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“ SAS70" “ AAF01/06" “ ISAE3402” “ SSAE16”
2016
“ |SAE3402" “ SSAE16”
1
68
68
021-61009916 021-61009917
400-700-5566 www . cxfund.com.cn
2
1
69
69
010-85109219
95599 www.abchina.com
2
55
55
010-66105662
95588 www. icbc.com.cn
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3
010-66593657
95566 www.boc.cn
4
188
188
021-58781234 021-58408483
95559 www . bankcomm. com
5
7088
7088
0755-83198888 0755-83195109
95555 www.cmbchina.com
6
12
12
021-61618888 021-63604199
95528 www.spdb.com.cn
7
010-58560666 010-57092611
95568 www.cmbc.com.cn
8
153
153
023-63799379 023-63792412

(023)63836229 www . cgqchank . com
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22
22
010-85238667 010-85238680
010-95577 www.hxb.com.cn
10
933
933
027-82656224 027-82656236
027 96558,4006096558 www . hkbchina.com
11
46
46
0571-85108195 0571-85106576
96523 400-8888-508 www . hzbank.com.cn
12
1099
1099
0755-22166118 0755-25841098
95511-3 bank.pingan.com
13
101
101
0592-5365735 0592-5061952
400-858-8888 www . xmbankonl ine.com
14
4018 35 28 A02
4018 35 28 A02
0755-82558305 0755-28558355
4008-001-001 WWW.essence.com.cn

15
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6008

14 16 17

6008

14 16 17

0755-83516289

0755-83515567

400-6666-888

WWw.Cgws.com

16
8
8
027-65799999 027-85481900
95579  4008-888-999 www . 95579 . com
17
24
129 39
0411-39673202 0411-39673219
4008-169-169 www . daton.com.cn
18
510 9
500 26
021-68761616 021-68767032
400-8888-128 www . tebon.com.cn
19
115 20
115 18
0755-23838751 0755-25831754
95358 www . Firstcapital .com.cn
20
30
0769-22112062 0769-22119423
0769-961130 www.dgzq.com.cn
21
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5
0512-62938521 0512-65588021
400 860 1555 www .dwzg.com.cn
22
1508
1508
021-22169999 021-22169134
95525 www .ebscn. com
23
5 19 20
5 19 20
020-88836999 020-88836654
020-961303 Www.gzs.com.cn
24
157 7 8
157 10
0591-87383623 0591-87383610
96326 0591 www.hfzqg.com.cn
25
183 43
183 43
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028-86690057 028-86690058

028-86690126

95310 Www.gjzg.com.cn
28
168
702
0510-82831662 0510-82830162
95570 www.glsc.com.cn
29
88
88
0791-86283080 0791-86288690
4008-222-111 www .gsstock..com
30
618
168 29
95521 021-38670666
4008888666 www.gtja.com
31
1012
1012
0755-82130833 0755-82133952
95536 Www . guosen..com
32
179
179

05551-2615542

0551-2634906

955784008-888-777

WWW . gyZzg.com.cn

33

98

689
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021-23219000 021-23219100
400-8888-001 95553 www . htsec.com
34
198
959 B1

0551-5161666

0551-5161600

96518 400-80-96518

www . hazq.com

35
100 57
100 57
021-68777222 021-68777822
400-820-9898 www .cnhbstock.com
36
638 21
638

0931-4890208

0931-4890628

4006898888

www.hlzggs.com.cn

37
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400-8866-567 www _avicsec.com
40
8
8 518048
0755-22626391 0755-82400862
95511—8 www . stock . pingan.com
41
86
86
0531-68889155 0531-68889752
95538 www.qlzg.com.cn
42
336
336
021-53519888 021-53519888

4008918918 021-962518 www 962518 . com
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46
101
118 24
021-36533017 021-36533017
400-8811-177 WWW . XZSec.com
47
198 11
198 11
021-68634518 021-68865680
400-888-1551 WWW . XCSC.com
48
18

11

010-83991743

010-66412537

010-83991888

WWW.rxzg.com.cn

49

268
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52
66 4
188
010-85130588 010-65182261
400-8888-108 www.cscl108.com
53
48
010-60838888 010-60833739
95558 www.citics.com
54
222 20 266061)
222 20 266061
0532-85022326 0532-85022605
95548 www.citicssd.com
55
6009 29
6009 29
0755-83734659 0755-82960582
4001022011 WWWw.ZSzg.com.cn
56
9
9
010-63081000 010-63080978
95321 www . cindasc.com
57
8
8

