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TR BER, ERIFRNE . HEETMEELTE
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TR (2019.12.9-2019.12.15) ;. BTG ENER R IR T 0.43%
AEETHL 146 Fithth; HhdEmith 45 =, FERAM: 35 =, Tt 62 =,
Hith Bt 4 =,

AFE 100 T HNEZRERGT 11411 B¥ESK IR TR 55.82% FEL B
56.15%, FHIESRITEILL TR 0.43%, ZKEI—EATE 1.03 MESR. HEP—%. —
. ZEHENERS B 10525, 328.39, 707.46 FI¥SXK, RECIEESFIA
-59.52%, -61.88%. -51.59%; EELIBIRSBIF-22.69%. -76.16%. -35.03%-

ZR[E 100 3 HEREYSMN 2818 To/SF 75K FREL TBE 3.16%, L EF+ 64.6% . Hh—%k& .,
T =S IERIIM B0 7155.4439. 1328 To/FT5K, IRELIEIERSBIA 70.8%.
-2.7%. -19.95%; REILCIGERSBIZ9 27.15% 131.68%. 51.08%.

TRk (2019.12.9-2019.12.15 ) : ¥R HBAR RS KI RS FR BRI L ™% 4.95%
KEEITR 178 =itttk ; Hep{FS/ih 53 =, MmiRAHL 32 5=, TAVAHE 81 =,
Hib At 12 =,

ARE 100 ALK REFR 1523.01 FEHHK KL R 36.16% B TiE
57.67%, FHESRITELL T 4.95%, BAI—EA T 166 MES M. HEF—%. =
2. DMK ERNERR SR 19297, 571.26. 758.79 B¥EHAXK, I
LUIEIER S BIFT-25.8%. -31.74%. -41.11%; EIELIEIERSBIF-12.82%. -53.93%. -64.49%,

ARE 100 PRI 3484 To/F 5K IREL _EFF 13.520,FEE_EF 34.26%, EA—
. T, SRS B 13588, 2836, 1402 To/ESK, TRELIEE
2808 40.52%. 13.99%. -33.68%; EILLIEES B 6.38%. 14.12%. -12.65%0

RE 100 PRI SN 530.64 1278 IRELTREE 27.51%, FELTRRE 43.17%, EAh—%.
T#, =H&H RN BN 2622, 162.02. 106.41 1275, IREGIEESBIA
4.26%. -22.18%. -60.93%; FEILVIEERSD BIS9-7.26%. -47.41%. -68.97%,

BREEW

BURBURAE, AF 1 S0 5 &£ LPR FARIEEE, FET. MABEAE, &
B MBERBEMRSE (4% 12 B 13 HEPXKEIRE, SEXmEEFE ETEAR
BHRARRTS ) o BB 2019 BB HEF=rHIA ) B HTHIATEE, WM T = NE&HMHEBIREL .
HEMEHEEMENES. BN LLRKE. EFATRAEHEENTEZ LT,
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1: BLRTEESFETR

. TF SECURITIES
1. B ER—% (2019.12.9-2019.12.15)

AESIHILAL 146 itk ; Hep{EEMHEH 45 =, FEIRAM 35 =, TIAM 62 =, Hith
Bt 4 R,

ZRE 100 P MERNRNER ST 1141.1 BT K IR TBE 55.82%, BEL B 56.15%, &
TTREILE B 0.43%, BAI—E T 1.03 MEPR. HP—%. T4%. =EHMENERS
579 105.25. 328.39. 707.46 H¥F5K, LGRS BI9-59.52%, -61.88%. -51.59%; [E
EU SRS B9 -22.69%. -76.16%. -35.03%s

ARFE 100 P HBEEREISM 2818 JT/F K IREL B 3.16% B EF 64.64%, HEF—%Z%. —
e LIRSS S B 7155, 4439, 1328 To/F K, FRECIEIES BT 70.8%. -2.7%.
-19.95%; EIELIEERS BIF0 27.15%, 131.68%. 51.08%,

2; RSN

180000 - 60% 4500 200%
i 5 :
120000 [ oo 3500 1a08
190000 L 20 3000 100%
60000 [ -40% 2500
40000 [ -60% 50%
20000 L -80% 2000
B 1500 0%
RIILIIRIYIIRIRRIIRIRRRYRSR 1000
i o b e Gy o o b L L Oy o <4 O L L O i O L I Oy o -50%
R R N N e e R R R RS
S8 EEEEEE NN NN RRARARRS 0+ . . . -100%
SRRJKREREKRIKRKERIK/RIRIKIK]RIKR]RR 2016-01-10 2017-01-10 2018-01-10 2019-01-10
m HTHYBAER (FEFK)  Rif e—RiE RN (T/ETTK) — 25 E L

BRERIR: Wind, KXUESFRFET

3: (EBHtREERER

BRRIR: Wind, KXESFAFET

ARE 100 WAFEL T N ZREIR A1t 478.34 BES K IR FFE 54.62%, BEL TFE 47.6%
Hrh—%, —%& . =&imh{FsRX mEEREmiRoall 3.81. 194.7. 279.83 A¥EA
X, ISR S BU/9-91.69%. -52.22%. -53.41%; EELIEIER S BISI-74.28%. -66.09%. -13.63%.

