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EEREAN: ZX

BAEA: #EE

B R HIE: 021-38565785

E PR % iE: 400-8888-123

M 4k: http://www. xyzq. com. cn

(26) KILIE B A PR =]

FEAAE: RN TR B EKITIES AR
A AHAE: RN TH LB TKITIER AR
EEREA: Hingl

BRAAN: FR

BRR HIE: 027-65799999

E P MR 4 EiE: 9557934008-888-999

M4k http://www. 95579. com

(27) FHREFFEFF R FTEL
TEMTHUAE: b TR AR T X AR R #2005 AR A E39 B
A ML b TR AR T X AR R R #2005 AR A H39 2
ERMREA: A
BRAA: BT
BXZ #iE: 021-20328216
B R F-HaE: 400-620-8888
M dt: http://www. bocichina. com
(28) R 771k 7 Bt R PR =]
EMMA: FET R LESE 31852 521 E-29 2
A AHAE: BT LB 318 52 5421 E-29 B
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EEREAN: BEFE

BAEAN: RF

B 7 EiE: (021) 63325888

Z P R4 eiE: 95503

M 4k: http://www. dfzq. com. cn

(29) MMIEFARFERF

VEM L HE: KDL S 635 L E PR A B 124

AR WEE KD T RORKMFE R 198 SAAZH &0 11 #

ERMREAN: HRK

KAEAN: #EE

BX A B iE: 021-68634518

E P R4 ik 400-888-1551

P 4k: http://www. xcsc. com

(30) &AL H R A IR

AL THAEEFRT P LARBIOTERIERAE

it THEE AT R L ARBIOTERIERFAL
Y| T AR X R B A 40115 o ik A B 244

ERREN: RTE

BRAAN: BBRE

A BiE: 0755-82492193

B PR rik: 95597

WAk http://www. htsc. com. cn

(31) FEIEFAMRAE

A LWAEFETET 128 5
At FFETA LS 86 5 23 B
ERREN: FH

AN IR

Brx Z BiE: 0531-68889157
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Z P R4k 95538

W 4k: http://www. glzg. com. cn

(32) FfEiEH (LK) HRFEAT

EMMAE: FEWELRENE 22 SFESERARS 1 SHEE 20 B
Aotk FEWELRE S 222 SHEGERAR T 1 FHE 20 B
ERREAN: BEMK

BAAN: REAE

B F EiE: (0532) 85022326

F B IE: 95548

/B P 4E: www. citicssd. com

(33) FEIUEH (I ARFTELNE

AL AT A AN TR AR B 29 53l BUAR JE 22 %

Ak HL A AN TR AR R B 29 5 3 BAR JE 22 4%
ERREN: HE

BRAA: TAR

B Z B IE: 0571-87112510

Z P R ##iE: 0571-95548

M dk: http://www. bigsun. com. cn

(34) \LTEIEH# R 7R PR E

VEM . KR T T 47695 \L T B R W 5 b0 R
I sthb: KR T #7695 L T E R W & b0 R
ERREN: FEH

BRAA: 30

B R HIE: 0351-8686659

E P R4 ik 400-666-1618

PI3E: http://www. 1618. com. cn

(35) 4 ek 77 R 5T /A

AL HAREZMTARAKEE 638 S EAE
At HAREEMTAKTEE 638 SHEAR
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EEREKA: TBRE
BRAA: ZHHE
Bx A BiF: 0931-8784656

Z P R4 iE: 400-689-8888

W 4k: http://www. hlzggs. com

(36) RRIEFMM AR

EM A N T L X 3R #1815 B ik A B
st AN TV EKX EFBE55

ERMKREAN: BA

BRA AN RS

A BiE: 0512-65581136

E R ik 4008-601555

M 4k: http://www. dwzq. com. cn

(37) 77 IEAE# R A IR

VEM . R KR R BB B IR A B 22-24 2
Il R KD R R BB A B IR A B 22-24 2
ERMREAN: BA

BAEAN: i

BX A HiE: 0731-85832343

E R4 waE: 95571

M dk: http://www. foundersc. com

(38) Zf5E# Bt A PR =]

