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1000.0 -
0.0 0.0
NS0 M N0 O N OO S N st N N O NSO M NN O WM OO NOMS— N o N WO
@R Qg il gdmaooQ ool ool QARLY FAAFAAQN IR0 RNQ OO nggo
5352353525353 348835338338838¢3 53598352835 23888388838883
A hhh OO OO MRIERODOOBDNDDDSD DD NN OO OMNMNNO©ODNGOONGOGONNO O OO
csgcgcgcZgsgscsgcsegesssscseggg Scocoococoocoococoocococoocagsgssg
NN AN NN NN NN NN SN NN NN NN NN NN NN NN NN AN NN NN NN
BRERIR: 28R, RXUESHRAT BRERIR: 2818, RXIESHRAT
B 1. EfRESV+HEF (SdEELE 21/01) B 12 gRERL+HSEF (EdEELE 21/01)
2500 100.00%
2500 100.00%
80.00%
80.00% 2000
2000
60.00% 60.00%
1500
40.00%
1500 40.00% 6
20.00% 1000 20.00%
1000 0.00% 0.00%
500
-20.00%
500 -20.00%
a0 THA LT
| 0 -10.00%
—A 4 4 4 ~4 o4 -4 —~H A —H A —~H A A -
P T JegIgsEgoeggsedgd
SESFTSFESSEESESEESES TS s gEgsEsZ2rggsses
F A2 oA I sy oo S R 8 I I I I8 I3 28
I = L o T B R B BN o B » < T B BN o SR o (R =) o~ o~ o~ ~
S R8BS I 8 I 8 8
~ I ~ ~ R 2 RS CTmD —F]
AR A S R (T e ] L
BERIR: SeIEM, KNIESHFET BRERIR: SeIER, KNIESHFAT

BHRR

FEEREREEEIN 2474 T/, KL EZK 0.12%, B LEK 16.64%. NEEKS
W MMETRE. BmETESRINENR, HHXREATE, XBWHRREF
EORRIBE%HE, KERRE MEESREET.

AEXE SHEFRMUSXAOREN D 150 X5o/M, 11#HRERE 230 ET/M; X
& 3#REAE 170 35t/M, OCC REFE 230 =5T/M.

13: ZEEREREEM 2474 TT/WE, IREL LB 0.12%. (& 14. AFEZERE ONP. OCC &4 . (&dEELE 21/02/05)
FEELE 21/02/05)

e ONPHS OCC#11
3500.0 -
350.0 -
3000.0 -
3000
2500.0 250.0 -
) f o
2000.0 - 200.0 7 ,/ I of
.
150.0 4 Ny J
1500.0 -+ f
100.0 -
1000.0 - 50.0 -
5000 - 0.0 — T T T T T T T T T T T T T T
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o o~ o~
2P Q@ Q@ Q@ 2 9 Qe e e e g g g 2 9
- - -l -l -l - - - - - - - -l - - - - -
00 T T T T 2922 2 2 2 2 2 2 e e 9 9 9 o0 9 9 3
2016-12-07 2017-12-07 2018-12-07 2019-12-07 2020-12-07 I 4 88583 9 d99g93an 85399 d
(=] (=] (=] (=] (=] o (=] (=] (=] (=] (=] (=] (=] (=] (=] o [=] o
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
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BRIKIR: SQUEM, RRXUESHTHR

15; FEABKSEION 4058 FT/M, TRELESK 0.17%. (EuEE

BRRIR: SEUEM, RRUESHTHRT

EEEEESN 4058 FT/M, B S Lk 7 7o/, KR ERK 0.17%, FELERK
16.11%. FMAFEABRHHESHNERELUTI/LLE: B5E, MR BoEihiEa]
EHEDRANKER, REHHED, RNATERETSE; 2R, MERMKRRRZREH
T, MRKEITER, L NERSHANBRPER; &5, BEEDIRE, TEFaEE
e TR, 2FRMEENMEDASA, EHmEANENR, SRERNERA

AEBRELEEDBMN 4843 FT/m, KL EEERK 13 o/, KELEKIE 0.28%, ﬂl:b
BKiE 15.04%. BRIZMHZNEERERS: 8%, MER RAQHREEEKE
IIJEF* 79 100 7o/me, RIMHHEROSHRELRE; R, BalEto 8L E',L#)\BZ{E 4*
&, BESHEE PERRERE, MXTEHEAIEENE; &5, TEADBEEHHNL
BN, RETER, BNHMEHESHEBE.