023-63786633

023-63786212

4008096096

WwWw.SWSC.com.cn

58




l'.ﬁ

KiGEE

Chang Xin Assel Manageman 1 100
1218 1 202
B 6
0571-81137494 4000-766-123
4000-766-123 www. fund123.cn
59
526 2 220
1267 11
021-20691832 021-20691861
400-820-2899 www .erichfund.com
60
7650 205
68 8 801
021-38602377 021-38509777
400-821-5399 www . noah-fund.com
61
685 37 4 449
1118 903-906
021-58870011 021-68596916
4007009665 www . ehowbuy . com
62
22 10
22 10
021-68419822 021-20835779
400-920-0022 www. licaike.com
63
190 2 2
195 3C 7
021-54509998 021-64385308
400-1818-188 fund.eastmoney.com
64
88 9 15 1809
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88  SOHO C 1809
010-52855713 010-85894285
4006099400 www . yixinfund.com
65
1 903
7 2 2
0571-88911818 0571-86800423
4008-773-772 www.51fund.com
66
100 19
100 19
021-33323999-5611 021-33323830
4008202819 www.chinapnr.com
67
1333 14 09
1333 14
021-20665952 021-22066653
4008219031 www . lufunds.com
68
359 B 4 A506
1386 15
021-22267943 021-22268089
400-928-2266 www . dtfortune.com
69
277 3 310
518 8 3
021-52822063 021-52975270
400-046-6788 www.66zichan.com
70
1217 16 B
1217 6
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021-80133597 021-80133413
4008081016 www. Fundhaiyin.com
71
765 602-115
1 4
021-80365020 021-63332523
4006433389 www . Iingxianfund.com
72
5475 1033
91 61 10 12
86-021-50583533 86-021-50583633
400-921-7755 http://a.leadfund.com.cn/
73
6 105 -3491
1 12 B1201-1203
020-89629012 020-89629011
020-89629066 www.yingmi.cn
74
11 11 1108
11 11 1108
010-56282140 010-62680827
400-619-9059 www.hcjijin.com
75
687 1 268
33 B 8

010-88066632

010-88066552

4008175666

www .amcfortune.com
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17 1405 2 8
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17 1405 50

010-59378856

021-51150298

021-22122888

010-59378907

021-51150398

021-62881889
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100
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1
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DCF DDM Sum-of-the-Part

PEG P/E P/B / EV/EBIT
/ EV/EBITDA

1
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2
(Underlying Assets)
(Swap) (Warrant)
(Options) (Futures) (Forward)
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Interest Rate Swap
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2017 4
2016 12 31 2016
)
%
1 28,337,630.46 67.41

28,337,630.46 67.41
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5
6
7 12,641,946.23 30.07
8 1,059,213.12 2.52
9 42,038,789.81 100.00
)
0%
28,337,630.46 69.35
28,337,630.46 69.35
)
1
(%)
550,150.37 1.35
2,048,206.14 5.01
5,116,883.96 12.52
3,907,813.68 9.56
3,814,596.45 9.33
830,670.44 2.03
3,893,001.81 9.53
1,040,337.31 2.55
4,088,653.09 10.01
2,811,161.12 6.88
234,174.39 0.57
28,335,648.76 69.34

GICS
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()
599.43 0.00
1,382.27 0.00
1,981.70 0.00
GICS
)
1
(
) « ) )
()
MORGAN
1 MS US 1,504 | 440,804.73 | 1.08
STANLEY
BANK OF
2 AMERICA BAC US 2,779 | 426,042.10 | 1.04
CORP
GOLDMAN
3 SACHS GS US 256 425,232.55 | 1.04
GROUP INC
CITIGROUP
4 INC C US 875 360,732.67 | 0.88
JPMORGAN
5 JPM US 601 359,754.83 | 0.88
CHASE & CO
TIME
6 TWX US 520 348,206.88 | 0.85
WARNER INC
METLIFE
7 INC MET US 890 332,713.09 | 0.81
CAPITAL
ONE
8 COF US 547 331,035.58 | 0.81
FINANCIAL
CORP
9 | US BANCORP USB US 914 325,707.27 | 0.80
10 | CATERPILLA CAT US 505 324,885.38 | 0.80
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R INC
HALL IBURTO
11 HAL US 865 324,567.32 .79
N CO
GENERAL
12 DYNAMICS GD US 270 323,390.45 .79
CORP
QUALCOMM
13 INC QCOM US 712 322,032.19 .79
MICROSOFT
14 MSFT US 745 321,143.56 .79
CORP
GENERAL
15 GM US 1,321 | 319,265.99 .78
MOTORS CO
AMERICAN
16 | INTERNATIO AIG US 698 316,232.72 77
NAL GROUP
KINDER
17 KMI US 2,194 | 315,201.60 7
MORGAN INC
BOEING
18 BA US 291 314,266.08 7
CO/THE
TEXAS
19 | INSTRUMENT TXN US 620 313,839.59 77
S INC
20 | APPLE INC AAPL US 388 311,736.02 .76
UNTON
21 PACIFIC UNP US 432 310,706.57 .76
CORP
BANK OF NEW
YORK
22 BK US 932 306,325.16 .75
MELLON
CORP
CHEVRON
23 CVX US 375 306,181.84 .75
CORP
24 | FEDEX CORP FDX US 237 306,125.65 .75
BERKSHIRE | BERKSHI
25 HATHAWAY RE BRK/B US 270 305,259.91 .75
INC-CL B HATH-B
26 | BIOGEN INC BIIB US 155 304,915.14 .75
27 | UNITEDHEAL UNH US 274 304,194.11 .74
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TH GROUP
INC
WELLS
28 WFC US 794 303,544.67 | 0.74
FARGO & CO
AMERICAN
29 AXP US 590 303,196.85 | 0.74
EXPRESS CO
30 | INTEL CORP INTC US 1,199 | 301,674.38 | 0.74
CONOCOPHIL
31 COP US 862 299,821.86 | 0.73
LIPS
CELGENE
32 CELG US 372 298,700.28 | 0.73
CORP
COMCAST
33 | CORP-CLASS CMCSA US 611 292,668.91 | 0.72
A
ALLSTATE
34 ALL US 569