ARFE 100 HFFE R HIEREIIMN 4790 T/ 5K IRELTIE 7.53%,[BEE EF 49.92% . HEp—
. “&. =SSR RSN o B 13930, 6822, 3018 JT/FEFHHK, IRECIE
B/ 95.65%. 0.41%. -13.97%; EIELIZERS B/ 13.18%. 71.75%. 72.26%.

4. {EBiEERSh

80000 - 100% 7000 300%
70000 6000 250%
60000 b 50% 5000 200%
50000 4000 150%
40000 b O% 100%
30000 3000 50%
20000 b -50% 2000 0%
10000 1000 -50%

0+ : . T -100% 04 . : : -100%

2016-01-03 2017-01-03 2018-01-03 2019-01-03 2016-01-10 2017-01-10 2018-01-10 2019-01-10
— EE Y REER (TFEK) Bl e—RiEL — RN (ST/ETE) —

BERISRIR: Wind, KXIESHTER

BRIEIR: wWind, KXUESHARAT
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. TF SECURITIES
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FIRE | LS ER i @ APUES

& 1. BEeAtaEm

HEARBFER (FEHEHK) HMEHN (T/EHXK)
2019/12 B—A RKit  2019/12 B—A
IfEbiE  [EEbiE FNE _ IfLbiE  [EEbid
/9-2019 K E® IREC 1 5 FEE  /9-2019 B E® IREL 1
/12/15 iE (%) %  /12/15 R (%)
143071.
&it 1141.1 | -55.8% | -56.2% | -61.3% 5 -0. 4% 2818.0 -3.2% 64. 6% 14. 5%
— 24T 105.2 | -59.5% | -22.7% -8.1% | 8135.2 | 24.0% 7155.0 70. 8% 27.2% | -61.6%
— YT 328.4 | -61.9% | -76.2% | -62.8% | 57944.2 | 1.3% 4439.0 =2.7% | 131.7% 61. 0%
=24 707.5 | -51.6% | -35.0% | -64.2% | 76991.9 | -3.7% 1328.0 | —-20.0% 51.1% 2.5%
— b= 0.0 -100. 0% | —100. 0% 0.0 -100. 0% | —-100. 0%
% L5 64.6 | -50.0% | 420.8% 0.1% 11061.0 54.1% | -72.4% | -29.0%
b1 T~ 40.7 | -68.9% | -34.0% 12. 5% 947.0 95. 3% 30.1% | -95.0%
bil s 0.0 -100. 0% 0.0 -100. 0%
Kig 45.0 | 3117.8% 45.9% | -99.0% 2216.0 | 533.1% | -80.1% | -84.5%
£V 0.0 -100. 0% | —100. 0% 0.0 -100. 0% | —-100. 0%
MIRE 76.8 26. 4% -12. 3% 2161.0 -6. 7% 35. 9%
K& 0.0 -100. 0% | —100. 0%
JBH 0.0 -100. 0% 0.0 -100. 0%
TN EYF 0.0 -100. 0% 0.0 -100. 0%
ARE 0.0 -100. 0% | —100. 0% 0.0 -100. 0% | —-100. 0%
I=E=% i 0.0 | -100.0% | —=100.0% | -87.7% 0.0 | -100.0% | —100. 0% 87. 6%
=00 0.0 -100. 0% | —100. 0% 0.0 -100. 0%
(il 0.0 0.0
RN 0.5 -38. 2% 542.0 ~76. 9%
EB 0.0 -100. 0% | —100. 0% 0.0 -100. 0% | —-100. 0%
FEa 0.0 -100. 0% | —100. 0%
= KR 0.0 -100. 0% | —100. 0% 0.0 -100. 0%
53 &hE 0.0 | -100. 0% 0.0 | -100. 0%
b3 X 0.0 | -100.0% | —=100.0% | ~-76. 6%
] [Fapy 86.3 | 176.6% | -25.1% | -79.7% 5941.0 | 867.6% | 1275.2% | -90.3%
AR ER 0.0 | -100.0% | —=100.0% | 152. 7% 0.0 -100. 0% | —-100. 0%
=P 38.4 -67.2% | —100. 0% 0.0 -100. 0% | —-100. 0%
BB 0.0 -100. 0% | —100. 0% 0.0 -100. 0% | —-100. 0%
BT 0.0 | -100. 0% 31.2% 0.0 -100. 0%
L 96.6 2.0% | 605.7% | -47.4% 5991.0 | -33.1% | 764.5% | 264.7%
Bma 0.0 -100. 0% 0.0 -100. 0%
= 0.0 | -100.0% | —=100.0% | 230.2% 0.0 | -100.0% | =100.0% | 327.5%
'O 0.0 -100. 0% 0.0 -100. 0%
B 0.0 | -100. 0% 47. 7% 0.0 | -100. 0%
=5 0.6 | -99.8% | -99.5% | 378.0% 96.0 | —96.2% | -95.1% 5. 8%
TR 0.0 -100. 0% | —100. 0% 0.0 -100. 0% | —-100. 0%
Eii| 0.0 | -100.0% | —100. 0% 0. 4% 0.0 | -100.0% | -100.0% | -95.1%
KiE 19.1 93.9% | —100. 0% 0.0 -100. 0%
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BRIRE: Wind. KRXUESHRAT