16: AREERELERIM 4843 so/m, TRELEKIE 0.28%. (X

1F 21/02/05) &k 21/02/05)
R LB AR LT G/l e e AR R LD
7000.0 - 7000.0 -
6000.0 - 6000.0 -
5000.0 + 5000.0 - lJ\\'o
4000.0 - \’W 4000.0 - W
3000.0 o 3000.0 A
2000.0 - 20000 -
1000.0 - 1000.0
0.0 0.0
L B i B B~ N = B« o B S S T oS U B T o B Vo I B o B o LS e T o R I | N O W WU AN O 0O N A O O
QLA A A A A AN OQOQ A SF F RN QA NOQ dag o ge |
23552355238 5288ad2822838.7 sissidgadifdqdidianadans
nuwmmuwmwow O WwOMNMNMNMRMRONWNWWWOODOO OO O OO NN WO O OO MNMNNRNWNWNOONNOS OO O
b T T T T B = I = . D B B = B = B = B = = I = I = I = B = B = B = | b e B e B e e B e O o B e O, o B, e e B O e e e B B S O A |
Q0000000000000 000000C Q0 o
RERRRAIRIIRRIIRIIRIIRIRIIRES NRARANARANRAARAARARNRARRR AR
BRERIR: 2818, RXUESHRAT BRERIR: 2818, RXUESHRAT
17. EARREWHTILES (HiEELE 21/01) 18: EREEW+HTEET (BUEEL 21/01)
3000 4 300.00% 3500 250.00%
2500 250.00% 3000 200.00%
200.00%
2000 - 2500 150.00%
150.00%
2000 100.00%
1500 - 100.00%
1500 50.00%
50.00%
1000 - o
0.00% 1000 0.00%
500
e ’ I ’ || I ’ H .
0 -100.00¢ 0 -100.00%
— — — — — — — — — — — — — — —
S SFSSESTSESSEESE S ST STSs IS IETsoeTes
ER R S S S = ] F5s sS85 5885¢%
04 o & 2 o3 o9 94 K 9 686 oJF 34 &8 o8 O D 8 9 3 3 8 3 &5 838 ¥ 3 38 g8 g8 ¢
S S 3”&z Iz IR 8 N N8 A A A AN D A8 A A N A8
o~ o~ o~ o~
R 7 | e o G o p— AR A S R AT (T ) = r b
BRERIR: 2R, RRXIESHRAT BRERIR: 28R, RXIESHRAT

EEER

2021 £ 1 BEREZBOKRKIIYER 58.76 M, EELLEfT 5.05%, WELTE
8.76%. 2020 £ 12 BEINEOARKFYER 23.9 HE, RLTE 14.8%, RLLTHE
35.3%.

BHWHIRIEX 2 fFHE B REF IR R EHA 9
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19: EZ/FIRTEO. BARFSO. EEMmITBOARAERE
7 (Fm)

20: 2021 £ 1 BEREEBOARKFI9FER 58.76 TN, B
£755.05%, FLLTHE 8.76%

1000 -
900
800
700 A
600
500 -
400 -
300 A
200
100
0
s s s s s i s s i I i I < = A«
T e el
Ny N NN 0 NN NN 0
B e T e e L A
R T T T B B - B~ TR~ < T = T < T~ T T .~ Tl
o H4 = 8 oo~ A0 d e NN N D
O 0 0 O 000 dO0 00 d 000 do 008
NN N o NN AN D N NN o NN N D NN N O
~ ~ ~ ~ ~

e Tr=/EAEED cBREFED e EEARTED

800 160%
700

600

500 80%

400
"" ‘ -80%

300
200
100
A K Y N M AN
O & «\’\\ & q,\"\ N ca\“\ c§‘
S F PP 2 S NN
[ A A S ()

=]

%

o

BRIKIR: SQUEM, RRUESHTH

2.3. RERRYERER

BRKIR: S0EM, RRUESHTAHRT

(BESE#)

MHEFEXEIERE, 2020 F 1-12 B2EEEEmEHEER 154878 AELXK,

L LRk 3.2%, EMEIEK, FEHE
EmBEHERERR 21571 B¥EXK,

22; (FEHEERRILE (154,878 HFK, 1.1%) (B2
L 20/112; BEAX)

21; BRBEHEERRILE(176,086 TEAXK, 2.6%) (¥iE
&1k 20/12; BEH*%)

iEEL 1-11 BEF 1.3pct. 2020 &£ 11 B, £B=E
Bt Eik 11.5%, RRHEEEENE.

200,000.00 80.0%
180,000.00 A ,
moomoo | [ \ A 0%
J : 5
140,000.00 - A f \ |\ " \ 0%
12000000 A0 | | LA ] 1™
woomoo4 'L | J , I 0.0%
£0,000.00 - \J I f
0,000.00 (i =
40,000.00 |||y
2,000.00 -
0.00 60.0%
NS D NODDEONODDNODDNODPNDDNODPDNO
LR EEE R B E AR R R R R
258882y nNIiuperesagR
RRRRRKRRRARRRRRRRARRRRRRR

180000 80.0%
160000 A | 0ok
140000 n {\ I\ A . ’
wo | /) [ | [ [ N 2040%
100000 4 V“"" I| ;“ v '\ A ‘ f% & -.\,JI 0.0%
80000 \ | LA (\Jl/ “1 A1
80000 s v /I -200%
40000 |
40.0%
20000
0 -60.0%
NODPDNOCODONOCDINOLPNODPNOCODDNO O NO
B AR EEEEEEE R R R ER R
REES BRI NN IINIRLE2RIRY
RRRRRRARARARRRRARRRRRERR

BESRIR: Wind, RRXUESHTAT

BEBRIR: Wind, RRKIESHAZRAT

2020 £F 1-12 R=ExRETEHM 1598 127t, BT 7.0%, FIER 1-11 Bl

# 0.9pcto.

B 23: £ERETEHERAEL (1598 127T, -7.0% ) (¥iE&L
20/12)