CORP
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ES CORP
WALT
43 DISNEY DIS US 394 284,851.81 | 0.70
CO/THE
Priceli
44 PCLN US ne PCLN US 28 284,761.63 | 0.70
SCHLUMBERG
45 SLB US 488 284,192.24 | 0.70
ER LTD
TARGET Target
46 TGT US 564 282,597.56 | 0.69
CORP
EMERSON
47 ELECTRIC EMR US 728 281,545.08 | 0.69
(60}
48 3M CO 3M MMM US 227 281,194.00 | 0.69
AMAZON . COM
49 INC AMZN US 54 280,899.80 | 0.69
50 AT&T INC T US 951 280,574.11 | 0.69
GENERAL
51 ELECTRIC GE US 1,279 | 280,368.57 | 0.69
(6(0]
CISCO
52 SYSTEMS CSCO US 1,323 | 277,348.61 | 0.68
INC
HOME DEPOT
53 INC HD US 297 276,243.55 | 0.68
RAYTHEON
54 RTN US 280 275,815.12 | 0.67
COMPANY
LOCKHEED
55 MARTIN LMT US 159 275,679.57 | 0.67
CORP
MERCK & CO.
56 MRK US 675 275,657.30
INC.
COSTCO
57 WHOLESALE COST US 247 274,338.72 | 0.67
CORP
EXELON Exelon
58 EXC US 1,109 | 273,029.29 | 0.67
CORP
59 ABBV US 628 272,800.02 0.67
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61

DANAHER
CORP

DHR US

503

271,607.

97

.66

62

STARBUCKS
CORP

SBUX US

700

269,599.

57

.66

63

VERIZON
COMMUNICAT
IONS INC

Verizon

VZ US

728

269,576.

26

.66

64

PEPSICO
INC

PEP US

371

269,278.

59

.66

65

PROCTER &
GAMBLE
CO/THE

PG US

461

268,884.

22

.66

66

WALGREEEN
BOOTS
ALLTANCE

WBA US

465

266,959.

35

.65

67

EXXON
MOBIL CORP

XOM US

426

266,732.

92

.65

68

ABBOTT
LABORATORI
ES

ABT US

1,000

266,450.

17

.65

69

ELI LILLY &
Co

LLY US

519

264,802.

29

.65

70

ORACLE
CORP

ORCL US

991

264,327.

10

.65

71

MCDONALDS
CORP

MCD US

313

264,288.

32

.65

72

HONEYWELL
INTERNATIO
NAL INC

HON US

328

263,597.

68

.65

73

ACCENTURE
PLC-CL A

ACN US

324

263,259.

98

.64

74

MONDELEZ
INTERNATIO
NAL INC

Mondele
z

MDLZ US

853

262,312.

18

.64

75

FACEBOOK
INC-A

Faceboo
k

FB US

328

261,777.

41

.64

76

JOHNSON &
JOHNSON

JINJ US

327

261,342.

25

.64

77

VISA
INC-CLASS
A SHARES

V US

478

258,705.

