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SHANGHAI SECURITIES

Bk Bt AR Gy ARG B XA, BFRid
& &\ Lk

— A Ak T 479k B4R (20240610-20240616)

BiE (%)
A7k Eaiie T
B #9: 2024406518 H

AT TRE
SAC %%: S0870523040001

RIL—F47 18R 57K 300 bk

— kT

%300
4%

01/24 03/24 06/24

AR
(EHRITHRAFRAAREIT L KM
], ARRE. REMS LS —E R
T4k E R (20240603-20240609) )

— 2024406 A 12 B
(OPEC+®. * Wil B 3E H, JREF. #heh
# L4y —E B AL T L AR
(20240527-20240602) )

——2024 %06 A 05 8
{MDI #s R % R, HAFMBESE L
7 —% B T 47 & A 4R (20240520-
20240526) )

——2024 %05 A 28 B

B THITEAY

k8, AR TAE R 8 A-0.75%, P 7E3004% ik 2 ha -
0.91%: H Al T4 3 90 5 7 30045 0,164 B 2 5. AL T F47
Wk EAT A AAEE (5.83%) . BEMAE (4.77%) . L EM
H (4.59%) ; HIEEMOA: kah (-7.56%) . BEABLIT (-
4.77%) . %k (-3.32%) .

B AT EHRAERE

Bk @ HE L AT B F SR A T =M (8.80%) . Ak (6.97%) .
"A (6.79%) . B Gk (5.19%) . SBS (4.48%) . JA#kt&@aT
AW ES»AN A Jii ((11.29%) . R134a (-8.82%) . JR&EF (-
6.58%) . s & (-5.58%) . #f42 (-4.85%) .

B iFLrF2HE

6A148, BREER AN T RS54 KB4 G0 o I & 69 RAR 4 18
TRIEE, LAER., PEKOFAKRET AV A sE b, H
b RAGE R RGET N S A A IE39.7% K AL, PALL B ¥ miE14.4%
EHL, *FHANE) A iE39.7% E M. IREREIN, FFE T I3 T2024F3
AERMRETRED AFEGKR O BN AL, FELOH T
B EHR B, BFPEEZ. 20235 F B A5507 vk b9 4k & 8 7~ Ak &b 45
AT G0 2 FRAE, L FHiA56%, £48% A A1517 vkt 55 = fe 4R
&, GELHI6%G T HNH; 55w, BRAKaGRTLEEFE T3
B, SAMTFRENT R, DLEAZEAEW, FHEG. &
1, &, KRESL LB TAKGHE M.

W& RAR@AT L IE, BIRRENELE LK, RN RITEF X B
K8, £B5ACPLAKKT A, 4£KMOA K LAMAR, AZ
R/ HE R, AmBHLIE;, THIFKE L EHOPECK T H 17
RiZ T FBORA LI, T IHIM IR o fo 38 F K3 i ) d i
AEHEZFEHARRBEESH O, RIAEHA R BHFL20245 23K 5
HRAAFIRE M, EAEIARR LASARF LhE LKA,
R A K@ RAGIFLIEEFRR AN EELEAS. HE6H148, WTI
JR A ATB.A5% TLIAR, i 4F /R MMM 4& #82.62% TLIAH .

B RN

LATH S KR T 24 1. #A R KR, MEZFEAHME LR,
EAREVAFUT WAL T A B R T, s PALA B AT, R
RELLTR. EABEY. Z £ KRS, 2. LFHHEk, i
XM FE, R, Fl#b. 3. HALIMR, 2Xiiddgls
. BT, BEBBFHIHREAIRG. 4, 1M, ZX
KERBHRE. HABBE., BB, 5. RURIk, ENXEILHE
Fr R, XAERA. =X, BRI, 6. KARKIRG. &
NAEZERAR., 2RERD. RLIH. LEHFK.

R AL TATL “HE” HE,
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B ARRT
RiaAs R 5, ®RAAMN, EREF T
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SHANGHAI SECURITIES

B X
1T AT B e, 4
1A FF LR BT T 4
12 ANFEAE BT Tt 5
2T B AE AT e 6
2 M AE LT oot 6
2.2 AT FE AN Z LT oo 8
B B BT s 8
B 3BT T oot 10
LN R 10
A
B A7k (FF) FRIRIE e 4
B2 AT (FPF) FALEEBE ..o 4
B 3 T oA A e 6
B 4: 98%BBRMAE AL oo 6
B 5 BREMAEAL e 7
B 6: R HMAAEE e 7
Bl 7: SBS A AR e 7
B 8: FABMAEAL e 7
B 9: RI134aMAE AT oo 7
B 10: NABFAAE AL oo 7
B 11 BERREAET e 7
B 12: BB AR R e e 7
F3
k1 3E—FEmT (F4) ZFRBATTAE oo 5
22 IFE—FEBLT (F42) BT A o 5
%3: BRI ZRNHEERBITE ..o 6
24: TE—ARIERMEEBITE ..o, 6
£ 5 RIS ERBEITE oo, 8