24; REHSEFERIHERREL (334 427T, —17.3%) (&=
&Lk 20111, 1Z7T)

BHWHIRIEX 2 fFHE B REF IR R EHA
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. TF SECURITIES

o) .
FIRE | LS ER i @ APUES

0 0 600 60.00%
B0 // | i ) g o |‘ .||‘ 20,001
200 N V) § 200 | 000K

. (]
1500 | ] 10 200 -40.00%
|/ 100 Ml |H Il “socor
1000 20 0 I | | | I| I|| -80.00%
i AN O N 0O N @O N 0O N 0O &N O o
0 / 30 C.’C.’C.’C.’C.’C.’C.’C.’C.’C.’C.’C.’C.’C.’
o | | I | | '|| 40 Soooocooocoooood
e L - L I B R B B R B B R T - ) N AN AN AN AN AN AN AN AN ANNNAN NN
Tiinaacdiiidaaddidds
SRR SRR R R R RRRERRREE SRR L AN R R THEZT)
R PR IRI REBE LRSI RITELE
EHEIRE: Wind, RRIEEHIH EEISE: Wind, RRESEFIRA

FERFIENIETE, 15 E. 18 [EF] 20 E&ITERNIEHBIH 61 Tk 5 AT ).
66 JTt/ik (L EETE ). 90 ju/ak (R EATEL); 5E. 12 [E. 15 [EF] 18 EFLFRMN

&8 30.5 7t/3k (5 EATER). 79 jo/ak (B EALERK ). 72 7Tk (R EBATE ).
90 Jo/3k (BREBTE ).

25. @ITEtRNE (EUEELE 21/01/31) 26: ThEFRINME (EdRELE 21/01/31)

120.00 140
100.00
60.00
60.00 F

40.00
20.00

A
b
0.00 § §F F F 6” @ 6"’ @’ 6“’
8 00 S o 5 o & O S A CH 4 ‘\ K3
@«é‘ \99,’5 mgé’ nﬁ’b N@” @ v? «ra” g@? oj@f’ & A '15’ '\9\’ s m\' S w“
@\ 'LG\ @\ q,Q\ P&\ {]9\ '\ {]9\ @Q\ q?rﬁf ) B ) B
—— RFIRA8E(T/3kK) FAIR12B(TEK)
— WFEAR 20 (LK) et 18ECTA) = R 15 (TTAK) — W RSB (T /) —— D RS B (D)
BRIRIR. Wind, KXUESHFRET ERIRIR: Wind, KXUESHRET

2.4. BFERREERE (FESEH)

2020 £ 1-12 B2EHSEEmTELMRIHEN 391981 27T, REL T 3.9%;
2020 £ 1-12 BEBERTEMRIHEN 3953.60 1275, RELLEK 5.4%, 2FRIHEE
&8 1-11 B# KX 1.9pct,

27;: HLHBERTECHMRIHNERFCEE (HiE#1E 20/12) § 28; MEXTESHRINERFAIGE (HEa1E 20/12)

w— R EOE RIHE (127T) — L WA (27— RE(E)
— SRS EESEEIEE (F) 000 F0%,
450000 - 30% 4500
400000 + 20% 4000 6%
350000 +
300000 10% 1500 A0
250000 | % 3000
200000 00 205
150000 + ' -10% 2000
100000 0%
-20% 1500
Eﬂﬂﬂg Ll lll.ll|.4l||.|lILIIIL"IJ'IIJ"I"'II" I' ‘l ‘ 30% {000 24
555555555555555555555 500 )
65‘8‘8‘+@)lﬁh&}d}é~—(\l(’)+d)lﬁﬂd}ﬂbé a A%
S888888888csscs5505008 _
I NN NN NI NN N NN NN NN NN NN A00E0] 2ME01 OO0l 23201 201401 FOeD1l 20AS01 2O0u0d
BRIRE. Wind, RXIESHRTAET BRRE: Wind, KXIESHAZAET
2020 &£ 1-12 BeERXE=2RIHEA 16347.3 A, BEELTAE 7.7%; 2020
F1-12 B2ESREFERIHEAN 23863.70 1237, ELLEE 0.9%.
29. TSR IHENRREE (SiEELE 20/12) 30: HFEFERIHERRICEE (SuES L 20/12)

BHWHIRIEX 2 fFHE B REF IR R EHA 11
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. TF SECURITIES

7= RO RUHE (508

20000
18000
16000
14000
12000
10000

800

=]

6000
4000
2000

o

— R WEERIEL () R B (7)) ——EE )

40%

o000 - 0%
30%
20% 25000 15%
10% p— 10%
0% £
s 15000 | o
-20% io0oo
-30% -
| I \ ’ M -10%
M o= - R ~ -
:aa o 1%
SRS g QRS g < g LIS 2010401 201108 204303 204400 H606 201712 2019407

BEEIR: Wind, RKUESHTRAT

E 31. HARETEARITERFAILE (HiEa1E 20/12)

BERIR: Wind, RRKIESFHZRFT

HBRET RHEMRREERE (B EEHN)

2020 £ 12 B=EHRREZTELHMRIHEN 6503.50 27T, B LEFH 7.5%; X
WD FBmEEMRIHEN 3484.60 1278, BEELLEFH 5.8%.

