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‘ TF SECURITIES

WRIEGE

2024 55 6 AR . ERHBNHWTE?

1. 3RS BOEETE, FetRBiERs, SNRERR]

1) ETHEREMNMENES. 8ZE 2 B 16 B, £ESEION 1519 7t/kg, BEEAR (2B 11 B ) EAEHE (BXRE );
IEEMPENRERT L3k, ZHMK Tkg (FEMIBIKE 400-500 To/3k, BEHFAEEILIRHRERE, HENE
h, TR ER. BEETRBSAES, BESMIEREHET, WESFKFFBRD, MEBEIHIRLD, A%
AT, FETHESRIESITUEEERWN, RIB Mystee/SOIEIRER, 24 £ 1 BRASBEEIBIRLLS BIH
-0.56%/-0.90% (23 £ 12 B-2.09%/-1.93% ), EREIETEEHASTHHBERXSE, MENRSBUTIFESR,
HUEATIE DR, FREEHEE R,

2) (EEEHMENAL, EERRNEDE] M 2024 FI9HES, HEFEERI 3000-4000 7o/3k; HAFE. BRRMD .
IRECARD . REEK 2000-3000 7o/k; FIHLE. K. BAM. REEY. XALR. 545 1000-2000 7o/3k;
KIPER. BREVET 1000 7o/k; BELEHLENEESXE, SRLIHERNERE Lk=E (HIEHLE 2
B8 H). L, HEIMER, [P EE. MK ], KEEERERRY .. BRRMD . EIRBIKTRFE; /N
BENERXE: £F5RG. ERRY. BAME., FiRE. XEEY. RER, RRECKTHRRIER. XHE
B REER. £HKE,

2, Bk [EEENEL, ENERERENS!
1) I BRBHE BT, ESERSFKEERE 2 F, RESAARBEESE.

2) EHHESMH T, IEHSEIRNEE, FERMIZE, LIRMRTIRE. 82 B 18 H, WRERK amik
IR 5.2 75/9 (RXEHE), WERFNTIRN 45 77/3 (BXEHE), 55T (28 6 H) EXFFE, EBMN
EIRMNFRRE, &2 B 18 H, WERKEESHMN 7.00 o/, SEB=RWETRE (28 2H) EXEF. (#UEXR
R: RBEEPBARE)

3) BRGFMLEEIRIR 3 4, FrRgRSsEAM. BASIMRROEMN, EMBERFHRIMEIEERK, MEAS, RO
A, BMEBZEE! it [ 2RER ] ( BBEMEETE, SRRERERIEEK, MEECTHEREXE), &
W | FBERD | (RBRBERLE, 09 BERE). | RMRY | (BRABE, Mgeks ). [ RERK ]
( BSFREMAL AR, FREEEEE ). [ =R | ( BSFEREBIGEK, RINTERRH) £,

3. G ArR, EEFEEREE A -LERNEREAER; SRR, EMmARRIFREANZE]
1) [ERMRRE i [ IEAER | FEERTTREERN, EASHESSAEH! —H@E, BROFESRIEKE
HE, EREHAFHROENNT, BAEEH—SRA, EEMEHMRERSF, FUHSKEMRERERES 2
BH—SNE; B—HE, B8N, AEEH—SRERE. &5, SEMNE, BUAANSEKE, GELIBEY
&, INESSREF.

2) SRR R FHFREFBREERERCE +EENBRERET, BETHRNEER, GEEEMEE" B
HEH, ST T ARKSE] HARERAE, TRIHERERIN SN EBEG, EERRIKRIBHAR
M2IPERT, BEREMSTUARE! #7F: [ RN | (REESHRLL, FREHDSFTE ). [ReiEw ] (3
smpEEm sk, OFRm ARREME ). [ £RH ] (T, k. T2, BEBEWE). [ F30 | (Ax
S+ TR EEAR, WSEEERHEIEK ), BT [ REEY | ( SEEANRNEF RGBS
i, BYREITHARRMAKZE ). [ E2REY | (SHRUEGTRERT ).

4, MUEIRER. SHEHTE, RUIRESEEEEIEEXEEAESE

1) 2024 £ 2 A 5 H, RIKREHBLIGRERRENFESHENEHESH LESLLEREMRWFKRERM. &
WogilE, BEEERSFASEIRIETREERZENES, IEGRERRAKRE ‘SXIUF" h; ReXER
ABER, REXEREFRA. BiIAR, BEXERAEEXMTESEIAEAWIER, HENREEEY
ERMESD. TREZEAEST, BERERNBEFEHE, EUEHAHRE, RERRAMEFENATE
EEEERMHIREEERLE.

2) AR (BZE2 B 16 B ) CBOT XEMME T 0.84%, CBOT EHKMIE TR 2.91%.

3) ExiEE: T [EFSR L [KAeR | [Zi5fll | [ ZRER ). @RE.: [ #iFF | ( SHITEKREES).
BT OMIE: [BERREK . @RI TK: [ XETK]. ©HIENT: [E&2 ).

5. iR EF-REREIEE, BYREHOBESREE]

1) EFREEEER, EhASErRESERK. RIEENEERAITNOHE, =8l 1 BEEMTRHHT
1B 1. MERE 5. KTEE 1. RERE 2. meatyway [UFIBFRFTRE 3F. Wanpy IIEERTRE IS,
RERE 5B,

2) BYMERBOELSE 7 MEREK, EEHAORBSE SXHIEETR, TSEAENERIERTER 12 BREA
EROA/TEIEO 8.1 1275, yoy+21%. HFXIEELMARTHO 1.46 1278, yoy+96%.

3) WAVAA, HEBWEFENRRE, Er-migiRctiik. ExEE (REEY | (PBRG | [FERS ] £
REIRR: BERRE; BRRE; RPEmnERs); RinXs; #O%a.