W % &4 B # ? R £ % F #



0 TR

1 THTHEAR

1.1 47 A $HR

T £ —JF (2024.6.10-2024.6.16) , Hahie T4 & ke ha A -
0.75%, 7 i 300 #5& Kk Mg A-0.91%; bl TAR R FOF IR

300 454 0.16 & 4 &
B Ak (PF) &K%k

6% -

4% A

2% -

0% A

_2% J

-4% -

_6% J
&5%MHE$HHM%%$$@$§FHHE%%&%W¢NN¢M%1@
PEHPEELE R ERAE BRI HINLNELERBERN P ERHERENY

= BEERBHE Ri REFESKE SERK & @iIiEoEHE
e HMK 8H o T 4R oK e i e K X
BHAEE: Wind, _E5EiEEFEH

dE—R, AT THLRRENGA: RAd R
(5.83%) . BM# (4.77%) . F&A+H (4.59%) ; %
MR A shak (7.56%) . BEABLT (4.77%) .

o (-3.32%) .
M2 AT (¥7) FHELHRKRE

6% -
4%
2%
0% -
_2% .
-4% A
-6% .
_8% .
-10% -
AP QELAXEREHEAAEEAHSEEHERRAQAEEEENEHR
ﬁEﬁ%%EﬁﬁﬁﬁﬁﬁﬁEﬁ%ﬁ%%ﬁ&ﬁ@ﬁﬁ%ﬁ%@ﬁﬁﬁm
EEEER ®WH METHPRBERN FKECR Py o g3
€ OHE OB HEH I KEIX I = o
R 2 22 2 BER 5 2
& o= g X i i 8 )
g
4«
FAAE: Wind, _EiEF5F 57
F A

W % &4 B # ? n £ %
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SHANGHAI SECURITIES

1.2 MRAHHFL

FE—F, ATk ENMONRA: R KY
(48.93%) , ®KIHH (23.63%) , BRHIH (23.26%) , #

RaAEHY (21.31%) , RAAE (19.15%) .
1 3x—AEakT (FE) RETHAR

R BE AR %
301036.SZ IR 48.93%
300398.SZ RPUA A 23.63%
000859.SZ R A 23.26%
301156.SZ £ R A 21.31%
688603.SH RAFHE 19.15%
300806.SZ Hrid 5%, 16.74%
300538.SZ ) & A 16.73%
000677.SZ e X &R 16.31%
301395.8Z A= fZ# M 15.64%
002632.SZ HHA AT 15.31%

BHAEE: Wind, _LHEFEFEH

dx—F, A IxwEMONKRA: LfaERA (-
1M.72%) , k&5 (-10.26%) , #HFFEH (-9.90%) , A=
A4 (-9.63%) , FRWL (-7.48%)

%22 dE—A sk (F45) BT+

RA B & A AR i
002601.SZ VREE L -11.72%
834033.BJ ) & -10.26%
002496.SZ ¥ E 1Ay -9. 90%
603077.SH Ao IR A4 -9.63%
600227.SH 7R XA -7.48%
838275.BJ IRF A -7.04%
831152.BJ B IA -7.03%
000893.SZ I 47 B IR -6.79%
002440.SZ By gy, -6.76%
301090.SZ 4208 4 R -6.75%

HFHAE: Wind, _L#EERTEA

W % &4 B # ? R £ % F #
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2 LI S A A

2.1 &%t

AR AV TR AE B o0t 69 = o4, B Bk i HE G AT A8 7~
SR T =M (8.80%) . #ilk (6.97%) . & A (6.79%) .
EiREmE (5.19%) . SBS (4.48%) . JSAEAT £ 469 = i A
A A ((111.29%) . R134a (-8.82%) . Jn&F (-6.58%) .

k& (-5.58%) . ##4E (-4.85%) .
%3: 3F—RARIESNEHKEITE

PGS J a3k 2024 £ E A
T4 8.80% 54.55%
BB 6.97% 11.54%
& 6.79% -8.41%
B Fr % f i 5.19% -4.93%
SBS 4.48% 15.70%

FHAE: Wind, BNAE, LEERFEA

24 $EF—ARI MR BTE

P JE Ak 2024 & E 4
g -11.29% -19.12%
R134a -8.82% 12.73%
R BT -6.58% -6.33%
BE -5.58% -2.22%
B (Lag) -4.85% -3.92%