32; XD ARRTERRIHERFEEGE (HiE#lE 20/12)

m FEG OARERIHE (1Z7T)
—FEROARERTEL (5)

7000
6000
5000
4000
3000

 PEH D NBRERIHE (127T)
— PEMWHLRRERIEL (&)

4000 40%
3500 :

3000 | 30%
2500 20%
2000 10%

1500 L
2000 1000 ' ‘ 0198%
1000 500 “ -

0 il -l“l-l"lnl‘"dl" ILll“ll‘Ill‘I‘ll B 0 "-‘;\l.:‘E.:-Lé'l‘:\“g‘g“o“"‘N -l 3 '8 8 " 8 -20%
585835585835 85835°85885% 3ii338d 20 dsdanaddd
ggsggivgasegoc-daioderdagg 588385885882 - T2 erC2g
SRRRRIRRAIIRIKRAIIIRIRRIRIRRR RRRERREIRAIRKIRKIRKRR

BRSEIR: Wind, KXIESHFRAE

BRRIR: Wind, RRKUESHFRET

3. XAFWFENAS
3.1. Efng

[EBRE ] WEEHRIR. 2020 FsCMEN SN 38.4 {270, [EIELGIE 29.65%, JARHEF]E
3.951Z7t, [EILLIE 19.96%. BRI EZE BREESN, NEEFIERN 4.23 127T, EEE
28.02%, fOIF%F)E 3.90 1275, EIELIE 36.00%, ATIERFAUGREER 5.25 1278, EECE

K 42.14%,
[ £HEEHE ] AWESHIR: 2020 EATSTME WL 26.46 1270, EILLIE 24.49%; FiE

S&0 3.32127T, B 20.62%; VAEHSF)IE 2.93 1275, BECIE 20.80 %; FAEIREEFE
2.35 1275, [EIECIE 19.05%, KEMENTERNMERSEA 6.34 1275, FEECIE 57.69%;
T KFFZS=IX 4 1278, BECIE 39%,

[ BEE ] WEHRIR: 2020 F£E, AFSMEW 2N 105.57 1275, FEIEGIE 12.68%; SE
WENFE 11.26 1275, REECIE 7.44%; FESER 11.38 1275, [RECIE 8.50%; VARHEFE
7.03 57T, [EIECIE 2.96%, IREHABEATRKES 0.30 7o, FEIELIE 3.45%,

[ £ E ] FutAs%FE 2975 BT - 3825 BTG5, BELREE 10%-30%; 3N3EIAE:E&FE
3016 J57C - 3866 57T, [EELIE-17.44% -5.83 %,

[BRFRE ] TESERE—HToIAXEIE. BR4EE
2021.1.27-2021.2.1 RitHEFATD 352.27 IR, i"hJ:

RO, REFR
l‘Herx 6.0%; LA 5.09 Jo/B%

BEVIRIERIEX Z FRIER

R EE RN SR EREA 12
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BREF 188 A 566 HARPRHEIMERIRIARE, HSBRAS 1.79%, .

[ LR | AR F AT IAE T IAERITAFBL T XN EEIR=HIF
7= 100 F S E AR M EREINE , I8R5 38.33 1270, MEERBEATRESN 2 &F.

[ Z#BE ] AF55IAN 5 RRFBFNEBFARKESHIWIES 59 27T, BEEKS
AEMER 6 {270, BRIEATRSER "Fr- 60 HIEEEHRER~WFHRIE" .

[ RERD | AT EREERESOREERMIRHAEIT 10,213.00 ATt (B4 ) HIE
. CEEBNRIRHEAET 16411.06 Bt (&A% ) BOER, BT “5r5= 18,000 LT
EEBEIRR” 1 “&7= 600 BIEAERIPIENR 100 A SENFHEFINEERME" .

[ ERKBD | AREEFATIE JTELEISHMNBEEERREN TRBETIESEESE
BRI EMNBUZBEBFESZSERAE, SRATFEMER 1,000 BHit, EFETEILERE
B% 51%, S=NERSE(EERIFAR 49%,

[ EF5#t | IIEDRYITH E 4L 6E 100%8, LN TR F AT TEEE, BRATS
MEEMIRRSFER 400N JFE5E 2 B 5 AFHRRFAEE, &%T 2 B 25 HEM.

[ FiE=xRE ] 6000 BIRERIST 2021.2.8 i@, HRBEAS 75%.

[ FIFERE ] &= 202125, AREMEWERY 716.30 B, HSBEARM 0.55%, BISM
23.27-24.12 7o/B&, RS LEN 1.701270 (AEXZEA ).

[iBRET ] &= 2021131, ASOMWEERA 2336 HR, HERAH 0.42%, RN
5.87-8.28 To/B%, FRAZSEEN 1640.18 BTt (AEXZEA ).

