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‘ TF SECURITIES

RABUE

2024 £ 35 25 FEEHR . B RAEERER, SEMAEER]

1. SRR, HISERE TR, ARHRERSAE]

1) RESBMINMBEEE. BZE 6 B 29 H, £EEEHM 17.73 kg, BEBKRTE 3.48% (BRE ) ; AF
7kg 1FIBINI&FN 50kg ZTTEEM RO BN 645 TT/ALR 1619 To/k, (PEMMEESEAHNERE, FENIE
RO . AR, ABEEERN 12599%kg ( FREE-0.3kg ) , FEEARSIRE B, /5 HBOKEHZFK
HEINEZND , 90kg LA T4 B2 S LHiRH . Tk, IR ENE AR SRS GMiLE, RSN T
SREEFIY ERIEAL, ARHAR = A9=8R EEA LT 1.76%, Fit/aEMtNED SRR (23 FF%
FREFEERESZEEMARS) , BN REBBEERN.

2) ANECEER R R 7RI BN R I B RSB N LRk R R, BMTREZE, SW=E! M 2024 F3L
BHEE, HPEERK. BURKMH 3000-4000 75/3k; & KRR 2000-3000 7ok ; Fid 2. Fih £, &5
D AR, BERERE. KEEY 1000-2000 joik; HELEHSEEXIEEXE, it SBRL9HED
BEE k= (FuE#ELl6 B 28 H) . AL, HEIMNER, [RHRBEE. EMEOEF], KEEHE
[BEERE] . [HERD ] EXENEE [ HFE ] IVEENEEE. [H5E8’0 ] [BRERA] .
[REE ] . [BEEREK] . [BEA] . [EERK]. [FRF] S,

2. BiRR: B0ES, EMGERANEE]

1) 88 EASFEROS, BNMBE. OBsFENRE, ERABIERENE, sit—SRE5I#
RSt O. @ABEMNEE, EBMEHE. &1k 6 B 29 H, WWAKX SRAERN 25 743 (RXE
BE) , REBFRE 01 7T/3; WARRSERESHMN 350 7w/F, REBAFRETE (BERR: RBESPIB
KRS ) . GRAFRW: BASMKBESHFEME, ROSHK, PHFEEFEERLZN; BmAGEHES
BFRTFIB, Mt 2024 FRS LT, B[ ZRERE], BKE [BERG ] . [RRORKB] . [RF
B ] [iizkkes | .

2) B8 SHAWYERE, EM BRI IRET RN IR . DFBe/ 2018 FLURREKE. #ik5 B 19
BEE, EFERBREEE 1323 BE, AR-04%, FE-3.5% (HUERR: FESHRULNS) ; @IBMNR
EERiB. &Lk 6 B 20 B&/E, ZHIPIG (PEAIS) 13 /A, BIREL-04 7T/ar (BIEskR . #1N
ARS) ; GRBEW . HRKEBNE, TLSRFEE0E 5 FRA. MPRESREK, QEhE L
FERERTRE MR, 2024 FRMR S LT, BBMBEZPERER, BT, BICKE LERRKD ] . (2%
B9 ] .

3. gngléﬁ ’Iﬁ.ﬁgﬁﬁﬂ, EREFEAES A Hi EEXESEARE: iRk, EMHARRT
FEF =]

1) AR, ESEE [BAER ] . KEFREIKFRB R 2+ F RS, FEEHN R EXMN, $BEK
FHESEENE., ABREG/ B/ LB/ MM /EH/ BEANTFEON MK
+0.1%/-0.4%/+0%/+0%/+1.7%/-1.5%, EIEL+9%/+38%/+29%/+23%/+46%/+3% o EFEIKIERE FiBABLTH S
FHE R, TERMERA, ENFIEMOE. BT, EHFEERERN, Z0EHRiEXBRAREE
=, BRigmiE Az, BENEXTENA XN S| ANB SRR SEETN; FKEE, BAER
EB S +HAEMN LR, ERiEE

2) shiRtRR. FES EIIBAE Rk, SR KIFEY M. EEBN LKEBENR, #FEMNEEAEE
HEIFEE B/ P EREERIRYE, SRR SUGEERBEF . i, ERYEEEFBEARIEEEESHRE
BT BEE AR ERF NGk =E, EREYEEahNE=RKmREE25F SR RELRAN
FHiR; EFREREL, AR AR REMEERENZL MRS, ttasREaZIMmE. &
s [PEEG ] [Rearkd] . [SEoRe] o [ ], 235F: (a4 ] . [HE4E
wl. [EREW] .