TR
2024 %02 H 18 H
REPR
TP ST AT (HERRTLR)
LRFFSR mF K
e
=37 baxinlil
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R paxian il
SAC HHERIRS: S1110519070002
chenx@tfzg.com
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SAC HMIERSRS: S1110520110001
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1. EREWRIR : F N EEFEARE, PR R WIBEIFEL, EMFIERIR |

1) ETHEMENRAUES. &E2 B 16 B, £E%IEHM 1519 Jt/kg, BREEH (2 B
11 B) EXEFF (B5RE ); IREMPENMEF/A Lk, oKX 7kg (FIEMNIEFKZE 400-500
To/3k, BELFPEFRLIHFSEER, HEMES, HIHNRER. BEETREE
ANBE, BEESMEIHEHE T, BEFKFREL, SWRERITHIEL, BEWHEAT,
ETEEREHTTIWAZRER, RIE Mysteel/ BEIHURER, 24 F 1 BRASREERIE
REE S B 79-0.56%/-0.90% ( 23 £E 12 BA-2.09%/-1.93% ). EEEIET BISHAZTIEREE
RE, [RIBNHSEUTIIFESIR, MEGREDE,, FRektHETEEL.

2) (HEEIHEN, EERMEME! M 2024 ELHES, HPFEEXR 3000-4000
osk; FAE. WERD . IBEKRD . REEXK 2000-3000 ju/k; FHHE. K. E
Af, REEY. bR, 585 1000-2000 To/3k; KIBEMR. BKEYKT 1000 7T
/3L HELEREENESXE, SIRYHESNBEEE k=8 (EELE 2 B 8
H). in89LE, HEIMER, [RRBEE. Mkt |, KESHERKRD. WERG. H
RENKEHHE; INEBNERXTE: K. EERK. EAM. fihF. XBE
Y. MKREHR, RENCKERRIRER. XPEm. REEKR. K%,

2. BIRIR: fHEEHELN, EMEBRETS!
1) ISONERBIATE, EIGIERE FIHERE 2 F, RESRGATERER.

2) EPHESMNETR. ITHSEIRNEE, FEGBIMIEE, SCRMRPEE. ik 2
B 18 H, WHRXI @mREERMN 5.2 70/33 (BXBEHE ), WHRF/IN RN 4.5 75/33 (B
XEdhE), 5&Ta (2 B 6 B) EXFF, EBMKRIRNTEE, &iE2B8 188, WEK
XIHELIIMN 7.90 T0/ A, SEBZ=RWETHE (2 82 8) E85F, (HERER: =8

EE PIBARE)

3) BXGFVEERRIR 3 F, FERERIELEML. BASIRMROER, BEMBERFISRIIE
ERX, ¥FE s, ROXEX, EMECTE! 5if [ 2REE | (B8EMHEETE,

EmRRIREIE, AEENMUTHEREXE ), BKE [ FERY | (XBASER
b, 909 EIZEE ). [ BAIRM | (AmAXSHE, Migdls ). [ RFER®D | (A8F
TERRAAER, FREEEEEM ). [IzRM | ( BXSFIERBIGI, RINTELAIRF)
F.

3. ]G ERiRR, EREFERERRHHERESEE
KEH; apRiRR, ENHARRIIARFZE!

1) ERMRRERER [ BAER | FEEAMFREEN, BENSHERSXEFH —Hm,
BAROMERREKTHEE, ARESTAFRTRNENNT, BUNEEH TR, &
BRIRRIERE T, HEXEMHRERESMBHE—LOE; 5—7HE, 88,
RNERH—LRERE. B75. SEME, 2UMAEEKF, BRSBTS, NE
HEaRE.

2 ) SHRIRIR : SR T TR EF R B REACE + £ FABKRESRET, BEHNEHE
Ko BEEEIEE mED, S0GE—SHTFTRKTE] FARRESE, T8Ik
BREERERN SN BERE, EERRIKNEERNSITES, BERENSRIRERE
e [ Pkee | (REBRFREL, Fa&hBxe ). [Ratey | (BEReEEk
3k, RO mh GRS ). [Emikm | (Tlkesk, k. T2, REBEWE).

BT | (AR F=RT+EHAR, WHRAEFEEK ), BT [REEY ]
(BEENNRNEFNIRREELELSIEIR, BYRRITFFARKAIK=E ). [ BI2EE
9 ] (IRCERERED )

BHWHIRIEX 2 fFHE B REF IR R EHA 2
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4. MIEMRIR: EHEHTFTR, RIRSHBERRESXERAES
2

1) 2024 2 A 5 H, RIKNBRUERBERARZINMFEZAENEHEH LFSLE
FREMRIFWE . 2IGRE, BIEEZHEFNARNRIEFEERERBRIES,
IEMREMRARE “ZXIUH htk; REXERABER, EBHAERE~RAH. &
1TA7, BEZRERXKEEARMHESEIFAEBUWHNE, HEMEBEEZERTR
£, ERAZEAERT, RERERBRFSEHE, SUEHHERE. BRERRA
EEFENATEEAZREEMUMHIZEIGRRNE

2) AFE (#ZE2 B 16 H) CBOT KEMH&TIE 0.84%, CBOT EHKNIETEE 2.91%.

3) B OfF: [EFESH L [KIER | [Zishl ] [ ZRESH . @KRE: [
FF | SHITAEKSES ). BKTE: OMiE: [ FEKE | @RITK.: [ KBTK |
GimpEnL: [ EE= |

5. BWiRIR: EF-mEFRiER, BYRmHOEBRFEmT

1) EfFmEFEEE, EHAaErmEERRK. REEYEERRITOHE, £
A5 1 BEEETRAMTES 1. WERE 5. ATRE 1. AERE 2. meatyway I
JBERTRE 38, Wanpy (PIEFHTRE 3B, REEE 55,

2) BYBEREOELE 7 MEBWEK, SEHORLSIE! SXHEER, TE8EN
BRIERER 12 BEREARTORTIIMEO 8.1 127T, yoy+21%. EFIIEETIMA
EmEO 1.46 1275, yoy+96%.