2. B3R B —E (2019.12.9-2019.12.15)

KBS 178 =itbth; HohiEEit 53 =, RN 32 =, TIAih 81 =, Hith
FBith 12 =R,

KA 100 BRI KR REFR 1523.01 BFI5HK IR TFE 36.16%,BECTBE 57.67%,
KitEEL T 4.95%, BAI—FE TR 166 TED M. HF—%. &, =& T3
MNEREIRS B0 192.97. 571.26. 758.79 FFF ¥, IRLUIEIERS 5/9-25.8%. -31.74%.
-41.11%; EHCIBIESBIF-12.82%, -53.93%, -64.4%%.

ARE 100 FEHBELIZISM 3484 JT/FT5 K IR EF 13.52%, @LE_EF 34.26%. HEAF—%.
T = EI T RSN 45 B 1358828361402 TT/E 5K, PREL SRS B9 40.52%.
13.99%. -33.68%; [EIELIEERS B0 6.38%. 14.12%. -12.65%,

ARFE 100 B HERL AR SN 530.64 12TT IR TR 27.51%, AL TBE 43.17% Hp—4k . "4k
=R AR BN S B 262.2.162.02.106.41 1ZTT, FRELIEE S B 4.26%. -22.18%.
-60.93%; EELIEERS BIST-7.26%. -47.41%. -68.97%,

5: TN RER

7000 - - 400%
6000 A L 300%
5000 L 500%
4000
L 100%
3000
2000 - o O%
1000 A - -100%
0 ; . . -200%
2016-01-10 2017-01-10 2018-01-10 2019-01-10

R KERER (5F5K ) BA  ——HARK

BRI wind, KXIESHRET

6: THIRITIOM 7; HIERIREMN
8000 500% 200 ggg:
6000 4008 o i
300% 1500 400%
4000 300%
200% 1000 200%
2000
100% 500 100%
0%
04 - - 0% 0 100%
2017-01-10 2018-01-10 2019-01-10 20170110 2018-01-10 2019-01-10

— AN (FT/ETTK) — B AR BB (27) SRR

BERISRIR: Wind, KXIESHTER BRIEIR: wWind, KXUESHARAT

AE 100 HEEE TN LIZRNETR 679.52 FFESK KL T 26.93% B T
59.13%, Hf—%. —%k. =& EE T R ZRETIRS B 105.67. 250.73.
323.12 B K, IR IEIE S BIA 96.16%.22.77%. -51.9%; B ELIEE S Bl /9 9.42%. -55.23%.
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-67.88%,

ARE 100 PWFEEE MBI IIM 5493 JT/F 5K IRELTBE 0.27%, FEE_EF 26.39% ., Hh—
%, "%, —EHHATSEIHIIION D BN 18839, 4459, 1931 Ju/FFHK, IRECIE
RO BIF-20.72%, -48.8%. -37.12%; EILLIBIERSBIAI-2.4%. 0.61%. -32.53%o

RAE 100 WAFE LT MRL IR SN 373.26 1270, FREL T BE 27.12%, [FEL B 48.34% A —5
. =EETHEEEIMERRM S BIN 199.07. 111.81. 62.39 {275, IRELIEIES B
79 55.51%, -37.14%. -69.76%; EIELIEIES I 6.79%. -54.96%. -78.33%.