[ =+EF] &= 2021.1.31, ASICIMWARY 1363.95 HEE, HSBRARY 1.19%, RN
2.69-2.99 To/B%, FRAZEEEN 3838.50 BTT (AEXZEMA ).

SR ] #ZE 2021.2.1, ATIEMWARH 2307.00 B, SSBEZAEY 1.0005%, BRI
1.88-2.06 To/RR, HAEEENA 4617.75 FTC ( AEXZEMA ).

[ 2= ] &= 2021.1.31, AFEIWERY 1027.55 R, HEBRARY 0.7%, BN
8.51-9.58 To/A&, FYAZREEN N 920632 BTt (ASXZER ).

[WhicRls ] &= 2021131, ATEWRRG 3595 HE, HSBRASHY 0.09%, BEIM
27.59-27.98 7o/R&, B3ZELENA 999.63 HTT (ASXFER ).

[ EMSRZM ] 2021 F 2 A5 H, ATEREBISEMERIEEKFLESSNIZZHE
WA TRRAD 575,200 B, 5 S B&ANAY 0.0529%, B3SN 2.15-2.17 Jo/B%, BN 2L EA 124.19
T (FERZER ).

[ B ERE | THREALL 2.77 TT/BOAGBEGEIIEATF AITHIAREEIT 310,279,238 BR( &
NE) B, ORKRITRE, THREKRFRILAITTE 10.98%FHE 38.44%, FTHELRI
RATHERBER, THETHERENAIATLREFA

[ RPRLEL | EIMEiEHE 52.2 BERPRHIMIRE, HEBRAS 0.0199%, EIMWIFN 4.35 TT/8%.

[ «ST Bf¢ | RERBRIRERAEETIHFENATEEB 3089.00 FIRH#HEIEASE, HTF
2021.1.28 SBAISF; BISERIE (82E ) B3KAEERNMNRREFRIEHEATRIEE
(2% ) R, WEARBEEATFTRS,

[ BiFEEN | ARNEERXRFHELDF CEEERES. FLEESRFWSEZRER
SERNEEATREREMERS.

[ #AERHR | ERIRRR==4TMREF 2497 HRmER, SSRZ 2.66%,

| BlRsres | #==BRRR 2R . SCRRIEHI AR ARIRSE AT 2020.12.30-2021.2.5 RIS EAFE H IR
i 2 &1t 295.82 Ak, GARAIHEREITEER 32.87%,

BHWHIRIEX 2 fFHE B REF IR R EHA 13
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FIRE | LS ER i" APUES

TF SECURITIES

3.2. EERRESE
*2: FABRE—EZTIFXBER
s TEhE . THf)
. TahElER IR THHE =SEBHR 2L HAIg)
i a HA BT St e (BRg) BRH  BRALE :T\g RE
)l

(%) Bil) B

IE==IER
000815.52 =M= 2021-01-06 EHFOER Q7 #EF 463.45 067 067 5.70

&tk

600963.SH  &EPEMLE  2021-02-01 NIFEE

g

E 444.00 0.25 0.25 4.87 4.87

ait

600963.SH  &EPEMLE  2021-02-01 XEE

IR

W 399.00 0.22 0.22 4.87

ait

e RS
002012.5Z  YEREH  2021-02-02  FMEBEREA AF

&

¥ 19341 041

(@)
~
=
ol
\,
N

|

603326.SH  FHARHKRE  2021-02-01 pAEEE 0

>.
il
a
5
o
=

0.01 1125 1110

603326.SH  FARHKRE  2020-12-31 pAEEE MA B 4.00 0.01 0.01 10.89 1055
603326.SH  FARZFRE  2020-10-30 RG] MA B 272 0.01 0.01 1153

603326.SH  FEAKRZFRE  2020-08-31 RG] O N7 0.40 0.00 0.00 16.57

\

603326.SH  FEARRE  2021-01-29 RHEC L

D\
gl
il
a
)
©
w
©
o
o
o
o
o
o

10.54

\

603326.SH  FEARFRE  2021-01-27 RHEC L

D\
aj
&
a

109.87 0.35 0.35 9.99

\

603326.SH  FARZFRE  2020-10-30 RHEC L

D\
aj
&
a

10.00 0.03 0.03 12.44 1153

603326.SH  FEARRE  2021-01-29 pr=3= 31 nE EE 66.13 021 021 10.54
603326.SH  FEEARFRE  2021-01-27 RS nE 1EE 58.76 0.19 0.19 9.99

603326.SH  FEEARFRE  2020-12-30 RS nE RE 75.85 0.24 0.24 10.61

603326.SH  FEARFRE  2020-10-30 RS nE B 26.52 0.08 0.08 11.53

603326.SH  FEEKRZFRE  2020-08-31 RS NE 80.93 0.26 0.26 16.57

BHWHIRIEX 2 fFHE B REF IR R EHA 14
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H APUIES