3) HPANA, RERBYMEFEDHLRRE, BFmBlEERE, ExER [(FREBY ] [+
BRI | [RERD ] F.

6. Rl HRZFEI

B ZE (2024 52 B3H-2024F 2 B 9 B ), RMHGEITIL+3.61%, REFER 300
PIFEE. FIERIET DI +5.83%. +4.97%. +9.49%, PNEREH, FKIBFERINA. IHLE
E£Y+21.41%. IKBhSI+17.89%. ZFAT+16.98%. ERSR}+14.99%. {IIZARAD +14.60%.
KAb&K +14.13%. FIRRHY +13.80% . ZHHEERF+13.67% . RIBIAEY+13.33% HEK K +12.70%,

BHWHIRIEX 2 fFHE B REF IR R EHA 3
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1: FEFIRRAEMIEES (%)

25 1

21.41

20 -

1499 1460
: 1380 1367 4333 o

TwEEY el B BWRER liEkty bR cheilh ZEHES Rer SRRE

BEBRIR: wind, RRXIESHZRAT

*1: RUIRFAWSKRBETERER (%)

13 11™A 31™H 6 1H 14
PR 300 5.83 2.40 -6.82 -1545 -1745
IRUERLFE 9.49 -1.42 -12.25 -20.52 -25.59
LiEERE 497 -0.75 -6.11 -12.11 -11.33
R 361 -6.74 -9.65 -17.45 -25.33
FFEr= 7.36 -4.15 -18.67 -26.52 -33.85
IKFEFR5E -6.18 -24.16 -26.02 -33.15 -29.44
Rk -6.84 -2213 -2062 -2333 -25.70
kst 470 -9.79 -16.31 -21.96 -3593
RHT -268 -6.16 -6.89 -10.11 -7.83
I T 418 -8.27 -16.45 -28.97 -29.70
FrIE 3.50 -2.88 -1.55 -9.79 -19.17

BRSEIR: wind, RRIESHRAT (iF: MllahEDsE)

6.1. XF LHRATIERRS

1) iR 2024 £F 1 BEFREEERER ): D8~ 2024 £ 1 BHEHERIG 9989.08
BR(&FES, SRMNAE ), BEL+16.73%, IREE-3.52%; W 27.85 27T, BEL+17.21%,
REE-7.32%, ZEIBHEMN 12.65 To/AF, REL-5.10%, FEEL+1.28%. @¥EF=5: AF) 2024
F 1 BHEHER 263.74 Bk (BEEMEER ), RL+66.18%, IREL-11.10%; WA 4243
27T, [ELL+53.29%, IREE-7.90%; EIEHEEIMN 13.76 7T/, [ELL-6.59%, FREL+0.44%,

2) #HFPE (2024 £ 1 BEBHEBERER): A5 2024 F 1 BHEEEIE 17248 Bk,
REL+17.05%, EIEL+33.59%; WIAA 21.59 1275, TREL+17.98%, EILL+5.27%; EmIEHE
M 13.30 7o/, IREE+1.84%, [EEL-10.68%,

3) K (2024 £ 1 BERYEEGR ), 2024 F 1 BEEHEE 1332 AL (HHERE
731 B3k, (P38 559 Bk, #3E 042 Bk), BEELEF 165.87%, IREL EF 34.14%. HE
W 1.36 1275, EmIEHEEIM 13.46 7o/, BEEETEE 5.94%, REL EF 0.61%.

4) wBXREAD (2024 FEREHBEEITE): ABA® 24 FREHRCEFITRIER, L
2% 3745 BN S (EREERSEHIT 13 A, IISEELHI 0.8% ) 3400 T REHR
W ( GEBEAS 2.0% ), 1T8UN 29.96 To/B% « ARITRIA—RIEE T, TREBNE; @ (2024

BHWHIRIEX 2 fFHE B REF IR R EHA 4
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FRTIRFRITR): ANTEH 24 ERTEFRITLIESR, MEFREE 1.35 127t (M 678
B, HERA 04%), RERBATEM, ZiEM&A 19.98 T/, AXIHRISINES
BT 750 A (HpEE, U=, SERFBIT 15 A).

5) mEER (2024 £ 1 BERHEEBERER): 2024 51 8, ABHEEEIE 17.19 Ak
(Eep{3¥ 079 Bk ), BILLEF 27.71%, IREETEE 3.32%; $HEWN 2.48 27T, FEELIE
1< 37.02%, REGIEK 1.64%; B RIEHEIM 13.50 Jo/kg, FIELTBE 4.93%, TREL TEE 1.75%.

6) MERL (XTFREIWATRGHHBRASEREW)): ATNEREERESEWAT
250-500 5% ( SEBIATIREEZA 0.99%-1.97%), EIMSE/ 5000-10000 BTt ( ETR
88 ), 2024 F£2 B 6 HATBERELE T AXCIWHZER, B 1057 FR ( GATRRAE
0.4173% ), [EIMILENS 999.8 BT,

6.2. FEAl IR
6.2.1. &3

& 2; EREFUESIATNRER

2024/2/2 2024/2/9 FELE B  FHESKEKIE

&R

Hep. B8R%ERSEH (7T/kg) 3.69 3.67 -5.90% -0.54% -1.08%
&M

Hep. WHEZRE (7T/kg) 1427 15.60 9.24% 9.32% 9.63%
¥R (7T/kg) 18.97 20.93 10.27% 10.33% 12.65%
=7 (o/AF) 31.07 33.67 -10.72% 8.38% 66.68%
% (Ju/AR) 29.84 29.86 -10.06% 0.07% 0.10%
SERIEL

Hrh: 3ERIEN 3.86 427 12.96% 10.62% 11.78%
JEIRELIN 597 6.63 29.24% 11.06% 17.76%
REERRETEEE (5k) 4158.00 4142.00 -5.65% -0.38% -0.38%

