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FHRNFRKREEG R EGT ENH S . HFEAGRG P AR KRAREZ, A F KR ER
FRAAH 2 MR KE P AN RNTIRE 5 LH AT, AEXAFNAREF 641070, th L4 B
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1.3 KT HEKEE

ER s T 7 A s
R s EPS PE RE U AEKREE 4Ae¥iEE  TlkEE KSR
14A 15 14A 15E % Bt % % % %

601058 AT 0.15 0.18 22 19 35 3.59 7. 49

000599 HEHEWE  0.09 0.09 74 74 15 7.35 6. 83

002250 Bk 0.66 0.81 21 17 10 14. 61 2.03

002206 R 0.32 0.51 49 31 10 17. 30 0. 99 > 04 83 20
002010 AR 0.09  0.24 211 79 20 19. 00 -3.49

002201 HEFM 147 1.68 9 8 10 14.77 3.87

% 3: PGERN &L P
A% R fai AR RE (%) AEKR#EE (%) HeKAEE (%) TLKEE (%) AFKREE(%)
601058  FE#4F 35 -25.22
000599  FHHME 15 -39.16
002250  EXfhAHE 10 -23.32
1A -26.02 -31.18 5.17
002206  #A|{% 10 2421
002010  fE{bff 20 -32.82
002201  AL@RFA 10 0.00
601058  Fib4F 35 -8.32
000599 HEWE 15 -8.09
002250  ExfuAhd 10 -11.40
2 H -5.85 2,71 -3.14
002206  #A|15 10 -0.50
002010  f&4k fictp 20 -2.65
002201  SLEFTAM 10 0.00
601058 FE#h4F 35 33.23
000599 HHXE 15 17.77
002250  EXftBH3 10 14.66
3 H 20.38 19.53 0.85
002206  HEF| 1% 10 25.27
002010  f&fh Rt 20 10.45
002201 LA 10 0.00
601058  Fi4F 35 -1.21
000599 FHENE 15 16.57
002250  ExfuAd 10 -5.10
4 A 1.35 -0.78 2.14
002206  HAE 10 -2.12
002010  f& v fktn 20 0.06
002201  SLEFTA 10 0.00
601058 FE#h4F 35 -7.94
5F 000599 FHEME 15 -13.31 2.7 -2.16 -0.54
002250  BXfu R4 10 -0.29
KIMIEF 10 WEERE —TFRRAREEFE N
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% GREAT WALL SECURITIES

A RE ks RE (%) ARKk#EE (%)  A6KEE (%) ThkEE (%) ZHKEE(%)

002206 A% 10 7.49
002010  f& bRt 20 18.64
002201  JLAHTA 10 -23.74
601058  FEi4F 35 -1.18
000599 HHKE 15 2.68
002250  BXfh R 10 4.83
6 H 3.63 6.74 3.1
002206  #EA|{F 10 10.52
002010 &k Mkt 20 2.27
002201  JLEBH M 10 16.54