603326.SH  FHERFRFE  2021-02-01 RS R NI = 6.17 0.02 002 1129 11.10
603326.SH  IARFRE  2021-01-29 BRUERR NE  EE 1.50 0.00 0.00 10.54
603326.SH  FHARRFE  2021-01-28 RUERGER SIS 12.59 0.04 0.04 9.86
603326.SH  IARHRE  2020-12-30 RUERR NE 0.05 0.00 0.00 10.61
603326.SH  FHARRFE  2020-11-30 RUERGER SIS 17.12 0.05 0.05 13.05
603326.SH  IARFRE  2020-10-30 RUERR NE B 4.06 0.01 0.01 11.53
603326.5H  FHRZFERE  2020-09-30 RUERGER rE  EF 2.30 0.01 0.01 14.26
603326.SH  IARFRE  2020-08-31 RUERR NE 19.94 0.06 006 1714 1657
603326.SH  FHARHRE  2021-02-01 TE5 MA R 8.58 0.03 003 1113 1110
603326.SH  IARHRE  2021-01-29 FTez MA 1R 11.60 0.04 0.04 10.54
603326.SH  FHARRFE  2020-12-30 TE5 NN R 6.27 0.02 0.02 10.61
603326.SH  IARHRE  2020-11-30 FTez OV N = 14.41 0.05 0.05 13.05
603326.SH  FARREFE  2020-10-30 Fes /N 31.68 0.10 0.10 1153
603326.SH  IARHRE  2020-09-30 FTez O N7 = 46.83 0.15 015 1626 1426
603326.SH  FARHRE  2020-08-31 TE5 VNI 5.60 0.02 0.02 16.57
0025115z  HhlW;EsRR  2021-02-05 Bt 28 EE 1246 0.01 001 2434 2479
600567.5SH  LUEERR  2021-02-05 BEE =E EE 98.00 0.02 0.02 304 304
603389.SH  «STFHR  2021-02-05 KAE =8 B 6.00 0.02 0.02 325 326
BRSRIR: Wind, RXUEHHFET
3.3. EHRFRIBARRRSE BN
& 3: FRENPRERSG
{E#R RERA BREYEOR) fEEHE(DTT) RS E B L B SR AS LI
603195.SH NHEH 2021-02-08 1,538.55 20.41% 2.56%
603709.SH FIERE 2021-02-08 6,000.00 75.00% 75.00%
002599.57 RRIBRD 2021-02-22 2,521.21 6.46% 4.60%
603059.SH ZniE 2021-03-01 7,500.00 75.00% 75.00%
300883.5Z RIS 2021-03-10 447.14 5.17% 1.29%
002751.57 SiE R 2021-03-23 776.89 6.00% 5.03%
603221.SH EMNRE 2021-03-23 800.00 11.76% 3.33%
603733.SH {LESAR 1D 2021-04-21 55,000.00 77.91% 77.91%
603499.SH WERH 2021-04-26 183.31 0.91% 0.91%
BRSRIR: Wind, RXUESFHFTET
3.4. BARRER
x4 BREEIMERE (FHE 2021/2/5)

K3 TR R BRIREE  KBCRAISELE R ERE (F)
002751.5Z Z R 100.0% 48725
002575.57 B MItE 97.1% 8,399.4
603008.SH =] 97.0% 10,618.6
002240.57 B GY 88.0% 10,804.6
000910.57 NIESE 88.5% 22,500.0
002740.5Z F /R 83.9% 20,778.6
002191.5Z B 81.3% 48,724.3

BEVFIERIEX Z ERERIRE IR R RA
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RS | fTUHARER

600735.SH
600966.SH
600539.SH
600836.SH
603021.SH
002752.5Z
000812.5Z
002846.52
002599.5Z
002701.5Z
600567.SH
603058.SH
002229.5Z
600439.5H
002798.5Z
002489.5Z
000695.5Z
002345.5Z
603398.5H
002631.5Z
600308.SH
603313.5H
002831.5Z
603600.SH
601515.SH
002571.5Z
603818.SH
002731.5Z
300729.5Z
002615.5Z
300501.5Z
002787.5Z
002787.5Z
002899.5Z
603816.SH
603165.SH
002228.5Z
603499.5H
603733.SH
002585.5Z
002605.5Z
000488.52
300057.5Z
002803.5Z
002735.5Z
600963.SH
002301.5Z

IS WRIRIEN Z RS RIREF IR R AR

TSR
N
ST sk
AN
L ZREEHS
FME
Bl &0t
HEERR
BRIB
Rine
LI FEZR M
K B
Pyl
DI S
TR
ATIK5R
EEREIR
g
HBEEE
Lz )
BEA
BRERY
KZ B
KRB
=HRG
HMERE
FEBKE
R
M8 IR
i3 ke

ERE
R B
FORET
BxRZxE
AR

AV A7 dE
| == RPN N

AR
lES A A
XX E Hrit
BRICHHR
B
T3 WG4
EENian
FRRHY
E MK
FL&

80.0%
78.5%
78.1%
76.6%
75.0%
67.7%
65.5%
64.6%
62.9%
61.2%
61.1%
59.5%
57.4%
55.6%
52.5%
50.6%
50.0%
45.9%
44.1%
44.0%
43.5%
42.1%
36.4%
41.1%
40.5%
39.5%
38.3%
37.2%
37.2%
36.1%
34.7%
34.1%
34.1%
33.4%
32.7%
32.3%
31.0%
30.3%
29.8%
28.6%
28.4%
28.2%
28.0%
26.6%
26.1%
25.7%
23.7%