VEMHAE: F YT AEE X A E %0185 B AE3SE. 28 EA02E T
A A Y AR E X 4 %4018 5 LB A E35E . 282A02£ T
EREREA: FREX

BRAA: RS

BR R HIE: 0755-82558305

Z PR 4 iE: 4008-001-001
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Ak http://www. essence. com. cn

(39) #EFHIEFFRFTERF

FEMHAE: BT EEARGZEHESEFELRAARET ST OAMEEISE-21E R F04
E01. 02, 03. 05. 11. 12, 13. 15, 16. 18. 19. 20. 21. 22. 23¥ 71

A Hht: BRI AR B X 45 B #6003 5 KA R £ FUAKE 04, 18EE21E
EEREA: BHE

BA A X

Bt R #IE: 0755 82023442

E PR %1% 400-600-8008. 95532

M dt: http:// www. china—invs. cn

(40> BB EH B4 A IR F

VEM AR Y AR E X 35 LA B A 38—45 2

A MR FIY AR F X 55 E #L A BAE38—45 /%

ERREAN: EOM

BR R A MW

B R BIE: 0755-82960223

E R 4-wiE: 400-8888-111. 0755-26951111

M dt: http://www. newone. com. cn

(41) EfEIE# Bt F PR

EM A FY T BRI FRI0125EGTIAAETNEEZ+XE
I AHAE: FINTFE ML FBI0125EGEAABE+SEE-+XE
ERMREN: A0

BRAN: o

BR R HIE: 0755-82130833

B PR % ik 95536

M k. http://www. guosen. com. cn

(42) FZEFARFTENT

EMHA: RINTRE X e BEAFEERK S 8%
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#

Aottt FIFREAREEHEAFLERR S H8#
ERREAN: HFEA

BRR A AEFW

B R #IE: 0755-22626391

E P R4 #iE: 400-8816-168

P 4k: http://www. pingan. com

(43) [EWIE 7 B A IR =]
ARG R T T R W E 465

Atk WY AR B KATF AR E R AT £ 185 K ARAT A B304
ERREAN: KEH#

BAAN: FEF

BX A HiE: 0755-83709350

E P R 4-iE: 400-8888-100 (4 [E) . 95563

W Ak: http://www. ghzq. com. cn

(44) 77 AEHA R FTER F

A EEEE DT E D E495 BN #

A aHAE: Y TAE B KR E AET028 5 i KA ABE20E T T
ERMREAN: RIEE

BRA A KK

Bk R #1E: 0755-82830333-876

E P R%iE: 0755-25170332

B 4k: http://www. vanho. cn

(45) ]~ KA Bt A TR/ ]

EM A SN KA X KA B 183-1875 A #4434 (4301-43165)

A HEE: TTRE TN RFALE KFS ) %5, 18, 19, 36, 38, 39, 41, 42, 43,

ERARERA: IHA
BRAA: ER
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BX A HIE: 020-87555888

B R%sik: 95575

M 4k: http://www. gf. com. cn

(46) HABIE#A RFTHE R F

EM A BN TEEOBISTSHAMARET, 8
At BN T E BT EHAMAETELZ
ERMREAN: EaH

BAAN: K

BX A HiE: 0591-87383623

E P R4 wBiE: 96326 (FBE A SMEMIK0591)