43

.63
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PLC
CVS
96 CAREMARK | CVS CVS US 397 217,317.27 | 0.53
CORP
BRISTOL-MY
97 | ERS SQUIBB BMY US 527 213,644.89 | 0.52
Co
Twenty-Fir
98 | st Century FOXA US 957 186,149.40 | 0.46
Fox
99 GOOGL US GOOGL US 25 137,430.64 | 0.34
GOOGLE
100 GOOG US 25 133,852.88 | 0.33
INC-CL A
101 FOX US FOX US 368 69,564.24 0.17
Dell
DELL
Technol
102 | TECHNOLOGI . DVMT US 154 58,724.34 0.14
ogies
ES
2
(
) ( ) )
(%)
ADVANSIX [ Advansix | ASIX
1 . NYSE us 9 1,382.27 0.00
INC Equity US
PHILLIPS | Phillips | PSX
2 NYSE us 1 599.43 0.00
66 66 us
1 20
C )
1 DANAHER CORP DHR US 293,399.10 1.54
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2 | DUKE ENERGY CORP DUK US 248,731.42 1.30
3 | NEXTERA ENERGY INC NEE US 245,424.82 1.29
4 | MORGAN STANLEY MS US 187,399.17 0.98
5 | BANK OF AMERICA CORP BAC US 178,609.84 0.94
6 | GOLDMAN SACHS GROUP INC | GS US 171,656.70 0.90
7 | CITIGROUP INC C US 149,094.08 0.78
8 | GENERAL MOTORS CO GM US 148,848.52 0.78
9 | TARGET CORP TGT US 142,415.55 0.75
10 | BIOGEN INC BIIB US 139,318.58 0.73
11 | APPLE INC AAPL US 136,275.25 0.71
12 | METLIFE INC MET US 133,656.22 0.70
13 | KINDER MORGAN INC KMI US 130,615.62 0.69
14 | CAPITAL ONE FINANCIAL CORP | COF US 129,170.66 0.68
15 | BOEING CO/THE BA US 128,252.47 0.67
16 | MICROSOFT CORP MSFT US 127,698.39 0.67
17 | AMERICAN ~ INTERNATIONAL | AIG US 127,564.79 0.67
GROUP
18 | ABBOTT LABORATORIES ABT US 127,455.67 0.67
19 | WELLS FARGO & CO WFC US 126,084.26 0.66
20 | JPMORGAN CHASE & CO JPM US 125,556.10 0.66
2 2% 20
« )
1 | EMC CORP/MASS EMC US 157,111.32 0.82
2 | ANADARKO PETROLEUM CORP | APC US 145,950.67 0.77
3 | NORFOLK SOUTHERN CORP NSC US 145,372.64 0.76
4 | DEVON ENERGY CORPORATION [ DVN US 122,399.89 0.64
5 | EXELON CORP EXC US 52,456.70 0.28
6 | FORTIVE CORP - W/I FTV-W US 41,349.13 0.22
7 | VERIZON  COMMUNICATIONS | VZ US 26,558.04 0.14
INC
8 | AT&T INC T US 23,653.57 0.12
9 | TARGET CORP TGT US 21,495.25 0.11
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10 PAYPAL HOLDINGS INC PYPL US 20,253.24 0.11
11 EMERSON ELECTRIC CO EMR US 20,234.58 0.11
12 | WAL-MART STORES INC WMT US 19,940.45 0.10
13 | SOUTHERN CO SO US 18,568.17 0.10
14 PHILIP MORRIS | PM US 17,874.09 0.09
INTERNAT IONAL
15 | CATERPILLAR INC CAT US 17,657.26 0.09
16 | ADVANSIX INC Equity ASIX US 17,459.21 0.09
17 - PCLN US 16,977.93 0.09
18 KINDER MORGAN INC KMI US 16,893.33 0.09
19 EXXON MOBIL CORP XOM US 16,452.16 0.09
20 | AMAZON.COM INC AMZN US 15,226.78 0.08
3

11,146,737.55

1,235,969.89
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1

2

3

1 -
2 -
3 25,147.32
4 2,332.74
5 1,031,733.06
6 -
7 -
8 -
9 1,059,213.12
4

5

@

&)
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6
GIPS
GIPS
2011 3
30
2011 -5.10% 1.31% -3.93% 1.65% -1.17% -0.34%
12
31
2012 11.45% 0.75% 17.52% 0.84% -6.07% -0.09%
2013 24.65% 0.65% 34.85% 0.73% -10.20% -0.08%
2014 8.97% 0.62% 14._40% 0.68% -5.43% -0.06%
2015 2.33% 0.93% -0.69% 1.06% 3.02% -0.13%
2016 13.18% 0.69% 12.69% 0.84% 0.49% -0.15%
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7

8

9

10

11

12

13

1.10%

H Ex 1.10%+

0.3%

H Ex 0.3%+
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