FHRI: KIGIEFTINI> TTAATHSG 15 K 1 T H
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E trhes
2. FAMBER: HERIK
. .
% 4: SRR S U R
PRATE  FRAR FRAR RFEOE  mxe  LARE —ARE  SERE  LERE SRk
b4t A EE LK 4T 5700 42.50% 58.33% 67.65% 67.65% 78.13%  126.19%
R 4By T B 4 K H X 6225 4.62% 14.75% 26.40% 18.01% 22.06% 0.00%
A HLE A L] AR 5400 3.85% 12.50% 21.35% 4.85% 61.19%  22.73%
4 PVC XEM RKE&H 15500 0.00% 10.71% 10.71% 13.97% 14.81% 6.90%
b & wERES FHR 15100 4.14% 10.22% 11.85% 12.52% 24.28% 14.39%
R A By FEAAR FARBK 9525 5.25% 10.12% 11.40% 17.59% 43.23% -5.22%
R A By HOHMRE  ERMEK 9700 3.74% 9.60% 10.23% 12.79% 22.01% -6.28%
BHEIKR KA i 11150 1.36% 8.25% 7.21% -9.72% 14.36% -3.88%
bR eg: $ird BAk AL T308 7950 7.43% 7.43% 11.97% 15.22% 26.19%  -12.64%
R A B DT R H X 14650 6.55% 7.33% -4.56% 24.15% 30.80% 13.13%
KK BIFA, PHF, KHAEHETE R
BTl A M Bk JE AT B A
FRATE P RARK FRAE RENE mae 2ARE  —ARE  BERE LERE —SRE
A= B (ER) Bt ¥-pid 645 2271%  -15.13% -15.13% -17.31%  -50.38%  -50.38%
it IR A AL A Bk 93# 5300 -8.62%  -10.17% -15.20% -9.40%  -21.48%  -29.80%
& IR A L 3| A E 0% 4400 2.22%  -1.31% -7.31% 7.32% -10.20%  -10.20%
et Ik EEigc 8900 0.00% -4.30% 11.25% 1.14% -1.11% -7.29%
AL H R R 4500 -1.10%  -3.74% -3.74% -7.69% -1.64%  -14.29%
e 5 & 2y RN 4 7500 -1.32%  -3.23% -5.06% -11.76%  -16.67%  -24.24%
AL 7% E 7 CFR % 1060 230%  -3.20% 1.92% -7.42% 7.61% -3.64%
T R22 1R X 9200 0.00% -3.16% -6.12% -3.16% 2.22% -23.97%
A% ABS R X 11175 -1.76%  -3.04% 5.67% 4.20% 19.84% 0.00%
REERYE  EREEE A B A 175 -1.69%  -2.78% -7.89% -12.50% 0.00% -34.46%
HHHI: BN, PHF, KIEHETE R,
KIMIEF 12 WEHRE TR RAAREE F



% £ IR AE H

§ oreaT wALL sECURITIES EEE
3. ERBENIFRMBEEAESR
% 6: L0 B XMl S
B BAT Y = B4 A = B "N i FHA®K  —HAEK  FEX  ¥ERK —FH
# ‘& ‘& ‘& & 18

WTI Jsiith WTI 4419  -3.83%  -2.69% -1005% 18.91%  557%  -8.21%
BRENT J5ijili  BRENT 4569  -4.03%  -2.29%  -8.40%  2.72%  41.98%  -16.35%
P F A 93# 5300 -8.62%  -10.17% -1520%  -9.40%  -21.48% -29.80%
P3| A 0# 4400  -2.22%  -7.37%  -7.37%  7.32%  -10.20%  -10.20%

fERL  BA LAWK 2650 -3.64%  -1.85%  -1.85%  -3.64% -1587% -26.39%
AAA iRk i 2.68 4.69% 0.75%  -219%  43.70%  27.62%  1.13%
TR H o X 900 0.00% 0.00% 0.00% 0.00% 0.00% -3.23%
i i g a 3850 0.00% 0.00% 0.00% 0.00%  -833%  -31.86%
e ] B I i 1f & 369.315  -0.25%  -1.22%  -11.04% -3.25%  32.81% -15.07%
BE R 30% &M, 320 0.00% 0.00% 0.00%  -11.11% -11.11% -11.11%
o HE# R 12000 0.00% -2.44%  -4.00%  -4.00%  -7.69%  -10.45%
B HE T 4350 0.00% 0.00% 0.00% 0.00% 1.16%  -2.25%
ZRBERMN P& i 6000 0.00% 0.00% 0.00% 3.45% 5.26% 3.45%
mak (B LA 645 227%  -1513% -15.13% -17.31% -50.38%  -50.38%
BB 98% ILHEE 270 0.00% 0.00%  -10.00% -30.77% -18.18%  -51.79%
%A P RHK 1350  -6.90%  0.00%  -8.78%  -6.90%  3.85%  -15.63%
ARB L YLE 6200 0.00% 0.00%  -7.46%  -2.36%  8.77%  -11.43%
HE BRetT 1130 0.00%  -259%  -259%  2.73% 2.73%  -22.07%
B % A Jb i X 1350 0.00% 0.00% 0.00% 0.00%  -357%  -6.90%