BEBRIR: RICKAER, wind, BEEE, RKIESHRAT (FiE: 2024 2 B 2 HEeZEEREFIEE 2023 F 11 BEURE. 2024 F2 B 9 HeeEEBREFEENRN 2023
F 12 BEER, ZFRMEEERAR . o, EHLN . BIRILNEIRERE, BEFLALTETHE, HURIREN, ELFRLERESR)

B2 BERIEFEE (L)

3; ZBEME (Jo/k)

4800

4300

3800

3300

2800

2300

1800

2020-12
2021-02
2021-04
2021-06

2021-08
2021-10

2021-12

100.00 -

90.00 -

80.00 -

70.00 -

60.00 -

50.00 -

40.00 -

30.00 -
20.00 T T T T T T T T T T 1
T o 0 0 o (=] [X=] [X=] [t=] (=] o o 0 [X=]
NSO 0O NN OO N L R~ B~ B B R B B B
TIIITITSSIS LS 8 82 8 38 3 8 2 & 3% g8 o 8
NN NN AN ANOO”D o onon on on T T T 1 T T T ] T 1 1 [

o o O O O O O O O O

(=] (=] o (=] o o o (=] (=] [=] (=] o o
N N O AN AN ONON AN NN AN oY ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~

BRERIR: RUCRNER. RKIESHARA (%1 EXERTEERNMMIEE  BRRR: FEBMFN. XRIESHRHT

HE203%F128)

4: (FEMEES (F3/2F)

5: HEPSENME (Fo/AF)

BHWHIRIEX 2 fFHE B REF IR R EHA 5
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43.00 -

125.00 -

38.00 -

105.00 -+

33.00 -

85.00 -

28.00

6500 1 23.00 -

4500 - 18.00 -

25.00 - 13.00 -

5.00 - r r r . . . . . . . . 8.00 T T T T T T T T T T T \
S Y 8 9 8 g 8 g 8 g 3 g 03 R I T T T - T T
S 283328344833 s&83g2838283 3
- - — — o~ o~ o~ o~ [22] m m o <t — — — — ~ o~ o~ (o] m o m m =t
8 8 8 @ 3 8 8 @ 8 8 8 @ 3 8 8 8 o 8 & 2 88 & 8§ 8 o §
[a'] o~ o~ [a'] [a'] o~ o~ [a'] (o] o~ o~ [a'] (o] o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ ~ o~

BERE, A, wind, KRGESHRET OF: PENRIRERINES SRR, B, wind, ERIESHRA
15kg {FHE LN UE )
B 6. T@EERNME (75/2F) B 7. £EERRSHNEESR (Ft/aF)

60.00 - 4.20 A

55.00 - 4.00 A

50.00 - 3.80 -

45.00 - 3.60 A

40.00 - 3.40 +

35.00 - 3.20 A

30.00 - 3.00 A

25.00 - 2.80 A

20.00 2.60 -

15.00 . . . . . . . . . . . , 2.40 T T T T T T T T T T T 1
5 8 g g8 88 88 8 8 8 8 8 &S &8 § 2 2 8 8 8 88 &g 8 8

BSRE, BAAI. wind, KXGESHZRA BRRE: PEEREER, ERIESHRAR
6.2.2. BI= ik
% 3: AEFEIESHENEER
2024/2/2 2024/2/9 =354 BRtL
Y
Heh. BBESER (JT/mm) 3.84 3.82 -5.91% -0.52%
2|
Heh, (IRH#HRIEHE (7T/39) 4.40 4.80 20.00% 9.09%
WFRREREHE (7T/3) 450 490 16.67% 8.89%
RS2 (7T/99) 4.00 4.40 22.22% 10.00%
FTLNFISE (7T/99) 420 450 -29.69% 7.14%
LLZREESRSE (7T/3)) 4.20 4.50 -29.69% 7.14%
JIraraPERSE (7T/39) 4.20 450 -29.69% 7.14%
10
Heh. WRE#S (7T/F) 405 4.02 -17.62% -0.74%
umHE (7T/r) 4.00 4.02 -16.60% 0.50%
BEBA=EM (7T/AF) 16.50 16.50 11.49% 0.00%

BRSRIR: RURASES, BHRTWN, B, FEERLnS, RRIESHTHR

BHWHIRIEX 2 fFHE B REF IR R EHA 6
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9: REBRBEEE (FE)

8: EBEFLEE (FE)

—ET R

—at

—1r —REHET

—aE

200 4

- Lé-10-¥eoe
Fle-LL-€eoe
- Lé-60-€20¢c
- Le-L0-€¢0e
- L€-50-€20¢e
- Lé-€0-€eoe
- le-1L0-€coc
Fle-LLl-¢eoe
- L2-60-¢c0e
- Le-L0-¢coc
- L2-50-¢¢0e
- L2-€0-¢eoe
- lg-10-¢écoe
Fle-LL-leoe
- Le-60-Leoc
- le-10-lLéoe
- le-90-1¢0¢
- le-€0-1¢0¢
L2-10-1L¢oe

4500 +

4000 -

3500 4

3000 +

2500 A

2000 4

1500 -

1000
500

- le-1L0-¥e0e
-le-LL-€coe
- le-60-€20¢
-le-L0-€c0e
- 1¢€-50-€20¢
- le-€0-€2c0¢e
- le-L0-g20e
-le-LL-¢coe
- le-60-¢coe
- le-L0-220e
- l¢-50-¢20¢
- le-€0-¢coe
- l¢-10-¢c0e
~le-LL-1e0e
-lé-60-1e0e
- le-L0-1e0e
- 1¢-50-1¢02
- le-g0-120e

150 -

100 -

50

Le-10-1coc
o

BHHIEE

BEERIR: PEERIbS . RNESHRA, (&1 LBRBER

P4
=

BRERIR: FEER S RKESHRA, (& BRSEERNSIEEN

ZE2024F018218)

