 2 RAHE
FAME, THEM, LR, LWASHRF 4 ARAKLET, TARETRIE
ENER, BRAREZSRIEEAy LA,

A& 15: KAREARS AR EEL

1 002048SZ TikdE  2016-1227 EA KA 1) 22.30 -1.15
2 600256.SH JUCARR  2016-12-27 RiA k4idsd 18] 480 -1.64
3 600350.SH .LFAEZHE 2016-12-27 JiA kAl 5.65 1) 6.22 064
4 600773SH  H#kix 20161227 A k4B 1292 1) 12.26 377
5  00200LSZ  #fferk  2016-12-27 EFAAE 16 18.94 0.00
6  002302.SZ 3K 2016-1227  EFAME 1) 7.65 422

KRR wind, [FEIERTL B>

4. HIRREDLIEYE

LSBT, RHARGLE T By it s F it
Bk 16: AkEALH B RAESLEHFHRORE

1

HAEF: wind, (FRIERTL P

5. AMmERWEIREHFRRIARE

A Bl AT I T b 4R KA o

A& 17: 40 A AR LGREGIRGRE

1

HAERR: wind, 152 IERTFL P

6. HRHIBEIREARAEEE

AR TARS B ALy b, KA. T KFHEF 20 RARGIIR Z 5 BRI
i,

A& 18: AREANARS BRI AIREME

1 000426.52 Sk gl 2016/12/27 18433.18 19.13 5 1638 R A BLE ALY 8.50 -3.52
2 002368.52 KA 2016/12/27 3909.65 10.78 5 1638 R A BLE ALY 0.00 -0.69
3 600797.SH EPNGED 2016/12/28 903.50 110 5 1638 A A BLE LAY 0.00 0.00
4 600800.SH PR=27 2 2016/12/28 64.50 011 RARS B IRE Ry 0.00 3.89
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5 300059.5Z RAME 2016/12/28 27789.46 11.94 5 1638 F A ELAE AL A 0.00 0.76
6 002467.5Z = 2016/12/29 6163.52 10.31 51648 K UM ECE AL 0.00 0.00
7 000792.5Z HA  2016/12/29 26688.45 17.04 1638 KU ECE AL A 0.00 223
8 600200.SH LHRF 2016/12/29 10161.08 17.98 AR B IR At 0.00 037
9 600366.SH T A 2016/12/29 843.82 1.62 1638 KA ELAE AL Ay 0.00 -1.04
10 000156.5Z B 2016/12/30 413.79 0.42 52 113 K AT AEAY 0.00 0.77
1 002460.5Z $fEl 2016/12/30 816.33 157 52 1138 K AT AEAY 0.00 158
12 600406.SH LA 2016/12/30 22319.97 10.12 52 113 K AT AEAY 0.00 071
13 000989.5Z nE¥ 2016/12/30 35117.53 142,63 RERATR G, 0.00 0.14
IR Ay LR
14 000718.5Z FTHR  2016/12/30 37848.61 19.81 52 113 K AT AEAY 0.00 0.00
15 600298.SH LR 2017/1/3 1336.17 165 52 113 K AT AE AEAY 0.00 115
16 002004.5Z ¥ 093 2017/1/3 15139.48 11.31 5 )38 K AUHIBCE AR 0.00 0.00
17 000793.5Z EYipi 2017/1/3 217829 1.19 5 )38 KA B E LAY 0.00 -0.68
18 002146.5Z REKE 2017/1/3 52407.92 1558 )38 KB E AL 0.00 062
19 601608.SH PREEL 2017/1/6 15279.28 3.70 5 )38 KA B E A 0.00 246
20 603169.5H 2§ 2017/1/6 7956.72 2058 5638 KB E AL 0.00 0.00

KRR wind, 1Z2IERTL P

=, EHIFEEEERE

PR KFHE TSR R RIEATHARRBEAHAN ARE S —., F 30 FH
R 55 3 T ik A8 PR 2R E 4 B0 5 3%it, s B A 2014 45 23 B,
TEERHHR, 0 HIF LY BT HRE, REEANEEHONKES B SN
PAT

1. (AEAEYE

TR B aEANEFERHN02%, £ 2016 4F 12 A 26 B A4 ZHIkEF 4 103.37%,
D AARAR FIELEAS . PR 300 Bk ARAE 48.89. 47.45 B 47.88 ANE 4.

Bk 19: @45 LlkE L

250 - — s —— LifgedR 300 —— ARt

200

150

100

50
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. Y

HAERR: wind, 152IERTFL P

B& 20: AASFRIKSEHE

SiXiE S

CINDA SECURITIES

—HE

—— FiFgRE

—— 300 —— Al TS

-30

HIEFR: wind, 152IERTFL P

Bk 21: @45 ks

84 -0.86 422

-0.10 10.30 -6.89 0.85
iEszg -0.01 -3.66 3.29 721 -14.12 -5.27
FE 300 -0.71 -4.38 2.00 5.93 -14.07 -4.23
A Ak AR A -1.21 -8.85 -8.54 -10.95 -29.09 -20.76
HIEAR: wind, 152LERTFL P
2. SHAEERKRE
1) SBIEeKRE

SHECIRE: Ko

Mk 22: SAMEERE

1

RIEFR: wind, [5LIERGL P

2) SHUFECRE
A B AT E,

Bk 23: ALK E

1

HIEAT: wind, 1527ERGL P

3. REREERMERM

1) MEHEERE

WER LA ELE.
WHERE—

R %.5r F B B AZ & hitp:/iwww.cindasc.com 14



A& 24: ALK E

1

HIEFT: wind, [550ERGL P
2) FEHTERE
EH L FOIE,
B% 25: MR -FORE
1
HIEF: wind, 1525ERTL oo
4, HERRTE
%2016 5 12 A 26 Bk, AAHEARME 1L R, 4% 33%.

Bk 26: ALBRNIE

1 002129.5Z IR 2016/4/1 8.92 3.00 8.27 733 -11.28
2 600176.SH PEHE G 2016/10/19 11.27 3.00 10.09 -10.49 -11.74
3 002050.5Z =k 2016/10/19 1143 3.00 10.89 -4.76 6.01
4 600200.SH LR 2016/10/20 18.88 3.00 18.83 -0.26 -1.49
5 600210.5H L 2016/10/20 555 3.00 541 249 37
6 002176.5Z ILAFE A 2016/10/21 12.78 3.00 12.32 -361 -4.85
7 002474.5Z e A 2016/10/21 17.13 3.00 13.96 -18.53 -19.76
8 002118.5Z REAL 2016/10/24 8.29 3.00 7.24 -12.70 -13.72
9 002067.5Z FbuRlk 2016/10/31 7.28 3.00 6.68 -8.25 884
10 002308.5Z AR 2016/10/31 16,57 3.00 14.75 -11.01 -11.60
1 300134.5Z KEAL 2016/11/18 29.19 3.00 25.85 -11.45 877

HIEAR: wind, 1525ERTL P
E: AR S BRSNS B AL AL L7 A 09+ A 5 Fo

R E — W 5T B 9 AR & E http:/lwww.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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