8; {EELiBRRIgM 9; {FBLHRIEMNT
2000 800%
10000 600%
8000 1500 600%
400%
6000 1000 400%
4000 200% 200%
2000 500 0%
0+ T T 0%
2017-01-10 2018-01-10 2019-01-10 0+ T T -200%
2017-01-10 2018-01-10 2019-01-10
m— EER N (TT/FETTK) — 5 EELL N _
— TR AN (127T) — 5 E
BEERIR: Wind. KXESHFFT BEERIR: Wind, KKIESHFT

& 2; B Em

MUBEFAERR (FEHK) RN Yz
2019/12 ENE A—A
Iftbi® [FLHE S0E - 2019/12/9- ERELIE  EIHcE
/972019 e m®) s OB er2s @y  mey TS
/12/15 [FIEE (%) =R (%)
&1t 1523.0 | -36.2% | -57.7% | 112161.6 -5% 3484.0 13.5% 34.3% 0.5%
— i 193.0 | -25.8% | -12.8% 7528. 4 20% 13588. 0 40. 5% 6. 4% 117. 3%
s 17 7] 571.3 | -31.7% | -53.9% 48237.3 0% 2836.0 14. 0% 14.1% -30. 5%
=523 758.8 | -41.1% | -64.5% 56395.9 -6% 1402. 0 -33.7% | -12. 6% -2.7%
. g 42.3 | -53.6% | -46.4% 38. 9% 17720.0 119. 2% 49. 9% 55.1%
ﬂﬁ;ﬁ T 9.1 -93.1% | -91.1% -26.9% 4938. 0 -23.9% | -57.9% 33. 9%
S| 61.0 105.1% | —100. 0% 9451.0 -29. 5% -100. 0%
Rig 105. 2 82.3% | -100.0% 1778.0 -61. 9% -100. 0%
£V 108.0 | -70.2% | -15.4% 58. 8% 722.0 66.4% | -55.6% -80. 4%
K& 0.0 -100.0% | -100.0% 0.0 -100. 0% -100. 0%
ARE 0.0 -100. 0% 0.0 -100. 0%
R 0.0 0.0
_ EB 33.7 326. 6% -100. 0% 6167.0 —4. 0% -100. 0%
- PidEa] 0.0 | -100.0% | —100. 0% 0.0 | -100.0% | —100. 0%
53
;ﬁﬁ PN 0.0 0.0
+ [Fap 49.0 -1. 6% 1890. 7% 173.0 -99. 2% 11702. 9%
ARED 8.1 | -89.9% | -95.8% -14. 7% 3338.0 156. 6% -3.2% -57. 4%
ERA 0.0 -100.0% | -100.0% 0.0 -100. 0% -100. 0%
L 55.3 | -10.4% | 824.1% -22. 0% 6246.0 | 3448.9% | 665. 4% -86. 7%
Bma 0.0 -100.0% | —100. 0% 0.0 -100. 0% -100. 0%
= 0.0 0.0
'O 0.0 | -100. 0% -76. 3% 0.0 | -100.0% ~72. 5%
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B 0.0 -100. 0% 0.0 -100. 0%
58 59.0 | -39.1% | 29.2% 115. 5% 3195.0 763.5% | 22.8% -83. 9%
TR 0.0 | -100.0% | —100. 0% 188. 7% 0.0 | -100.0% | -100. 0% 130. 6%
M 0.0 | -100.0% | —100. 0% 187. 0% 0.0 | -100.0% | -100. 0% -74.9%

BRIRE: wind. KXUESHRT

3. NEMFFATZ=WIER—E (2019.12.9-2019.12.15)

[ shazithi= | spacithi= 12 B 13 BRAIASIR , RIE—EARIRAMERN , iz e
193,078.40 AT,

[ £ ] £80%5 12 B 0 BFEAEER, ATERFATENRMETTFLERA
@SS IEREILESD, 9BILLRMY 7596.58 BTl 7993.93 AT, $KEELHEME

(2019) 76 SHtrEARIRAMEANMEWHERE (2019) 77 SHtRREGSZIZHEM:
R, HEKEIEN T BARIEFRAYBEEAIMZ AR,

4. JERIN

2 2020 F, FREFLESWNERABRERL, BREZRMMN . BEN. B, &K
IPA R BERE EIRFE SRR S T B BEPEmES, AR iRt 0FZR T 7o
SFREIFFEEEBEEFLT, BITERIE ETRFMILLATE, #FnEBNXK
BB ATIXETE, BIITTNTE2FHEHERmR-2.8%. HESE+0.24. HEHM
3%; FIF T +3.4%, BT +21.6%, METIEK 9.2, THbMERE+2.7%, HIF-IREEN+6.7%, Hb
RSB LR S, EPEFERT, MELTEA, BB TFNASE: 1)
RSk . BRI RF. P BEYHE. B, £ib. BivE; 2) Y RE. iR
EiX. R . BRI Sl . FENIRSS . FKIE. EERIEE; 3) Bl
HFE=. Kk, PEERSE; 4) |HSSURGET . HiREg. tTnES,