#MZE2024F01821H)

- Lé-10-¥¢oe
-Le-LL-€20¢
- Lg-60-€£c0¢
- lg-L0-€20¢
- Le-50-€¢0¢
- Le-g0-g€¢0c
-lg-10-€¢0¢
-le-LL-geoe
- Lé-60-2¢0¢
-LZ-L0-2¢0¢
- Le-50-¢¢oe
- le-€0-¢coc
-Lé-10-2¢oe
Fle-LL-leoe
- Lg-60-lcoe
-lg-L0-12e0¢
- Le-50-1¢0¢
- Lé-€0-L20ed
Lé-10-Lcoc

11; ARAGENE (7t/3)

o

- LZ-10-¥¢0¢c
-le-LL-€¢0c
- LZ-60-€¢0¢
- L2-L0-€20¢
- Lg-50-€¢0¢
- LZ-€0-€20¢
- Le-10-€20¢
-le-LL-¢coe
- LZ-60-¢c0c¢
- l¢-L0-¢c0¢
- L¢-50-¢coc
- Lg-€0-¢coc
- L¢-10-¢coe
-Lle-LL-Leoe
- L2-60-Lc0¢
-Lc-£0-1c0¢
- L¢-50-1c0¢
- L¢-€0-1¢oc
LZ-10-1¢0¢

10; LXBRBEME (FT/E)

100 +

o

FEERIS . RKIESHZRN, (§iF: BARSENERNS

BEHE2024F01821H)

BIRRIR

REBRISE NIRRT

BRERR: FEERhS . RNIESHRAT, (&iF:

EEHE2024F018218)

13: BEBHMEESR (T/AF)

12 2EREBMNBES (7T/R)

r 91-20-¥20c
-F9l-Ll-£¢0¢
- 91-80-£¢0¢
- 91-50-£¢0¢
F91-¢0-£20¢
F9l-L1-220¢
- 91-80-2¢0¢
- 91-50-2¢¢0¢c
-91-¢0-¢coc
F9l-L1-120¢
- 91-80-120¢
- 91-50-1¢0¢

25 1

EiiE4

—— R4 ——iAlE

23 -
21

19
17
15
13
11

91-¢0-L20c
>

r 91-¢0-¥¢0c
F9L-LL-€c0d
- 91-80-€¢0¢
- 91-50-€¢0¢
- 9Ll-20-€¢0cd
- 9l-LL-gcoe
- 91-80-2¢0¢
- 91-50-¢co¢
- 9l-¢0-¢coc
-9l-LL-1lc0¢
- 91-80-1c0¢
- 91-50-1¢0c

8 -
7 -
6 -
5 -
3 -
2 -

91-20-1202

BRSKIR: Wind, KKIESFHFET

BERIR: BN, RKIESHRERT
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TF SECURITIES

o) .
TR | FLASSEIR i" KPS

B 14. PXEFEAE (7T) B 15 =L/AFEE (57T/3)
10 -
6 - —— FHEIERIE IR 9 .
4 81
7 4
2 - 6 -
5 -
0 4
3 -

-2 > |

-4 1
b © © w © W W W W W o v o 0 —————

T Y T OS5 5% Y 5 ST 5 YT 5% 5% WWw W W Y W W W W YW W WY W

‘a8 8 -8 88 - 388 - 8 W th B LA h e L o @ &
— = — = & oy 4 ey h b oh oh = Rl TR @ @ T 2 @ - g
N N 8 8 8 8 8 8 898 98 98 ¢ S 8N & N S8 Y e 2
I S A S 2 & 8 2 2 8 2 2 8 28 2 8

BRI, BT, ENESMIH BRI, BIALR. ERESHAR

6.2.3. XSk
* 4; KEFIHSEHRBNEBER
2024/2/2 2024/2/9 FR 357 Ne 4

XENE (7T/ME)

Hep., KEBOWMEMN 4,620.00 4,620.00 -11.83% 0.00%
IEREBOMEM 4,580.00 4,580.00 -11.92% 0.00%
EERGE (75)

Hep. R -581.80 -603.20 -1174.27% -3.68%
Lz -601.80 -623.20 -3958.82% -3.56%

=27 (Fo/ig)

Hoh. SifeEHM 7,811.58 7,781.58 -17.87% -0.38%
SHEEBEIMN 3,464.29 3454.86 -25.28% -0.27%

FRISE: wind, KRIEZHRET

B 16: £ETHMNE (FT/M) B 17. £ESHNE (FT/H)

5900 - 15000 -

2400 13000 -

4900 - 11000 -

4400 -

9000 -

3900 -

3400 - 7000

2000 - 5000 -

2400 T T T T T T T T T T T 1 3000 T T T T T T T T T T T 1
W W W W W W W YW YW Ww W Ww w W OWw W Ww Ww ww www w w w
NS48 - 388 Y8 -og 88 8- 3888y 8y
T T O T A - - - — N N N N M o o oM
o oJ o od o o od oJ oJ o o oJ o ol o o o o oJ oJ oJ oJ o oJ oJ oJ
o o O o O O o o o o o o ©o o O O O O O O O O O O O O
od od od od oJ od od od oJ od od oJ od o oJ o o o o o oJ oJ o o o o

BRERIR: Wind, RRIEHHFERT BRIIE: Wind, KIRELEHTER

BHWHIRIEX 2 fFHE B REF IR R EHA 8



TF SECURITIES

o) .
TR | FLASSEIR i" KPS

18; HOXSHOREM (7T/M) 19: HOXTHMERFIE (5T//)