W R

. & X330 5800 0.00% 0.00% 0.00%  -3556% -35.56% -35.56%
ek AR i 13500  0.00% 3.85% 547%  1250%  2054%  -1.46%
AT AR X 2075 0.00% 0.00% 0.00%  -3.49%  921%  -26.55%
ZRA LN AR X 4650 0.00% 0.00%  -7.92%  -1.06% 6.90% -4.12%
R22 16 A i X 9200 0.00%  -3.16%  -6.12%  -3.16%  2.22%  -23.97%
R134a 1 R X 20300  0.00% 1.50% 1.50% 1.50%  10.93%  6.84%
w4 X 6025  -1.63%  -1.63%  -321%  -4.74%  -3.60%  -8.71%
Kb a X 5750 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
BT XEER (600141) , EEBKM (600078)
KB A B (002068) , AEALT (002442) , ARG (300108)
taf ok EAE (002601) . Z4435 (002136) . =ST4KE (002145)
AL TAKAN: ZHE (002407) . E4bftr (600160) . =& E (600636)
2 A K& 3 1860  -159%  -1.06%  -0.53%  -3.13%  5.68% = -18.42%
Z R R AH 2830 0.00% 0.00% 0.00% 0.00% 1.07%  -20.28%

A& R I 97 4K 900 0.00% 0.00% 0.00%  -426%  843%  -16.67%
4K ERHK 5300 0.00% 0.00% 9.28% 3.92%  15.85%  -1.85%
R AR X 4500 -1.10%  -3.74%  -3.74%  -7.69% = -1.64%  -14.29%

K IR 13 WEHRE TR RAAREE F
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% GREAT WALL SECURITIES

S PVC

RALTE f

—EXR 4 K H X 4950 -050%  -1.98%  -3.88%  -2.46% 8.79%  -13.16%
KB LR MK 7250 1.40% 4.32% 9.85% 0.69%  33.03%  16.94%
k] AR 5400 3.85%  1250%  21.35%  4.85%  61.19%  22.73%
Bt B 1 7 o 1800 0.00% 0.00%  -426%  -7.69%  0.00%  -23.40%
BEER T B LHE ) 4450 0.00% 0.00% 0.00% 0.00% 349%  -29.37%
it B L7 4500 0.00% 0.00% 0.00%  -6.25%  -16.67%  -25.00%
DOP 4 75 3 X 6550  -3.68%  -1.13%  -0.76% = -2.96%  1391%  -16.03%
RN AR 8320  -1.19%  -154%  558%  -0.36%  16.36%  -11.49%
7,)% & 7 CFR ZmIE. 1060 -230%  -3.20% 1.92%  -7.42% 7.61% -3.64%
7 E 7 CFR A ¥ 755 0.00%  -013%  0.53% 486%  19.84%  -10.12%
T B CFR /ML 1055 0.00% 0.96%  22.67%  0.48%  4354%  2.93%

ZRAM b3 4 5800 0.00% 0.00% 0.00% 0.00%  -6.45%  -6.45%

FEEAE Ak T EEIE (000683)
BEBAE A THEL (600746) . LEEHA (600426)
FEW; . BEET. BERREGAE Ak fEIET (600426) . FLEE (600844) . T)IHAAY (002455)