FAEE: BIEE, Wind, _EEIEXFEI

A 3: ToHARtd B 4: 98%HABMMIE A Y
16000 TS (5T/mE) B
1000 9B%RER T AL (7T/1E)
14000
900
12000 300
700
10000
600
3000 w0
5000 100
300
1000
200
2000 0
o
zn‘l’glm/nz 2019/10/02  2020/07/02  2021/08/02  2022/01/02  2022/10/02  2023/07/02  2024/04/02 2019-09-01 20200601 2021-03-01 2021-12-01 2022-05-01 2023-06-01 2024-03-01
HHRE: GIBF, _LEIEXFLA FHRE: BIEBE, FEIELEFEA

%%%Mﬁ?ﬁﬁ%f‘éﬂﬂ
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SHANGHAI SECURITIES

Tk B4R

A5 REAMBAY

B 6: &xmmktd

aRaHHSH (/)

10000
M (7T o
3500
3000 e
7000
2500
6000
2000
1500 oo
1000 o0
500 A 000
. s Tk oo
2019/p1/02 2020/01/02 2021/01/02 2022/01/02 ZUZ‘WNZ w 2024/01/02
-500 1000
-1000
2019-01-02 2019-10-02 2020-07-02 2021-04-02 2022-01-02 2022-10-02 2023-07-02 2024-04-02
HHRIE: FIBE, LBFIERFILA BHRE: TIBF, LHFIERTFEA
B 7: SBS hikAH B 8: AEMAEAS
oo SBS AL/ 1800 Seamimsh (o/mk)
1600
16000 1400
19000 1200
12000
1000
10000
2000 800
6000 600
o0 400
2000
200
o
1029/01/01 2019/10/02 2020/07/02 2021/04/02 2022/01/02 2022/10/02 2023/07/02 2024/04/02
KHRE: GHEF, LEEXFLH HHRE: BIMEF, LEIERFLA
B 9: R13dafi#A# B 10: JRETMAEA S
18000 IREFER M (FT/vE)
so000 R13datiimsfh (5T/6k)
16000
14000
12000
10000
- 8000
10000
6000
1n:etn1mz 2019/10/02 2020/07/02 2021/04/02 2022/01/02 2022/10/02 2023/07/02 2024/04/02 4000
2019/01/02 2019/10/02 2020/07/02 2021/04/02 2022/01/02 2022/10/02 2023/07/02 2024/04/02
HHRBE: TIRFE, LAHEERTLA KRR : GIEBFE, LEIEXFIA
B1: REHELS B 12: #E2NHAS
3100 RETHHMN (7T/0) o000 wRATHI (/)
oo 500000
2000
300000
1000 oo
500 100000
L]
2019/01/02 2019/10/02 2020/07/02 2021/04/02 2022/01/02 2022/10/02 2023/07/02 2024/04/02

o
2020/01/10 2020/10/10 2001/07/10 2022/04/10 2023/01/10 2023/10/10

BAHRE: Tl BE, _LEIEETLE

HARE: TIBSE, LBEIEFTEA

* ¥ 2

lﬂiﬁ?ﬁﬁ%ﬁﬂﬂ
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SHANGHAI SECURITIES

2.2 I £ %t

A5 WIS ERSLITE

A AR
JR &% BDO #r £
VR £
DMF #* £
PTA #r £
ZRBBAIAN £

J a3k i@ 2 AR JE
85.94% FAAK (PO) Hr£ -17.27%
62.05% R134a #r £ -16.31%
21.91% TEBHE -11.07%
17.28% PEH £ -7.72%
8.31% TERM £ -5.26%

BHEE: Wind, FHEBFE, _FEEXFEA

3 TENMNEAHE

7 %A% (600309.SH)

N KA AT I LA MDI EE 2R A feey L, IR
N e)4ai Tk A MDI X E L B A T = fEA 40 77 v/ £ 80 77 vk
IRy e, LR RAS K, TEIRAATH 221 1C
o LR B EGHB AR, Frit— IR 5] R ABR AR
WEF S, RANEIE P YIRS

NG 2024 F—FERABART F %S E 136 Ak, 45E 131
Tk, FIAEMRN 1,750,179 FT 4 GRAEFZ&H~ZE 139 7
wh, SE 134 Zvk, BEFF Sede LPG W 5 F A EMA
1,851,368 7 L; #HmiLs & RIMA AT =& "E 47 Tk, 4
2 44 7ok, FIAEE NN 610,504 77 o

%% (600426.SH)

O ) KA BTN AR B 6N, BUEARTE 17 LR
Jie R AT RACH S8R B B 20 77 v/ SF = SLER R B o Bl R AR AL A R
FEERESG, WF AR REE 20 ok, & F RO 4287
b, JEIRJAH 13 ANA; 20 Feb/F BRI B AR A, HFF
LB 20 Trvk, XA 13AA .