Mak:  http://www. hfzq. com. cn

(47) RFZIEHA RFTEL T

EMtHAE: TRERZETAEERE | T2FE T8 30 #
AaRbE: THRERRETAIEER | 52IF T8 30 #
ERREAN: KEFH

BRAAN: HELS

B R HIE: 0769-22112062

B IR E: 961130

Pk http://www. dgzq. com. cn

(48) RABH F B A IR &

EMHAE: AR T ERE R 19 5 EHLAE B E 701
At WETERRFH DS AL 285 CES B
ERREA: HUA

BRAAN: 7B

B R HIE: 010-66045529

E P R4 EiE: 010-66045678

P 4k: http://www. txsec. com

(49) Al fE B AR PR 5

EAAE: AR T AR S AE225 2R AEL0E
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Atk LR H B X H4 A #2225 Z R A B 102
EEREA: EH
BRA AN i
B A BiE: 021-20835789
E P R4 #EiE: 400-920-0022
M3k: http://licaike. hexun. com
(50) HY gL HEFRAF
EMEE: FYI TR EERE 5047 SR BRTAE 2 BT, JET
A FII BB X R 5047 S X BRRATARE 25T, JET
ERREAN: Bl
BRAAN: AFEM
BRHEIE:  0755-33227950
E P R4 #EiE: 4006-788-887
Mhk: A4 #E4 W http://www. z1fund. cn
4 FEFEM http://www. j jmmw. com
(51) mMBAELHEFRAF
EMAE: MM TARK M EEER K2 5
VAR TR AN TR L X UL A 3588 FE A AJE 12 #
ERREN: BRHF
BAAN: AMEX
B R EIE:  0571-28829790; 021-60897869
B P R4 #EiE: 4000-766-123
Pk:  http://www. fund123. cn
(52) #L RIS EHRAE
EMHAE: W AN T X T E 1 5 rk AR 903
A HT AN T X W 1 5 TR AR 903
ERREAN: FBRF
BAAN: WE
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Bx A HLiE: 0571-88920897 0571-88911818-8565
Z PR 4 E: 4008-773-772  0571-88920897

BdE:  http:// www. 5ifund. com

(53) Ll LTAELHERRAE

At BT O X3 B 685 F 3T 545 H449F
AR AR b T AR T X R B 11185 F /R £ T [ T A B 903-906 =
EEREA: HOR

BARA: K

BE A HiE: 021-20613999

B R4 #iE: 400-700-9665

Fl4k: http://www. ehowbuy. com

(54) LBRRELHEFRALE

FEA L AT XKL B 613 5 6 18 551 F
AN EETARICK & BB 195 5 3C B 9 #
ERREAN: HE

BRAA: BHA

BXZ #iE: 021-54509998-7019

E P R4 EiE: 400-1818-188

Bak:  http://www. 1234567. com. cn

(55) LgKkEX£ELHERKBEARAF
EMHA: bETEAH KX EAE 526 5 2 18 220 F
Ak b T R HT X R Ok 555 S48 R E T B E 16 B
ERREA: KK

BRAA: HER

BX R #iE: 021-58788678-8201

E P R4 #iE: 400-089-1289

M Hk:  http://www. erichfund. com

(56) EIIEAT (L) E4HEZXRFFEARAF
EMHAE: BT AL X R T 4EE BB 7650 5 205 F
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A MGl bW T R BT X M R R R R T % 68 5 AR Rk L 8 # 801
ERREAN: EBK

BRR A 7R

B A BiE: 021-38602377

E P R4 #EiE: 400-821-5399

Mak:  http://www. noah—fund. com

(57) BT ZEIEH B KA R F

MR R TR X A ARl B SR A AR 4 4 10 & 1006%
ARt RN T AR E XA R B SR A AL IR 4 4K 10 & 1006%
ERMREAN: HRE

BRAA: XEX

BLAHIE:  010-58325395

E P R4 ik 400-850-7771

M dt: https://t. jrj. com

(58) HAfzHEFHFMIE (A7) FRAE

EMHAE: AR TR XAEER 88 F 9 F4# 15 = 1809
Ak AR TEHERZES 88 5 9 54 15 & 1809
EREREA: A

BABERA: TEH

B.iE: 010-52855650

E P R4 #iE: 400-6099-500

M 3k: http://www. yixinfund. com

(59) FHHRELHE (T FRAF

A AL AR TEHEXEE SO ERE 165 11 11 &
At AETHARERAEE T LEE 165 1182 2
ERREAN: BR

BAN: FHEAE
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BX A HiE: 010-65807865