4, FERR. XTEESEENEIRNENMENPE, SNFE L]

1) #7F . BRTEXWEES, RiEEKIFWEATSXE . VEESIKIEESESIEDR, HPFES
BT EX RWAEFERNAFIRN . QR SIFLERER, Bo XEKBERAZIRTE, KURNEBIRETIE
HAEFRIRER 8 SNBSS ZMFHTML. OFE6 B 28 B, EAEKRINEM X 2480 T/iE, BE
Bk 0.78%, BELRK 1.73%. RN _ERKFREASIRF FMER RKE E .

2)RZEF. WS EEXFBRREBEF=IE BE, RUESMIHAETH, TEBENIIHKE L
X, BHE 2030 FEAMSESSEMAAREFEES T, NAEEEF BRGEXHEDD, BaH
2R g, ERWEE, TUFBRSTANGSE AR TREER. BEREASEL, [EHEaTLR E
FRHEMR X KB NEERENIFHSE, RIVESEFNAHERSZ, THZTEE. BI1AS, BERS
EFBORSEEN, RURESFIEERRERE, BELANSEEX RN EEFESH.

3)EREF: OMF. [BESR]. [KdeR]. [BEMl ], [ZRSR] . 2RE: [#FEFE] (5
WIHKEES ) . BIXTE: OfiE: [FERKRE] . DRITK: [XKETK] . ORIMESEF. [+
Rite] . [EEE] .

5. BYiR. EFREREEE, BYRRALOEBFERF]

1) ErF- RS ELER , FHATEFRESEMAK, Xt 618 BY RER K. 618 BWEBWEFKA, §F
KIEEA T 618 ENEREBYEE HIREUE, HWMNX T/8LEIR MR LI 110%; HEMLH IRMZ E
ELIEIKHE 60%; Z = BFgE FUNNRF I IERIE B hEALZIES TOP10 B kg, HPZ=Bol%E 1. §5E
SNEREERE, ZEEHE. BB, BA=1EF RIS E Fils 2 TOP3,

2) YR REOEEE K, ZEENOUSSES. RIBSXHYE, 2024 F£1-58, REHHHEO 125 5,
yoy+24%, ARMOBRTFEIEO 39.46 {27T, yoy+22%.

3) PN, HERMEFEDNRRE, EF-REECRE. ExET (RE2BY] . (BRG] . [RF
B ] [EsERAS | .

R Rz BERRE; BRXE; KRR RisXS; #0%a.

EFARIRSE
20244 06 A 30 H
BEER
TR s T AT (EHFER)
ERERK G NG ]
1E&
2y S

SAC HHERSHS . S1110517010002
wulil@tfzg.com

i baxiinii

SAC HWIEPRSRS: S1110519070002
chenx@tfzg.com

iz baxianii

SAC HWIEPRERS: S1110520110001
linyidan@tfzg.com

(532 BRREA

chenlian@tfzg.com
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1 (RMIGE- 1T HRER 2024 5
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Mm? ) 2024-06-23

2 (RMHGE- 1T EBRAR YR
ubtial. ZE? eUH? 618 Hi&R? )
2024-06-17

3 (RMHBCE - 1T EIR 2024 55
23 AR . ENTHIE, EMAKLERE
FHISESE! ) 2024-06-16
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. TF SECURITIES

1. EFERR: WS TRE, KEEREESRAZE!

1) ZEBNIMEEIE., BZE 6B 290, 2EEEIM 17.73 7T/kg, B EFEFRT B 3.48%
(BRIB) ; KA 7kg (FHEMNIEF 50kg ZTTBIBENIE DB 645 7o/3kF0 1619 7o/3k, 1F
B SERAHANRRS, PENRIFELOE . s, AFBEEER 12599k (KL
-0.3kg ) , FEFASIRE B, BH B XIEZFRKIEMING, 90kg LA RER HE AL
=BTt Txkim , LN EIAIE — B 15 %A e, KA SEE BT RET M EIEAL,
REAEABECWANEZESR A LA 1.76%, Fit/EEMNE HSINEELD (23 ETFH
FHEFEERBEZXBHMAESE) , BN REBEFERN.,