Rer (32%) A6 AR & 3 925 0.00% 0.00% 0.00% 8.82%  15.63%  5.11%
am (BR)  fREW 1265 0.00% 0.00% 2.02%  -5.60%  -3.44%  -8.33%
am (ER) REW 1390 0.00% 0.00% 0.00%  -6.08%  1.09%  -4.14%
B 3h e R MK 150 0.00% 0.00% 0.00% 0.00%  -11.76% -16.67%
Hm e REad 350 0.00% 0.00% 0.00%  -6.67%  -6.67%  -6.67%
Ve A K AR 3% 200 0.00% 0.00%  -27.27% -55.56% -68.00%  -42.86%
WA R R 2425 0.00%  -061%  -1.22%  -2.22%  -0.82%  -9.35%
PVC Hif1ik P RHK 5630 0.09% 0.36% 7.44% 494%  17.05%  4.94%
PVC ZJik P RHK 5780 0.09% 0.96% 2.76%  -0.77%  3.68%  -1.20%
KA R KR EH 15500  0.00%  10.71%  10.71%  13.97%  14.81%  6.90%
AFK # el 4500 0.00% 0.00% 0.00%  -6.25%  -6.25%  -6.25%
ANR N T E A 8100 0.00% 0.00%  -241%  -471%  -471%  -26.36%
ADC L&Y 16600  0.00% 0.00% 0.00% 9.93%  13.70%  14.48%

aimAE XA AR (000822) , FEHL (600229) , = &4 (600409) , HERAH (000707)
G A A (000635) , AFALT (600618) , # &L (002092) , FEAR L (600075) , X
FER (002386) , WEEIE (601216) , AFER (000510)

AR ADC. AKEBAAE KA. TEAF (600319)

& A IIE:R 1850 2.78% 6.32% 571%  -14.35%  -2.63%  -25.70%
& IIE:3 1230 -160%  -2.38%  -2.38%  -12.14%  -3.91%  -26.35%
R & KT 175 -1.69%  -2.78%  -7.89%  -1250%  0.00% = -34.46%
—% MER 1700 0.00% -1.16%  -1053%  -34.62%  -34.62%  -34.62%
bR — %% W 338 0.00% -1.17% 0.60% -203%  -6.11%  -28.09%
. =3 F i
—#& B 2400 0.00% 0.00% -2.04%  -1579%  -20.00% -22.58%
=]

bR — 4% KT 338 -0.59% 4.00% 4.00% 3.36% -9.87%  -30.31%
A v g A 2120 0.00% 0.00% 0.00% 1.92% 1.92% 6.00%

e B R 184 0.00% 0.00% 0.00% -8.91%  -21.70%  -33.09%
T R 4R WL KL 2400 0.00% 2.13% 2.13% 7.69%  -2258%  -7.69%

KL% 14
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% £ IR AE H

“ GREAT WALL SECURITIES fr}}“ﬁ}%%&
o i B, 4 X E S 440 0.00% 0.00% 0.00%  -27.87% -27.87% -27.87%
241 A 45% 2200 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
B CFR " [H &
£ A4 EE TR N 315 0.00%  -156%  -455%  -7.35%  -12.50% -21.25%
Jiig
H AR b 7500 -1.32%  -3.23%  -5.06% -11.76% -16.67% -24.24%
ik Hah T 17000 0.00% 0.00% 0.00% 2.86%  -4.76%  -11.69%

B RRAE A £ EAT (002018) , JTILEH (600389) , ezl (600596)
FERES Y BEIEA (600426) , BALELA (600423) , #AbE AL (000422) , &AL T (000950)
NAGEE# (000155) , W)IZEE (000731)

BPA A, NEAT (600470) , HAuEik (000422)
A A FHA B (000792) , HIEEI% (000839) . ARAMH (600251)

SAIEMEMSY: ATk (002470) . B /R4 (002538) .« #FHF] (002588) . 4T (002539) . & H

et (002170)