EF R4 #EiE: 010-65807609

M 4k: http://www. cifcofund. com

(=) EMBTHNA

LM BEREAMNEEEGERFRAE

A B TREERFONEISEERR) FF EFITE01-04%
Aottt BYFTREARFQNBISEERR HE _EFITE
EEREAN: EXF

BERA: XF ik

BiE:  (0755) 88318721

(Z) BEEERNHWERESA

& A EVTES AT

VERt MR b AR I K685 Bt R A mR R L 194

Il E T AR I R 685 TR A R U 198

FAFA: FHIH

BARA: R

HiE: 021-31358666

GAhmf: B4, B

(M) FiHE e M =821t IFE 45 F7

LR HHEKEFRLSWIFES A AL E AR

EM AL b T AR X R B I 1233 5 I A JE1604— 1608 F
A LT E AR H X R E I 13185 B RMAT K E6H%
EARK: WAk

BRAAN: BMRE

BRAHEIE: (021D 23236850

GHhEMTIE: 2 ERE
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. EeWaRK

AEe LMK BEREAANCEL I TRERGRELLARTE S

., ZeWEEFTRAERE

(=) AEEFEHFN: RYBTFHK
(Z) AEERR: REHMIULEAEFTES

N EEWRFEAT

AEeBRALFTEUER T, RERFHTEE, Ex0BEHRNREIET, 14
R BB L LB B E AR

. ZeWBEHTH

AELWRAHEARTRARA N LBIE, BHEARERT ETHRE (B4
P, GRS A2  EE R SRR ERHRE) | Mk, KETHIA, AUE. £
THIEH | B KA TCEEEAA R SRR ML BT R (B &b Bl 2007
A

fk AR E AU UG £ A RAM AR, ELEBAERTELRFSE,
EECETIN T3

EAHBREALH N RER P 54 F P I B 760%-05%: B BB A R
P A P W T 5% —A0%, R BAE R P 5 4 P H L 50— 39,
[RE T4 S| M E 2 — 4 DL TR F 2 T (R T 4 4 7 7= % 15,

AN = 30583 g

(—) B A

RELFKFABENER RSB R RGN ERFEARS, F4ELIHNRFRE RS, K
Eeria e ERARETACAHERTY L 2N AWML HFFE/REEE (Multiple
Factors Alpha Model) HyEah b, R\EFEXAATHHNLRENL, BAZLEEANLT
TRANFLNE R4S ZAENEENS HFH REERER(UTERAES FF
F/REER) , AELEREZFRAIR P B RFERERIFHNZREZRTEEGNEF K,
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BERALE. BRETERTTRONE, hEEeFmKARTEE. HEREATT
AGURBN Lo W Rm, ZeEBAEE 2 MENSIENEFHHURTAT I HF
FReER E, EXERTH T KALDAGE LR E, XBEZNFEFEE K.

1 R R g

AESU “BARE AZTBRT RS, EXEEEANTT LN “RELHTFHREHE
B #TRFLEBEABUMERER AL 6. “RELZHATHERESRY” ALFETILES
KRS RAMATEE, RURERTE S

(1) KB % A F B R

KELZHFH/REEAZZ T ACHERTH L 2 MR8 % EHFFEREER
(Multiple Factors Alpha Model) BYZ AL E, REFERX AT ELTERL, HAELE
BEAHNGH I EANF AN E L4 Ef s AN EMERER  ZERCEUT LS
R

D) fr A % EHE F

BRHENRRAEREHER., RESMBAFANZERENEH LR, ANELBTE
PN R bRt E it X2 48, BAT 2| W A8 Lkt le, Pkt d A iREmE
#, FEARGA B EUE TR LT %l%i%%ﬁ FEER: —ENEEAE
BR; ZRAMFIA; ZRAFAN_FFTINBHE. F—IMETHEEMET R TE
RIA B R BB iE, A& — ey .