—W A (G O):AGE N AZ AT &R
R AGEHRATE = R A EHR TR —— BRSO — FERRE Ok T

6100 -
5800 - 2200 -
2300 | = 1700 -
4900 - i ey 1200 -
4600 - ! i w/y
4300 | o 700 4
4000 - | 200 -
3700 -
3400 - -300 -
3100 - -800 -
2800 —— T T T T T T T O LV W W W W W YW W W YW W O
O O LV W W YW YW WV Y WV W Y W T T T YT YT T T Y YTYTTYOYTOYY
T YT T T YT T T TTTTOYTYR R A< B s T < B s B B B
N W — oW @0 — o W0 — o Qe Q T 9 O T 0 0 Q 5 O
© 2 ¢ T 2 8 ¢ T 9 @ 9 o 9 T T T I N S S
5SS 32888¢% 3833888888 ¢8¢8¢8
S S 2 2 2 8 2 I 288 8 8
BWRISEE: wind, KRIESHIAR ORISR, wind, EKGESHIRAT
6.2.4. TXKr=IvEE
= 5: EXXIHESHENEER
2024/2/2 2024/2/9 FRIEL IESE7N-4
RN (FT/1E)
Hrh, XE&EBO 2340.00 2350.00 -16.96% 0.43%
Am | 2480.00 2490.00 -15.59% 0.40%
HOEXREIFEMN: 2079.88 2102.92 -5.52% 1.11%
R (JT/iE )
Hrh, H 3100.00 3100.00 -1.59% 0.00%
R 3260.00 3260.00 -2.69% 0.00%
BrE (Jo/iE )
Hrp, HHk 6000.00 6000.00 -5.51% 0.00%
1Tz 6450.00 6450.00 -6.52% 0.00%
BRRE: EXN, XRIESHRR
Bl 20; EXIMEB9M (/M) B 21. EXERENE (7T/7E)
A& LA Als, s
3700 - WA FAHRAE RS S —— TSR
3200 - 000
2700 -W 7,000.00 'W
2200 - 6,000.00 -
1700 4 5,000.00 -
4,000.00 T T T T T T T T T T T 1
1200 —_— O W W W WV W W O O W W O O
Ww W YW YW Ww w w WY w Ww w w w - ST ST S 5 5 5 s 5 5 5 5%
‘T‘T‘T‘T‘T‘T‘T‘T‘T‘T‘T‘T‘T o N0 v O N0 v N0 o— o
NN N W — o W 0 O+~ oW o~ ol e T QT Qe o0
QP QP T Q@ QP T Q@ Q Q 5 9 DD D NN NN ;oo
O O O O NN O NN N
SRERSRRERRRRRER
oJ o oJ o oJ o o o~ oJ oJ o oJ oJ
BRERIR: Wind, RRIEZHFET BRSEE: Wind, RRIESHZHT
B 22: EXEMNMEES (75/M) B 23 BEERIMRIN (5T/AF)

BHWHIRIEX 2 fFHE B REF IR R EHA 9
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TF SECURITIES
16 -
—— s — LT

4000 - 14

o W 12

3000 A

10 -

2500 -

2000 - 8 1

1500 T T T T T T T T T T T , 6 . . . . . . T . T T T
W W W W W W W W W W W W Ww W W W w W w W w O WO W W W
$48c38d-253 9 S8&cadd -3
TS T T N N N N oo o = — o v— — N N &N NN N N N o<t
SsS8s8sgsggees ggs8s8g8s8s8s88s8¢g¢8

BISIE, Wind, KRS FRISE: Wind, KRIFEHFET

6.2.5. INEF= R
% 6: IEFFIHEERTNEER
2024/2/2 2024/2/9 FRK 357N 4

INEMNIE (JT/iE)

Hrfh, SR 2,720.00 2,720.00 -4.90% 0.00%

T 2,910.00 2,910.00 -3.00% 0.00%

BRI (FT/m) 453 443 7.26% -2.21%

FRIIE: Wind, ShERR . EXGESHMAR

B 24; INEMENRES (F5/ME) B 25. ERiLEN (T/AF)

3600 1 omatno N —— N

3300 - a5

3000 -+

4 -

2700 -

3.5 -

2400 -

2100 T T T T T T T T T T T 1 3 ! ! ! ! ! ' ! ! ! ' ! !
© W W W W W W W W W W W W gL ELELEELEE LS e e
I A §88:-888<-83838c 8
T G A ¢ TS S D NN NN ?m; oo =
3888888888888 SERERRRERSRER

BRERIE: Wind, RRIEZHFERT BRIRIE: Wind, RRIEEHIHT

6.2.6. A¥EF= b
=7 EEEERTINEER
2024/2/2 2024/2/9 FRK [BTREL

BENTE (Jo/ME)
Heh, ENINEIEMN 6620.00 6655.00 15.94% 0.53%

BRSKIR: Wind, RIKUESFHRFET

BHWHIRIEX 2 fFHE B REF IR R EHA 10



TF SECURITIES

o) .
TR | FLASSEIR 5" KPS

B 26: WM BEEREMNIE (75/MH) B 27. Bl NRECFSNEARESTINBEBENE (7T/iE)
8000 — B S S = e
7500 - 4000 - —ECENHOEEMNSHERNM 2 O
7000 - 2000
6500 -
0 1 T T T T
6000 -
5500 - -2000 1
5000 T T T T T T T T T T T 1 _4000_
o o o o o o o o o o o od od un [¥a] [Fp] un (7] un (7] wn [¥a] [Fp] un [Fp] (73]
A A O S A A T s ¢ I I A A B I A A B
8853383 - 335 3% I s3I 5253523535 82 5
A N N A R I T T
SgSs 88888888 8¢S 8888888888888
BRSO Wind, KRIESHRAT BRE: Wind, ERGESHRAT (8. SRE8Z204F18258)
B 28 RERBEEEHOE (Fnf) B 29; FEEGREMN (£5/5)
7,000 35
6,000 30
25
5,000
20
4,000
15
3,000
10
2,000 5
* peatllnlill I| :
8885558855855 raaaaaaaaaas T ST IT T T TS
BESE: Wind, ERIESHFRAT BRRE: Wind, KRIESTRET (8% SREZ 204 F15260H)
6.2.7. 18fer= g%
%= 8: WBEFIHESTENEER
GeithnotE 2024/2/2 2024/2/9 FRK IE3E7N-4
FRIENIE (JT/iE) T 16944.62 17,003.85 -25.55% 0.35%
NS (Fo/mE ) 0Hi& 7114.91 7114.91 -25.98% 0.00%
FRFINAE (JT/iE) i 3075.00 3075.00 0.82% 0.00%
TRREHEMNTE (7T/1E ) %R 4250.00 4350.00 -45.63% 2.35%
FRFEINE (JT/iE) Wk 1450.00 1450.00 -14.96% 0.00%
Bl 1362.00 1362.00 -12.24% 0.00%