DMC e R MK 12500  0.00%  -0.79%  -3.85%  -876%  -9.42%  -15.54%
Fa—- A IR T 14100  0.00% 0.00% 0.00%  -408%  -6.00%  -12.96%
AHEE A ERFA (002211) , ERHFA (300041) , BEAH (300019) , FHZMMA (600596)
B0 Jb3 50008 9850  -0.51%  -1.01%  -150%  0.00% 8.24%  -6.64%
B JL3E T30S 7950 7.43% 7.43%  11.97%  1522%  26.19%  -12.64%
ABS e R MK 11175  -1.76%  -3.04%  567% 420%  19.84%  0.00%
PS 4 7% GPPS 9250  -1.07%  -2.63%  3.64%  -054%  8.82%  -10.19%
P i b 11150  1.36% 8.25% 721%  -9.72%  14.36%  -3.88%
T ¥ i 475 1502 10600  0.00%  -0.93%  192%  -18.46%  16.48%  6.00%
. ;i R X 11000  -0.90%  0.00% 476%  -7.95%  31.74%  13.40%
RV LA AT (000637) , AKAER (000985)
ABS Ak Ak EA 4 (002324)
How AR H AR AN 2KFE (600143) , FB&EE (002243) , MBS (002108) ,
AAE (002263) , BEARHT (002450) RAM M KA BRI (600018)
MR R A ek Ea@ A (300031) , =74 (002224) , HRHA (600458)
e XA R AH (600469) , BARARA (600623) , EN4H A (000589) , FEIWE (000599) ,
S{Ei® (600182)
4 MDI P RHK 16450  0.00% 0.00%  -090%  411%  13.06%  3.13%
R4 MDI 7t 12250  -0.81%  -2.39%  -467%  0.41% = 21.29%  17.79%
TDI AR 14650  6.55% 7.33%  -456%  24.15%  30.80%  13.13%
B R Bk R H X 9700 3.74% 9.60%  10.23%  12.79%  22.01%  -6.28%
B R B AR X 9000 4.65% 5.88% 6.51% 7.14%  20.81%  -7.69%
. K ERHK 6400 0.00% 0.00% 4.92% 0.79%  20.75%  3.23%
BDO e KA % 8450 1.20% 1.20% 1.20% 1.20%  -479%  -11.05%
DMF R E 4250 0.00% 0.00% 059%  -659%  0.00%  -8.60%
PTMEG 4 R X 14800  0.00% 0.00%  -2.31%  -2.31%  -8.07%  -23.12%
BB LRI R 7700 0.00% 1.99% 4.76% 4.05%  40.00%  4.76%
HARA M ERHK 9525 525%  10.12%  11.40%  17.59%  43.23%  -5.22%
HAAAN ERHK 6850  -24.31%  0.00% 224%  -552%  -8.67%  -20.81%
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% K IR E H 7

% GREAT WALL SECURITIES

TH A A X 6225 462%  1475%  2640%  18.01%  22.06%  0.00%
HE LK # ol A b 9050 3.43% 3.43% 7.10% 0.00% 21.48%  16.03%
b7 AR MK 7700 -1.28% 1.65% 2.67% -1.28%  23.20%  -2.53%

MDT A K A: AL (600309)

TDI A4k 3B Afh (600230) , Abfufdy (002246)
OB KA RAIEH (600339)

BDO A XAk WL =4 (000755)

THIAE %A FARE (002408) , RAIEH (600339)
BHRBA KDL 2FW (002165)

AR B KA E R (601678)

DMF A 64k : A& {EA (600426) , E b (600160)

PTA H 4 4595 0.33% 0.99% -0.22%  -6.70% 9.93% 1.10%
=8 4 W 5259  -0.02%  0.67% 6.24%  -021%  16.61% -18.47%
R A7 Lt 6300 0.00% 0.00% 0.80% 1.61%  20.00%  -1.56%
MR Lt 6250 0.81% 081%  -1.57%  -9.58% 7.30% -7.41%
b Y on sk H 4 7000 3.70% 3.70% 5.66% 1.16%  13.73%  -0.71%
# 4 POY H A4F ] 7100 1.79% 2.16% 8.90% 441%  13.78%  2.90%
W A4 DTY 4 H 8300 1.22% 3.75% 5.06% 0.00%  11.78%  -3.49%
4 H 4 FDY 4 W 7700 1.99% 2.67% 5.48% 3.01%  1579%  -7.23%
Tk EEE 8900 0.00% -430%  11.25%  1.14% -111%  -7.29%

PTA b 4R B (601233) .« REA A (002493) . B3z (000703)

B AHbEE (600844) . Bl (600426)

Bl TR (000936) , BFIE (002206) , TEEL (600527) , HEERM (000976) ,
A By (601233), ZEEEAAL (002493) , fEx%A 4k (000703)