2) E FHINE

BAETHRET —MHAEREBETENTIAET, BREH2F TEHMNE R,
Blhn, GHFRENERFEN, REQASANENETEEMEA -, YFFEXELD K
Ko, RBEAERKRZENEATEREREA L, RN24TRAETRUTANNE, UK
B 2 B T 7

3) B T oy B A RAE W

SR T EANEEHEBAAETFRERAEFERL, S5 % RAREF. BEANEHLE
ERMAEREFREFE T EHEANZEEB TN RNE XA T o, RO XA
OLS. ERWUWEE &, THHEFHWEELE, THAEHETFRE.

(2) RFA I A B e 22

KAt AN B R A AT . RE AN AR ER . BEIAE
F 5 E AT WA B B A\ B R & i . & IR B, Bt — AL R
AR AR .

i%éﬂm“k@%@%ﬁ%%ﬁm”ﬁﬁ%ﬂ&?%@%ﬁﬁﬁﬁ ki B/ &
wE T AANBEER AL 6. FF—BMH, KIOEEFTENIBRORE TR/, 508
ﬁﬁﬁ%%ﬁ%?%ﬁﬁékﬁﬁﬁ WARILA AT A BRAT ARG E,

=
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2. % P HL B R

AESETENARTARZR 2R — BT THETFRENF B K RKE R 2 ZHR
B R F IR BT, 1%, R BRSOk — B A A 3R 2R P RO R K
HEREFZEAWEELAGE, PAAFREARAN ZeLBERERFARER2 AT
KFRENRNERPATH LK REF K.

BEURAREREAL SN E BT RS, AT AMEHRBEMT T RS, KE2HHE
BHRARZR2ATHFRELNNAFEEN, REAMRENRERF O LAEHREHE,
e TREFCUAEANE TREDmEHE AR T RENER.

RFRERR “BLW T WEERPMAKE, e M E gL, MRE
P 7= A B o 2R PR B R R s AR AR AT AT TR, R R KA B T £

EEmHE FHREN, TEFZ=J7EMEER: UL E K, BORK R EANEE M FART
THE%E.

FENEFHERAFHRENEALEEN L. AELEEEFEZARKZFLRRN. BRI
R ok ARms. Einle % 72X £ 7% EWHEZ 9 E5 5044 % . GDP. CP1. PPI,
HEK. HE, HH o, RTRIERI., FlE, CEEXERE, THEENEHFTEL
FRMEEREHE BN EEL T ROE, FHHE LSO TRE R,

R PO AE 77 £ B OREBRF ST BOR M EBRBOR A BURB R s e 3, P A
X BAT N FUR BT AT E R REFATHFEMRENE S, T LN E AT
ERERHER .

RATHEETAERERETHEENRR . TITHAEMES FLERTUBEEE,
AR b, HGEELTEETSE, REFEERAREFRET R,

LERTY, BEXMERKEREEARN, BRXEHMEAFH (BHEELRTEX
BARE. REFETATNERF), THRIPRERANT TR REFELR £ T F LW,
HARKER 2K G ARERIT AR ERE TR,

3. H A& Bk T AR SRk
(1) Bl = o3 4 7 S

AESREF KA EE R, HATEMR. 286G, 28 RFE D km KR UL
B AR R . b B BR o as 507 B A J o 4% Y AL 39T SRee R ST, A
RRBR. MBRRRAEGHEFEER, 2T TINEFRENTEFER, BRPK. &
MR, RAEMNREFEF TN, RIEE R RE T T FAENEF R A2 WA E
MEAAE RN T BRI T KB RERE (BUF. &/ ne. TG R. 7 XHFIE
%) MAR GEH. FHAKL) FHoNE AW, AETNHESMEERT EHHE
B 3E B A

AEXFANERBE R REX KRB AE: FEMAFRE. KaRd &R, FRAMNE
b NNV N R e N 3 S e i
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(2) Fes #A B 0 S
AEEUEHREHNEN, SEREHRIS .