2) REEHAGE RN RE SR N AR BRI Lk HR LR, EMMAEEE, EM
=E| M 2024 FLIIHEE, EFEERK. WERM 3000-4000 7o/3k; iRERG
2000-3000 Jo/3k; #FiAB 2. FiAFE . RERD . EAT. BEKI. XREEY 1000-2000
To/3k; MELERLEMESXE, MitSRLIHENPEEE Lk=E (HiEEL 6
B28H). L, HaiNER, [IRRPEE. EMOEF], KEEHEBKR®D ] .
[$URBD ] EORBMKE [FHE ] ; INERNKTE: [fRmKk0] . [BREA] .
(X ] . [EERK] . [BA®] . [ER&K] . [FEF] Z.

2. BIRIR: EI7BERE, EMLERAAEE

1) B%8: AR5FROEM, EMMBE . OB IMEDFLE, ERBIMERINE,

St — L IREIS I MRS AHO . QABENFFE, EBMIEHME. Zike6 B 29 H, WHK
KB AERMN 25 77/ (BREPE) , BREFRRE0.17T/3); WHRKEHEREGH
i 3.50 Jo/Fr, REBREFF (HEkiR: RBEE PIB ARS) . GOREEN: HASI
MKEEEREME, ROEK, FEEEFEEERS ZN; BRCCEHESEARTE,
it 2024 ERS LT, B [ERERE ], gKE[FERG ] . [BHORB] . [R
FrRM ] . [z ] F.

2) &8 HEAKERTE, SUBRIBREHROMEELE. DF=885 2018 FLRREKX
iE, #lE5 B 19 HYE, E=RXBNREEE 1323 BE, BERtb-04%, EEb-3.5% (#48
kig: FEERIINS) ; @BNMIRELRIE, L6 B 20 H4E, LEAG (FiEAG)
13 7T/ AF, BER-04 T0/AF (BUERE: HENARS) ; ORERIN. HAKHE
MR, EERXBREFEEIE 5 R P BEREK, BEIRIE L= 80854 . 2024
FERMES LT, EUMSEERERR, BETM. BT [IBERRE ] . [ 1488’k

]

3.[5HA: HRRR, EREFERERRHSEREEBYE
KRE&EH; IR, EMHARERITFEF=E

1) R, EREE [ BXKER] . KFEFE//KFHB R 2+ F ]S, FEERE
XN, SHEKFHESEGENE., ARAE&/ZIE/E£ 6/ NN/ EH/ mEE WirE O
N IREL+0.1%/ - 0.4%/+0%/+0%/+1.7%/-1.5% , [EEE+9%/+38%/+29%/+23%/+46%/+3% o [RHF
BRI R N8R HIBE NGRS, mORNEEH, ENMFEMNE. BHF,
EHBEERYN, FNEHRITEREREREETE, BRgEN TR, BENEXTRE
WENRATEES | KNS AR EFETN ; KIS, BREAE S GEMENRE,
Ef=tized

2) ANRIRER : FRIEE FEHBTBR SRR, il RIGRY Bhif. HEREN LKEHEN,

FEAE A B FER FERRERRYE, iR AEWEELREEF . i, £
EEREFENRIFERESHRE LT SE 2N RITIWERFIER=E, B
EWEEPIE =R R SFER KRR INENm; FIEREREL, X

BSWIRIEX 2 JFRE SR E IR R HA 2
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. TF SECURITIES

SERAERREMEBRMMNR MRS, T HRERIZNTS. ExES: (PR
Rin] . [(ReEeEw] . [E8ke ] (BRG], @8KE: (298] . (7S
] [ERED] .