W :
FKPAE S
[ ]

. TF SECURITIES

14,835.0
44,264.8
4,798.2
15,000.0
8,285.3
38,200.0
12,490.0
7,704.2
18,4429
54,831.3
87,228.0
14,307.5
8,094.0
21,200.0
7,984.4
51,692.0
2,776.8
16,602.0
8,341.0
16,897.9
18,106.0
8,450.0
23,997.0
6,358.0
31,120.7
9,038.7
10,710.0
2,910.0
1,511.0
7,118.7
2,012.2
5,675.0
5,675.0
1,360.0
15,318.6
5,627.3
12,328.7
3,757.6
16,096.0
5,760.0
4,760.0
23,137.0
6,250.0
2,221.7
1,430.0
17,7430
10,078.0
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TARE | TAHARER

. TF SECURITIES

g .
H APUIES

300749.57
603180.SH
002867.5Z
002565.5Z
002522.5Z
300616.5Z
603801.SH

TRE &2l
SREEHE
BR%E
g5 B 4
AT ARBR
G
EHPRE

23.5%
19.7%
18.5%
16.9%
16.6%
12.1%
7.1%

2,822.6
1,530.4
7,531.5
10,2194
4,961.0
1,929.0
1,192.0

BRERIR: Wind, KIXIESHATET

3.5. IFiRBERR
% 5: PRBRERRILAELRE

BT A BRIRA0P/RERIEIFRR
T X 2019/12 | 2020/3/ | 2020/6/ | 2020/9/ | 2021/1/ | if1H  &E10H iE30H
1 s == /31 31 30 30 27 IR R TR
002511.5Z | &SR - - - 6.90 0.11 -0.38 -0.06
002078.SZ | KpAZRL 148 1.55 1.59 1.47 2.06 0.01 0.08 0.29
1& | 600567.SH | L4 1.56 0.94 0.68 0.80 1.90 -0.09 -0.48 0.35
4% | 000488.5Z | 2SRV 1.09 1.40 0.53 2.22 0.02 -0.55 -0.13
002067.5Z | SEX4%l 0.01 0.00 0.00 0.00 0.00 - - -
603165.5H | REIMR 0.81 1.86 0.28 0.14 0.13 - - -
7 . 2019/12 | 2020/3/ 2020/6/ @ 2020/9/ | 2021/2/ | ik1H iE10H iE30H
17 18 = /31 31 30 30 4 FEE) T ELE
002572.5Z | ZHIET 14.89 15.50 21.26 21.03 19.06 0.06 0.55 1.28
603816.SH | BIRHKIZ 3.82 2.73 412 3.73 445 -0.02 -0.16 -0.26
600337.SH | ERFRE 0.85 0.29 1.58 0.54 115 0.04 0.37 0.58
000910.5Z | KI=E5 2.62 311 3.27 3.69 3.48 -0.09 -0.13 0.54
603833.5SH | EXIRZK/Z - - 6.37 6.23 7.02 -0.04 -0.24 -0.23
= 300616.5Z | HE@ER - - - 1.09 0.71 0.07 -0.11 0.03
=
603801.SH | EHHRE - - - 2.55 -0.15 0.02 0.04
600978.SH | B4 0.48 0.22 0.22 0.22 0.21 - -0.01 -0.01
603818.SH | HIZ=xRE 0.00 0.00 0.00 0.00 0.00 - - -
603898.SH | #F¥k= 2.04 176 1.78 0.55 0.48 - - -
603008.SH | ZEIfi7] 1.64 2.36 1.62 0.77 1.27 -0.02 -0.14 -0.12
7 X 2019/12 | 2020/3/ 2020/6/ @ 2020/9/ | 2021/2/ | iE1H iE10H iE30H
17 182 = /31 31 30 30 4 ) T T
002191.5Z | #Z=RRD 248 241 243 3.07 1.69 0.04 0.26 0.09
601515.5H | XD 0.69 0.69 0.67 0.60 0.60 - - -
£ | 002831.5Z | iARFH% - 1.15 1.57 3.69 7.24 0.18 117 2.32
| 00270157 | ERIns 0.88 0.91 1.34 3.59 4.14 0.09 0.70 0.67
002117.5Z | RO 0.33 0.00 0.70 0.15 0.32 -0.09 -0.06 0.15
ED | 002303.5Z | ==EFH% 0.26 0.76 0.36 0.45 0.57 - 0.03 0.08
R | 00275257 | BRI 0.01 0.01 0.00 0.00 0.00 - - -
600210.SH | &Il 1.56 1.55 2.37 2.16 2.76 0.04 -0.15 0.06
002522.5Z | HiIARAK 0.03 0.02 0.01 0.01 0.34 - -0.12 0.08

BHWHIRIEX 2 fFHE B REF IR R EHA
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= . TF SECURITIES