BRISRIR: wind, IRXEERN, KRXUESHATET (£ WWRRESE 2024/1/26 189 2024/1/19 E3E, 2024/2/2 N 2024/1/26 3R )

BHWHIRIEX 2 fFHE B REF IR R EHA 11
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TF SECURITIES
B 30. RERENEES (75/M) = 31. REWRFNEES (7T/M)
25000 - 4000 -
22000 - 3500 -
19000 -
3000 -
16000 -
2500 -
13000 -
10000 - 2000 T T
L W YW Y WYY WYY VWY WYY 2 2 Q 9 9 2 9 9 © O o 9O O
T Y Y Y YT Y Y YT YT Y YS9 O @ N N YW N MM YW O N M WY
o W [=0] - o [<e] - o o0 -— od o o - (=] o o — o o o — o o
2 Q9 T 99 9 T o Qv 9 D S S L
— — — -— o o (o] o o (23] o o <r — — — od o o od o od o od o o
o o od od (oY I 4N | oJ (o] o o oJ o o (=] o o o o o o (=] o o o o o
o O (o] (=] [T e (=] (=] o O (=] (=] (=] o o~ o~ (V] o o [N o~ oJ o~ o o o~
o o o o o o o od o od od od o
BEIKIR: Wind, KXIEEHRER BRIEIR. wind, KXIESHRET (&FiE: BFNEAEZE 202F6 8 1 A
HiE)
B 32. REEMMNMEES (FT/m) B 33. REEBNEES (FT/m)
13000 - 4500 - —— H AR
12000 -
11000 - 4000 -
10000 -
9000 - 3500 -+
8000 - 3000 -
7000 -
6000 - 2500 4
5000 T T T T T T T T T T T 1 2000 - T - - - - - - - - ; )
[Ca] [Cs] [Cs] [Cs] O [Ca] [Cs] [Ue) O [Cs] [Cs] [Cs] [Cs] 0 Ite) ) Ite) Ie) Ie) 0 Ite) Ie) Ie) 0 o) Te)
88 8 - 888 - 888 o 8 4 2 - @88 - 282 - g
oo ol v T T B O T S 5 558853323283
S 8 8 8 8338 &8 333 3 38 8 T 8 8 8 8 8 8 R 8 8 8 82 7
od o o o od od o (o] o o o o o
BRIRIE, Wind, RRIEEHTAT BRIRE: Wind, KRS
6.2.8. K==l g%
#=9: KEE SRS NEIER (55/kg. =70/ )
GeithnotE 2024/2/2 2024/2/9 =354 BRtL
e NSy 180.00 180.00 32.35% 0.00%
iak=z] SEBMN 160.00 160.00 14.29% 0.00%
BN NSy 10.00 10.00 25.00% 0.00%
PULAN SEMN 360.00 360.00 63.64% 0.00%
k=2 REMN 26.00 26.00 -7.14% 0.00%
)= K= 18.00 18.00 -10.00% 0.00%
& E RN 1909.8 1909.8 12.35% 0.00%

BRISEE: Wind, RIKGESTHZRAT (#%iE: 2024 £ 1 B 26 B&MINEH 2024 £ 1 B 19 BEERE. 2024 £ 2 B 2 B&MNIEH 2024 £ 1 B 26 HHIEIR)

BHWHIRIEX 2 fFHE B REF IR R EHA 12
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W)
-
@

TARE | TAARER

35: WERSHEER (T/AF)

34; REBSNHBES (T/AF)

- 9L-¢0-7¢0¢
-9L-Ll-€c0¢
- 9L-80-€¢0¢
- 91L-50-€¢0¢
- 9L-¢0-€c0e
F9L-ll-2¢0¢
- 91-80-¢¢0¢
- 91L-50-2¢0¢
- 9L-¢0-¢c0¢
F9L-Ll-Lcoe
- 9L-80-L¢0¢
- 91L-50-1L¢0¢

180 -
160 -

140 -

120 -

100 -

80 -

9L-¢0-1¢0e

(=]
(el

- 9L-¢0-t20¢
- 9l-Ll-€c0¢
- 91-80-€20¢
- 91-50-c¢0¢
- 9L-¢0-cc0¢
-9l-Ll-¢c0¢
- 91-80-¢20¢
- 91-50-¢c0¢
- 9l-¢0-ccoc
-9l-Ll-lc0¢
- 91-80-1L20¢
- 91-50-1¢20¢

250 -

200 -

150 -

100 -

9L-¢0-Lco¢

(]
[Fal

BRSEIR: Wind, KKIESHIRET

BRKIR: Wind, RRIESHIRFR

BEXMMEES (FT/2T)

& 37;

REBERMMEES (7T/AF)

125
11.5

& 36;

- 9L-¢0-¥20¢
F9L-1l-€d0¢
- 9L-80-€20¢
- 91-50-€d0¢
- 9L-¢0-€¢0¢
- 9l-11-¢c0¢
- 91-80-¢¢0c
- 91-50-¢¢02
- 9L-¢0-¢coc¢
-9L-1l-1¢20¢
- 91-80-1¢0¢
- 91-50-1¢0¢
91-¢0-Lcoc

430 -
380 -
330 -
280 -

230 -

180 -

130 -

o
0

- 91-¢0-120¢
- 91-L1-€20¢
- 91-80-€20¢
- 91-50-€20¢2
- 91-¢0-€20¢
- 9Ll-L1-220¢
- 91-80-220¢
- 91-50-220¢
- 91-¢0-220¢d
-9L-11-120¢
- 91-80-120¢
- 91-50-120¢

10.5 A
9.5 -

85 -

75

6.5 -

91-¢0-1¢o¢

[Fp]
[Fa]

BRERIE: Wind, RKNIESHRFT

BRBRIR: Wind, RXUESFHAFERT

BB (3ET/0)

& 39.

by
1.