BT A 2240k AIE (002206) , A KR (002427)

7 i 4 8900 -1.66%  -1.66%  -3.26% 9.88%  13.38%  -1.11%
o2 4 % i iy ikas 4 13000  0.00% 0.00% 3.17% 3.17% 421%  -15.45%
fE4E4 4 14150  0.00% 0.00% 2.91% 2.91% 347%  -7.97%
AR AL H 4 5700  4250%  58.33%  67.65%  67.65%  78.13%  126.19%
8 H H 4 7500 0.00% 4.17% 8.70%  10.29%  10.46%  22.55%
L REAE G 950 000%  326%  674%  7.95%  7.34%  13.10%
)FE R A 4 15100  4.14%  10.22%  11.85%  12.52%  24.28%  14.39%
" K 2 4 37600  0.00% 0.00% 0.83% 0.83% 0.91% 1.76%
Ak L ARHEA (000677) , FT 5 b4 (000949) , FEARME (000420) , BERfLE (600889) , fRE
AHE (000687) , MAFAH (002172) , #HLAFF (000615)
BN B 4 W 10800  2.86% 5.88% 8.00% 0.93%  16.13%  -7.69%
WA H A 11750  1.73% 3.52% 6.82% 0.43% 9.81%  -9.62%
B B4 POY H 4 13350  0.00% 0.00%  -1.48%  -4.64%  -0.37%  -19.58%
@ A4 FDY H 4 14550  0.00% 0.00%  -0.34%  -4.28%  1.04%  -18.26%
4 45 DTY 4 16100  0.00% 0.00% 0.63%  -2.42%  -0.62%  -17.44%
B EREA (601113) , EHKA (000782) , #HfKHK (600810)
% PTMEG 1 7R 3 X 14800  0.00% 0.00%  15.63%  -2.31%  -452%  -20.43%

\
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% GREAT WALL SECURITIES

%

B

>~

g

A7 A 4%
4h MDI 1R X 16450  0.00% 0.00% -0.90% 411%  11.90%  -0.30%
A4 40D R 29000 0.00% 0.00% 1.75% -3.33% -7.94%  -21.62%
AN FAH A (002254) , REERL (002064) ), AR (000584)

PVA e T 11000  0.00% 0.00% S179%  22.22% 22.22%  4.76%

PVA AR Ak BRZE B (600063) , L#E=4 (000755)

HHFR: BIHEA FHH, K UEFTES

KL 17
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2 GREAT WALL SECURITIES

A7k & R

ERE w s % T&

60 - 60
50 50
10 - 10
30 - 30
20 - 20
0 10
0 O T T T
2015-7-24  2015-10-24  2016-1-24  2016-4-24 200577724 2015-10-24 20167124 2016-4-24
e [EL S WTT e JEUVH] BRENT e 5131 WTT
HHFI: BHR, KR
EERZr Rtk WBRNE
4500 - 3
4000 -
2.5
3500
3000 - 2
2500 -
1.5
2000 -
1500 - 1
1000
0.5
500
0 T T T 0 T T T
2015-7-24  2015-10-24  2016-1-24  2016-4-24 2015-7-24  2015-10-24  2016-1-24  2016-4-24
— AR A — RN ALY
8000 6000
7000 - 5000 |
6000 -
5000 4 4000 -
4000 - 3000 -
3000 - 2000 -
2000 -
1000 1000
0 T T T 0 T T T
2015-7-24  2015-10-24  2016-1-24  2016-4-24 2015-7-24  2015-10-24  2016-1-24  2016-4-24
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HHFR: BIAER, KIGEZRTINT
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% £ IR AE B

GREAT WALL SECURITIES ﬁﬂ)ﬁ#&

EER=ZEXH- R ed: Rk

370 - 14000 -

360

13500 -

350 -

340 - 13000 -

330 1 12500 -

320 -

310 - 12000 -

300 1 11500

290 -

280 : ‘ ‘ 11000 ‘ ‘ ‘
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