) .
TR | FFLHSSEIR i @ APUIES

17 . 2019/12 | 2020/3/ | 2017/12 2020/9/ | 2021/2/ | ik1H ikE10H ik30H
w| o om 31 /29 30 a | ma mw =
603899.SH | 23t &8 3.64 2.88 2.85 3.50 3.67 -0.01 0.27 0.20
002345.57 EIAE 0.00 0.00 0.00 0.00 0.00 - - -
= | 002678.5Z RTINS 0.03 0.03 0.03 0.03 0.03 - - -
© | 600439.SH £ 1.84 1.37 2.07 1.37 0.34 - -0.01 -0.14
002301.5Z | SFEH 0.36 0.11 0.75 0.65 042 0.09 0.15 0.04
5% | 002489.57 | #mIk3E 0.60 0.57 0.87 1.12 1.19 - - 0.18
A | 002721.5Z | €—t 0.00 0.00 0.00 0.00 0.00 - - -
600612.SH ZRIEE 0.88 0.87 1.32 1.77 0.77 -0.06 -0.25 -0.26
< | 002867.SZ BXE - 0.48 1.88 2.10 3.74 0.05 -0.68 -0.74
T | 002631.5Z EIRFKFk 0.00 0.00 0.00 0.00 0.00 - - -
002348.57Z | BERIEMS 0.00 0.00 0.00 0.00 0.00 - - -
603600.SH | ;XZR&%D 2.31 1.01 0.96 0.93 1.96 -0.10 0.05 0.15
IR T BRI IR BRI ALY (% )
T . 2019/12 | 2020/3/ | 2017/12 | 2020/9/ | 2021/1/ i&E1H | iE10H iE30H
k1% e & /31 31 /29 30 27 155)| G150 C130]|
1528.HK éIEEEﬂ, 15.03 15.63 7.05 17.97 21.24 0.12 0.51 2.13
B% | 1044 HK BELEFR 0.62 1.50 0.50 1.65 1.51 0.01 -0.01 -0.03
2689.HK 7972014 1.69 1.65 1.65 1.49 1.59 -0.01 -0.06 0.01
12| 2314.HK EEAR 1.06 0.95 1.34 0.47 0.30 - -0.07 -0.07
T | 1999.HK BrLErERg 14.85 15.86 8.31 19.95 24.49 0.17 0.12 2.61
3331.HK HEAERR 0.03 0.27 0.07 0.85 2.05 0.05 0.19 0.60

BEBRIR: wind, KRIESHRFT
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TR | FFLHSSEIR i @ APUIES

. TF SECURITIES

SHrImrEER

KAREBZPWITELER: RNEFFEIESIHSETIIESRESTRIEEIAESETWMELES, NREMFRARN
PN ER R IR T BANIRIGESIR T ARNNATE. BIFAERMOEEABIFES, 75, BEF5FREF
R RN AE B EEEKR

—REHA

BRIESRBENE, MMREFIFMEMEIRREBRNIESROEIRAT ( BRPEIEERIFIANESREENWSEE ) REK
B (LAITSIR “RNIES" ). RERKIESFABEEN, FELUEAHERER. REHESFHFREREMB IR0
RE. MERREFERNER. RETRRITCHARNIESER. RBRFRRIFIC.

MMREZNER, MHFNINEFER, RKIESAEWRH AR R EMREARKIESFNER . SMREFRERISRIRT
HAVAATENEATTER, EXNIESTXLESRERIER SEEMEEARIE. MREFHES. ERSFHRMtERS
E, FARFMRESIEZNHENSBENBBEREN . ZFER . EUHREBIREAREARNEKRKEBN. MK
REFEFER, AEARHRETEHIHEIARNDTAES . ERNANARETHOEBHMNBERH TR, FRENEESE
IRBRER. MBSRRHSERK, CEMFER. B, US. RESHTEESOERNOEL. SKIENEERRNRSMER
M—tIER, RRIESR/EEXBRARSFEBEHTERSRE.

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

1B

EXFEFINBERT, RNIEBSTRESSEARETRERATMATIESHHTRS, WAsAXEATRESFIIRMHR
BIRMT. USHEMNEmnESMERRS. B, REENSEBERNIESN/SEBXARATEFEEZNARENRE
MHREERZNR, REFBEDBIREMNARBIEMRENE—SEKE.

BEFHRFEEA
251 ] VLR TR
SN FRERRS MM FE XTI ER 20%LA £
BRI TR BiREHEN 6 NEA, BRI 1% FREARZANAERTULZR 10%-20%
iR 300 FEELATBKEXIE ¥E FRERRANFEIRT UL 2 - 10%- 10%
SEH FREBBE AN FEXTULER - LO%LAT
RSB 6 A, TR mF A i‘ﬁ,ﬁﬁﬁﬂﬂaéﬂﬁtﬁm? 5%LAE
TR IR — e oo ’ 2l FRERTT WS EUBNE - 5%- 5%
R 300 SEERAIRRENIE BFAT TREB/T AL AR SHL T
KNUEE T
b= HiX i 3]
R AR X EEERK 36 5  HItHNTHEXFREK 9 LEHHEERIXK=®IE 333 HIhEBXZARK 5033 5
mB4®: 100031 SR A E 37 5 333 tHEEKE 20 1% FRErAPD 71
HBfE: research@tfzq.com HB4R: 430071 HB4R: 201204 HB%s: 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@tfzq.com BRFE: research@tfzq.com
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