RIKEBMBER (FT/AF)

®E

& 38

ERRIR 517 k)

- €0-20-¥20¢
- c0-LL-€20¢
- ¢0-80-€20¢
- ¢0-S0-€20¢
- ¢0-¢0-€20¢
- ¢0-LL-¢coe
- €0-80-¢20¢
- €0-50-¢20¢
- €0-¢0-¢coc
- ¢0-LL-120¢
- ¢0-80-L20¢
- ¢0-50-L20¢

¢0-¢0-L¢0e

2600 -
2400

—— AR

— FREE

2200

2000 -

1800 -

1600 -

1400 -

1200 -
1000

r 91-¢0-t¢0¢
F9L-L1-€¢0¢
- 91-80-€¢0¢
- 91-60-€¢0¢
- 91-¢0-€¢0¢
F9l-11-¢¢0¢
- 91-80-2¢0¢
- 91-50-¢¢0¢
- 9l-¢0-¢c¢oc
F9l-11-1¢0¢
- 91-80-1¢0¢
- 91-60-1¢0¢

40

36

32

28

24 -
20

16 -

12 -

91-20-1¢0¢

2o}

BRSR: Wind, KXIESHFET ( RFEUEEZE 2024/01/26)

BRSKRIR: Wind, KKESFHFET
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TF SECURITIES

SHrImrEER

KAREBEAWITELER: RNEFFEIESIHSETIIESRESTRIEEIAESETWMELES, NREMRARN
PN ER R R T BANIRIGESIR T ARNNATE. BIFAERMOEEAMRLIFES, 75, BEF25FREF
R RN M AE B EEEKR

—REHA

BRIESRBEME, MMREFIFMEMHEIRREBRNIESROERAT ( BRPEIEERIFIANESREENWSEE ) REK
B (LIS “RNIES" ). RERKIESFABEEN, FELUEAHERENR. REHESFHFREREMB IR0
RE. MERREFERIER. RSTRIATSHARNIESIER. REBITRRIFCS.

MMREZNER, NMHFNINEFER, RKIESAEWRE AR EMREARKIESFNER . SMREFRERIESRIRT
HAVAATENEATTER, EXRNIESTXLEERERIER SEEMEEARIE. MREFHES. ERSFHRMtERS
E, FAEFTRESIEZMNHENBAENBBEREN . ZFER . EUHREBIREAREARNERKEBN. MK
REFEFER, AEARHRETEHHEIARNDTAES . ERNANAREFHOEBHMNBERH TR, FRENEESE
IRRER. MBSRRMSERK, LEMFER. B, US. RESHTEESOERNOEL. SKIENEERRREPMER
M—tIER, RRIESR/EEXBARSFEBEHTERSRE.
NREMHNER. HERFRN SRS HE QR RAMART . ZEFE0 . THERFUNAT @R AR EN . TERIRNR
TARNAER HERMOTURER. £RRRE, RKIEBSTRESRKESMREREER. AR —HIRRRS
RNEBSHHEEAR . BARUREMEWATATRSMKIERRRIRIINE. RAARNSHTSEMALSBEARS AR
HENRENA—HTIZTHET/ERZ 2 MR . RNIEBSREHITENREN R EFEEEERTENNINS . RXIESH
BEEEER). BESNUREMRRISER TR MBS MREPHENHENA—HAHRRREK.

1B

EXFEFINERT, RNIEBSTRESFEARETRRABMAITINESHHTRS, AR AXEARRESFIIRMHR
BIRMT. USHEMNEmnESMERRS. B, REENSEBERNIESN/SEBXARATEFEEZNARENRE
MHREERZNR, REFBEDBIREMNARBIEMRENE—SEKE.

BEFHRFEEA
251 iAE LR TR
SN FRERRS MM FE XTI ER 20%LA £
B BiREHEN 6 NEA, BRI 1% FREARZANAERTULZR 10%-20%
iR 300 FEELATBKEXIE ¥E FREARZAN BT UL 2R - 10%-10%
SEH FREBBE AN FEXTULER - LO%LAT
BiREHEN 6 NAAN, 1BXEERF ETAW }ﬁ,ﬁﬁ?—:ﬂk;ﬁ%ﬂz;‘;&m? L
TR IR 7 300 SSMETTUELIE 2l i‘ﬁ,ﬁmﬂkiﬁéﬂiﬁtﬁm% -5%-5%
§5F K FRERTTAAEEUKIR- 5% LA T
KNUEE T
b= B0 i 3]
ItEHFARXERERF OB BEEBOMEZXEN eI OXAMEE PR RYIEtRHX A 5033 S
EE11 B B 3 SEERNEMAE Eizhil 6 S 4 E RO 711
HB4R. 100088 AR 23 E 2301 B HBZ%: 200086 HB%s: 518000
HBFE: research@tfzg.com BR4%: 570102 FEiE: (8621)-65055515 FEiE: (86755)-23915663
FBIE: (0898)-65365390 fEE. (8621)-61069806 f€E.: (86755)-82571995
MRFE: research@tfzq.com BRFE: research@tfzq.com BRFE: research@tfzq.com
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