EfLEE4 (600160.SH)

BRI,

£ %%k (603505.SH)

BRI,

A= (002254.S2)

B RRAT N,

L

A

T‘%%l‘)&l}i}iﬁ?ﬁﬁ%
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SHANGHAI SECURITIES

HeeAtH (300487.S2)

S Oh & AR

b FEA (002810.82)

N 8] KA AR IKE & 3T T 8] 8] 0A 6 48 1AL T TR 8] 100%
R & M A R DA RN 8], Aok B B ARG 8] R L — )
HF AR AR T 4451.51 F o

%% H (605589.SH)

SR & AR

K8 (601058.SH)

SR & AR

BB (002984.52)

SR & AR

i

A

T‘%%Jbl}i}ﬁe?ﬁﬁ%
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Tk B4R

4 FZFTEX

LATH S K E T 24 1. ®AFMR., MEZFAHK

R, ZRAEFT LA ER B E KRBT, MAEFTRAZ
%&J:W, ENRELETR. BB, Z £, KRBEL.
2. ek, A EEERAFE, HRG, FhHM. 3. B
IMk, ERXEHFEA. FHRIT. XFRRFHIL IR
IR 4. HIsHE., BN R IR, ABB. BB,
5. RMMk, BRXEZRFER, TR, XKEHA. =X,
MR L, 6. KARKIT. X EZERMAR. 2REH. &
LA, LR

BHEAMLTITL “HE” R4,

5 M&#®T

Rz, ERRARMA, EALFTIT
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2H7IF 7 A

HHE LA P HIEA LSRR THIEART FATRIM YT L RERY, ADBATWRLEE, B, B0k
h AARE, FRERERANRE LR AR, /KFW. &%m&%W%%mA%é,% B ALAT 5 =
FHRERF R b, EEFMGETES AR EAMEFHLKRES S LI L AERAZMX.
28]k % KA

AN B B AR R AR Hh ke 4 A

BRIPEAEHIFRRE L

BEREIRG:  AVTTEETIRRR b — I RA A ARAEN A A B R (3) AT ARE AL 6 A
M S AR TR % A R R Ak

EAN Rt R K55 T 2R 4540 20% A £
W MM F K 5% T A R 454 5-20%

Pk M FIFEA-T R 455 25% 2 18]
B B E I35 T AR EFH 5% AL

AR BT EMAFRBRLEZGTH, KEXNBELEIALLERGEXLHINF
P, RFLRE, Bk KM L EL H P HTIFA

47 3k 42 R - PR H TFRIER PO F - AREAERBIT LA L EREG R (R) BE P R4T L AR
LB 12N AGERBFTLEHASTRATHELERHENGE &,

Wi Tk K@ ALF, Mt &I T R 2 A A4
Ll Tk Amfar, raxt AL R A A EIHHET
B T A AEAK, TR TRAA LK

MRIERT G EEAGHG: AT IH PR 300 580 A4, BT HAEEHMAN L E, FT % U4E 500
P LRSSk S

BRI

TR EF A A K R R 691 R AR B FAFRARAE, BFH SRS RBAMAEAB PR LA T L £ F. AFR
HERRNGZATIFRAR , BT HELIERO LI TAANEIRFL . BFH 2R ERIRE, AFRRLER
TR & 515 8, BFTH IR AP 69 35T 3 BICRASA GG 547 5 H) 15 .

ZAEHR

o ANE A RBEAKEARERDML A E

Fo

AAREMAE AN S FTE, AN ARERE — A, REH BRI, TP NG TG LIRS L THE
MR KA ZH. SIRREH. BRI ANR TR FIRE, MEREA LEERA RT3 5L
B, BARAFA ARERAT AT REGF]I R M A2

B BRETTAELT, A8 RE XK TR FHRE T B RN S B KATWIER RO RITR S, TH

AN S RBE RS R S A 2R S

AMEWEERBT AT, AN ZHRE LEMAE, TEERTERETMEEMRIE, ARETRQGT

A F AR AN 8] T A AL L B FIT, KRG TS A9 IE R RAL ARG 9 4s . A RIITANT

Fe Tk AAERARRAEA B )G 69 RIARIE . ERREH, AN ST K5 ARETBTA, & RRIEN T2

Rdo A S RRIEAIRE PTG ERBFERITRE. RO, Ao s 3 RREPT 12 &T LT K E 8 4269 BT K

BB, BAH LS AT RIEA R KL K

AREFHAZAELRELSE, FARMRE PRGN ER . BEMFLT, KNS, And] R IRXEIM

7}’(1‘%3&%’1"%#"‘3}?%‘] AEBFTHD» FHITME, WIS AR A RIS b AT A S P73 BT R R A
P& WM TR R B AN AN R TREXBEIME K.

THARE, BEFER. BTHEREEAREEA BT AT E—SFRE, LRE YA ARETURR A TH

FIB

HHLEEEREEZF W 11