A F o 5 5 R A B BT B LA B8 B ok O ST AR A AR T 37 R RAT IR A T A A B
REedkss e e L £ FTEAMRELZNEFER RAREAE R ERTHEZE,
goarRMME Tk, HREFEHN. £eFEAFRECAPME R it B 15 2|4 SBetafl,
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EeBBENBEL R RTH RN, AFABEHARIR T ETENELE
I, FRA N REH AT ERA R A ARREM N ERFRE, A2 E2EEANES
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ERREBERALER N, 2LEEANHRTFEENLRHINR, UFE LR EE
B E BRI

(3) AL 4 97 S s

ARk 8 XA BT %%iﬁﬁﬁ%ﬁ#ﬁﬁA%mﬂmAﬁ%%%i L
Black-Scholes# ) fn = X A £ A & A AL A Z b sf AE AT A R AN, FEARAE 77 377 8 JL 7
RN ERMSHHATE LB,

EFREFABBENMUE A TEL R A AR, AEGEEAERBTELYREFE,
B LUK H g N\ 3% T B O R B R AR R Y 4R R
(Z) BHERF
L ] R
(D) EHETRFRE
D BRAEXREE. ZAMELEERNE AHE;
2) BRAENGHFLRRI. BRVHEE., ®WHBRE., ZLEE., EFTHHR
., g RAeHKRIRI. LT AINEFETRIT;
3) F T A B TR Uk 2 2 A KR KT
BRIEREZEACERABANNIFHET, SHRFRENFIEREN, XL2E5ER
FEieFENEREIER B E X,
(2) BERTRFKE
D AESU “ENRF” A EELTERE, “RELZETFHREER” &M K
WAy E BARYE
2) EESEBEANRAEANUR 2 TREANMIRHT, “KRELHFMH/REER”
WEZEFI 5B ESe, AATREERWT EE. R, BT AREKRER STHR
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2. BH B 7
(1) EHRRAM

AELEMBAARZRSTR THELEEAFTH REARKZ A2 REELHIFE
B, RieEa BN, #FFRE, FHEeZBE#TEN, 2eLBARTREZ RS
HY A B A AT R B EMR .

(2) RFERFHE
A S W B S FAR T o 20 T B A

D AAREZR2RPREFATANIELEERINERFRME . BT KRG RA
G F, R F R 2 2 R e K e iR o, SR R R RURe 4 ] R U DA R
RFRENETREL. B EAEM, HHRRE RS KRB Il 2B E R

2) BEEEAASMFTAANI ., SMFT AR IR T, RIEL ) A H AR & &
SEBANNBREGRE, KESVNENAESE TR REEE T & ENFATE.

3) R RBARFRARZR2WEAEEN, REXAARZA2F RN FE~REHR
TR, #RCAEZHTFRESER” WERER, EEFEL AR, BFWHNERE
WA T, WAEEKNEE T EA AR L. FeLBNRF T EZELIRTRRY, £2BT
BB L

) ARSZTEFRGHFE. £2eE2BRELTEREXFAN, dXZANRS &
ABRERZ RPATRZ 1 4. X7 BN FE HAE— SR =R

5) BENKEEAN AT EZANA W EEZANA K. N EERARZHHAZ
HIXE ST F N 5o Mt T4, RGN TSRS REERANS E2RFN &
AUERTHEBEERFERE RA AR Z A2V EL L BRI N M ERBE T T HA
AEBREAFURESF R RN TR GO E S HINE 2T I T TR &
BAr. AaREWRERR ARG R EE, 257 LUE T8 & Keg, HMAER
Fhe. AR, NREEZRA2RELANGETEANRRARE, 6T, FEFTE
B A, XEESIAT R IPME, FF4& W KRR i Rkt .

6) RESEEAEHRE LMD A LB ER THARE T FHEL UALIRF
BRE IR EFARE.
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