


2012 11 29
2012 1609

2013 4 25

C ) 2014 04 25

2014 3 31

279 (200135)

279 (200135)



5. 2006 9 2

6. 2003 82
7.
8. 1
9.
10. 021 50509888
11. 021 50509884
12. 400-821-0588 021-50509666
13. www_scfund.com.cn
14.
C )
4900 49%
3000 30%
2100 21%
10,000 100%
15.
22
2006 2 1
2006 12 15
2008 4 23
2008 11 5
2009 5 6

2009 12 30




2000 5 11

2000 6 29
2011 2 1
2011 7 27
2011 9 28
100
LOF 2012 3 9
2012 8 13
2013 1 30
2013 4 25

2014 3 19






13

2011 7
2011 09 28 2012 08 13
2013 04 25
8.5
2007 7 2010 6
2013 4

2013 06 25 5



BANK OF COMMUNICATIONS CO.,LTD

188
188
200120
1987 3 30
742.62
[1998]25
021-95559
1908
2005 6 2007 5 2010
(FORTUNE) 500
243 83 1,000
23 7 2013 12 31
5.96 622.95
2009 12
, 2013 5

2004 10



2007 8

2012 5
2014
(LOF)
50
(LOF)
50
100
200ETF
100
28
ETF
(LOF)

2011 10
103
(LOF) 2016
(LOF)
200ETF
500
500
ETF ETF
ETF
50

100



12

14

QFI1

QDI

ABS






279

279

021 50509880
021 50509884
400-821-0588

www.scfund.com.cn

www.scfund.com.cn

010-65557048
010-65550827
95558

http://bank.ecitic.com

200135

200135

021 50509666

69

69

010 85108226



010 85109219
95599

www . abchina.com

010 66275654
95533

www . ccb.com

188

188

021-58781234
021-58408483
95559

www . bankcomm. com

7088

7088

(0755)83198888
(0755) 83195049
95555

www.cmbchina.com

25



1099

1099

021-38637673
40066-99999 0755-961202

www _pingan.com

196

0577-88990082
0577-88995217
0577-96699

www . wzbank.cn

181 18-21

0512-65581136
0512-65588021
0512-33396288

www . dwzg.com.cn

98

689



10

11

12

021-23219000

021-23219100

021-95553

www . htsec.com

171

171

021-54033888

021-54038844

021-962505

WWW. SYywg.com.cn

188

010 65183880

010 65182261

400-8888-108

www.cscl08.com

0755-82130833

0755-82133952

95536

66

1012

1012

16-26



Www.guosen.com.cn

13
8 6 7
8 6 7
0510-82831662
0510-82830162
400 888 5288
www.glsc.com.cn
14
618
168
021-38676666
021-38670666
400-8888-666
15
4018
0755-82825551
0755-82558305
400-800-1001
WWW . essence..com.cn
16
90

90

35

29

28

A02



025-83290523

025-84579763

95597
www . htsc.com.cn

17

0791-86768681
0791-86770178
400-8866-567
www_avicsec.com
18
80

80

0731-84403319
0731-84403439
0731-84403350
www .cfzqg.com
19
29

222

0532-85022326

0532-85022605

1619

1619

15

26

26
1507-1510
1 20

41

41



0532-96577

www._zxwt.com.cn

20

1508

1508

021-22169999

021-22169134

4008888788 10108998

www . ebscn.com

21
42
42
022-28451861
022-28451892
400-6515-988
www . bhzg.com
22
A
A

0755 82943666

0755 82943636

95565 400-8888-111

Www.newone.com.cn

38—45

38—45

101

101



23

24

25

26

0531 68889155

0531 68889752

95538

www.qlzg.com.cn

0471-4913998

0471-4930707

0471-4961259

www.cnht.com.cn

0519-88157761

0519-88157761

0519-88157761
0519-88157761
400-888-8588

www.longone.com.cn

86

86

23

23

23

1928

111

111

18 19



01 02 03 05 11 12 13 15 16

6003
0755-8202 3442
0755-8202 6539
400 600 8008
www._china-invs.cn
27
758 23
758  20-25
021-32229888-25122
021-62878783
021-63340678
www . ajzq.com
28
19

010-66045529
010-66045678
010-66045518
http://www.txsec.com
www. jjm.com.cn
29

166

A 18-21

18 19 20 21 22 23

A 4 18 21

B 701 100032

100088

27

04



166 27

021-68778081
021-68778117
4008209898
www . chhbstock. com
30
8

8 518048

0755 82400862
0755 82433794
4008816168
www . PINGAN . com

31

027-65799999
027-85481900
95579  4008-888-999
www . 95579.com

32



010-63081000
010-63080978
400-800-8899
www . cindasc.com
33
357

166 A

0551-5161666
0551-5161600
0551-96518 4008096518

wwwhttp://www.hazg/ . hazq.com

34
336

336

021-53519888-1915

021-33303353
4008918918
www . shzq.com

35
69 17

69 17

020-87322668
020-87325036

020-961303



WWW . gZS.com.cn

36

0592-5161642
0592-5161140
0592-5163588

WWW.XmzQ.com.cn

37
7088
48
010-60833722
010-60833739
95558
www._cs.ecitic.com
38
4028
4028

0755-82545707
0755-82545500
40018-40028
www .wkzq.com.cn
39

53

47

47-49



0755-33331188
0755-33329815
4006543218
www .. tyzg.com.cn

40

0571-86078823

0571-85783711

www_bigsun.com.cn
0571-96598
41
5047

5047

0755-33227953
0755-82080798

4006-788-887

www.zlfund.cn WwWWw . j Jmmw . com

42

4018

4018

18

25

25

19 20

19 20

A01 BO1 b

A0O1 BO1 b



0755-82083788

0755-82083408

021-32109999, 029-68918888

www.cfsc.com.cn

43
13
46
0755-83709350
0755-83704850
95563
www . ghzg.com.cn
44
7

0571-88911818 8565
0571—86800423
0571-88920897

45

190

195

021-54509998

021-64385308

400-1818-188

903



www . 1234567 .com.cn

46

3588

021-60897869
0571-26698533
4000 766 123
www . fund123.cn
47
22 10

22 10

021-20835779
021-20835885
400-920-0022
http://licaike.hexun.com
48
526 2 220

555

021-58788678-8201
021—58787698
400-089-1289
www_erichfund.com
49
46

16



46

0571-85108195
0571-85106576
0571-96523 400-8888-508

www.hzbank.com.cn

50
11
11
020-38286588
020-38286588
400-888-8133
www.wlzg.com.cn
1 B
2 B
27
17

010-59378839

010-59378907

23

F
F

18 19
18 19



010-66523388

010-66523399

18

18

025-84711188

025-84716883



80%

5%






10% 2%
Delta
Delta 1
Delta 1 5%

Delta 0.6



2014 4 15

1 2014 3 31
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3 - -
4 _ -
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1 - -
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%
125108 13 100000 8.9 2
118057 12 55000 9.8 2
118066 12 100000 8.6 2




125123 13 02 50000 8.1 3
125069 13 01 100000 8.1 3
125178 13 200000 9.5 3
5 2014 3 31
1 122626 12 500,010 50,501,010.00 6.73
2 122634 12 01 499,990 49,524,009.50 6.60
3 122613 12 400,000 40,380,000.00 5.38
4 122622 12 400,000 40,000,000.00 5.33
5 122805 11 400,000 39,616,000.00 5.28
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= 2014 3 31
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