RBEHRR: BUREWANTAE, BEHEERNTE

BEWHIRIEX 2 FHE SR EF IR R EHA 7




) .
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. TF SECURITIES

SHrImrEER

KAREBEHWTITELER: FNIEEFEIESIHSETIIESREESTRIBREIAE LT WMELES, NREMRARN
PN ER R IR T BANIRIGESIR T ARNNATE. BIFAERMOEEABIFES, 75, BEF5FREF
R RN AE EEEEEKR

—REHA

BRIESRBENE, MMREFIFMEMEIRREBRNIESROEIRAT ( BRPEIEERIFIANESREENWSEE ) REK
B (LIS RKIES" ) « RERKIESEAPEEN, MELUMEETSHENR . RERESHARERERLSHM
B AE. IBEARSPERIER. RETRRIFCHARNIESNER. RSITREIRIC,

MMREZNER, MHFNINEFER, RKIESAEWRH AR R EMREARKIESFNER . SMREFRERISRIRT
HAVAATENEATTER, EXNIESTXLESRERIER SEEMEEARIE. MREFHES. ERSFHRMtERS
E, FARFMRESIEZNHENSBENBBEREN . ZFER . EUHREBIREAREARNEKRKEBN. MK
REFEFER, AEARHRETEHIHEIARNDTAES . ERNANARETHOEBHMNBERH TR, FRENEESE
IRBRER. MBSRRMSERK, VEMNFER. B, US. RESHTEESOERNEN. IHKIESEERRNREAMENR
B—IRR, RNIESR/ERBKARISFEBEAERSRE.

NREFMHNER. THERFUAFRE HE B RAART . ZFER. HERIUULE BN IR E . SERIZRIR
TARNAER HERAOTURTER. £ARRRE, RKIEBSTRESRKESMRERMEEL. AR —HHRRRES
RRIEBSHHEEAR . BARUREMEWATAIRSMKIERRRIRIINE. RAARNSHTSEMALSBEARS AR
HENRENA—HATZTHET/ESRZ 2 MR . RNIEBFREHITEENREN R EFEEEERTENNINS . RNXIESH
BEEEERT). BESNIUREMRRSER TR MBS MREPHENHENA—HAHRRREK.

1B

EXFEFINBERT, RNIEBSTRESSEARETRERATMATIESHHTRS, WAsAXEATRESFIIRMHR
BIRMT. USHEMNEmnESMERRS. B, REENSEBERNIESN/SEBX AR EFEZNAMRENRE
MHREERZNR, REFBEDBIREMNARBIEMRENE—SEKE.

BEFHRFEEA
251 5iAE LR *HR
SYN FREBBZANM BTSSR 20%LA =
. BiRSEHEN 6 NBA, HYREERR s FREARZNFERTIIES 10%-20%
RERRIFR — N _ X
R 300 FEELRIBKERE =2 FREARZAN AT Wz 2 - 10%-10%
ZH FREARS AN BRI ILES - 10%LA TR
SR —. e aNG] i‘ﬁﬂﬁ?ﬂk*ﬁ%ﬁ&ﬂ? Suld E
TS ETR oo ’ it TRER{T AL FEERBKIE - 5%- 5%
R 300 FRERHOBRENIS 5T A TR AT - SHEL T
KRS TR
b= HiX i 3]
R AR X EEERK 36 5  HItHNTHEXFREK 9 LEHHEERIXK=®IE 333 HIhEBXZARK 5033 5
mB4®: 100031 S{RFITIH A FE 37 1 5 333 tHEEKE 20 1% FRErAPD 71
HRFE: research@tfzg.com HB4%: 430071 BR4%: 201204 HR4%: 518000
FEiE: (8627)-87618889 FEiE: (8621)-68815388 FEiE: (86755)-23915663
fEE.: (8627)-87618863 fEE: (8621)-68812910 fEE. (86755)-82571995
MRFE: research@tfzq.com BRFE: research@tfzg.com BRFE: research@tfza.com
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