4. FpEMRIR: XiFEHESSEESREaMENRm, S0
=51

1) #F. SETEXREES, RinEKIRWELBIRKE. VEESIHEXKIFEER
SIEH, EERFESIRTEN KA SR NAFIEIE . QrEARFERER, 3o XigkiE
FRAZI/TE, RICKNERETEEIS RKRERN 8 HiniE S MF Arit. @
BHZE6 B 28 H, EAEXRIMEMIGIX 2480 Jo/ME, FEE LK 0.78%, BE LK 1.73%. 8
N L BKFRER IR A BRI E

2) BBEF: MEBIIKERXFBRELFZWERTE, RUESTHAET R, T
SEPFIUES IR AN, RHE 2030 FEAMSREEEMAAREEES WL, M
FMEZZFIBRAGER DD, R IZRTHME. TR, TUFBRESETAN
ERAFTRKEER. BREHSFF, ESETLINATFHRAR K RSN SRR S
WHR. KIBEZLFNBHERE, HHZE1E. BADAA, BERSEFBERRFLE
B, RIMEEFUAEEREARE, BREANSEXS WIRNEEFEE .

3) EmEE: OM¥F: [EFSH] . [XdtR] . [kl ], [ERSH]. @
RE: [FFF] (SHUIHEKEES) . KT OMiE: [HERER] . @RI
K [RBTK] . ORIMESEF: [fRzE] . [HEE] .

5. ZBIRR . E-miEHERIER, YR mbEOEBREEmT

1) EFREEEIER, fHRRAEFREEERAK, XiE 618 BYmEKS. 618 2
BEFT KR, BEXRERDT 618 £MREWE BIREUE, BN KT/ HEERM 3L
EIECIBIKHE 110%; ML TSR RELIBIKEE 60%; ZE B3 JINIFIINERIEZ Y
MAEREZHE TOPLO ¥ mhd, HPEEBUIIE 1. HEMREERE, E=@. BEX
B PA=AEF mhR 5 ERUE B TOP3,

2) BYRAEOESEEK, ERHOWSSES. RIEBSXEUE, 2024 F1-5 8, BEH
O 125 BIE, yoy+24%, ARMOARTELINE O 39.46 1278, yoy+22%.,

3) ®MAA, REBVEFEDIRRE, BF-RBIERRE. ExEE (REEY] . [+
B ] . [RERG] . [BERG ] &

BSWIRIEX 2 JFRE SR E IR R HA 3
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. TF SECURITIES
6. KAV tRERFRI

BB E( 2024 F 6 B 24 H-2024 F£6 B 28 H ), RMBUEFTL-2.97%, EHEFER 300,
FIEGE . RIERIEZE NS BIA-0.97%. -1.03%. -2.38%, N&H, KIBERINS: RER
P+5.48%, FZRI+515%, FE B+3.97%. FFOIEFR+1.98%. BESFHR+0.73%. =K
5+0.59% ., ZEERRD+0.58%, LESLI+0.42%. FUEFhIl 0.00%. EFCEN-0.12%.

1; ARTWAREEHES (%)

1 548
515

3.97

1.98

1 - 073 059 058

0.42

0.00

-0.12

FER templ B FTEIER ERadk FRRG TERD LA Foekl BXeEn

BEBRIR: wind, KKIESHIRAT

= 1. RURFAISKEEESER (%)

2024/6/28 13 11MH 3B 6 1B 14
IR 300 -0.97 -4.79 -1.17 3.76 -9.98
N % -2.38 -6.93 -4.05 -3.73 -19.40
FiFsRIE -1.03 -5.01 -0.86 1.81 -6.96
RHE -2.97 -13.95 -6.01 -12.44 -15.56
FhFaEr= -3.33 -14.82 -21.40 -29.57 -37.57
IKF=FE -3.73 -22.39 -32.48 -39.62 -41.37
Rk -2.41 -27.54 -32.47 -41.44 -38.92
IS -291 -15.22 -5.24 -14.68 -18.15
RET -2.12 -21.37 -1.63 -6.50 3.05
HEINT -2.06 -12.78 -10.95 -20.56 -30.96
FriE -3.13 -12.34 -0.66 -4.18 -4.29

BRSRR: wind, RRKIESHARAT (GF: Ml APESE)

6.1 XEA LHATERAS

1) RERD ( XFLUEFZENXZHXEBWATROERDEFL “REEKERIR” 7
MBERNAE) : AEHILIBEES. EFFENHRAEIW 1.5~31Z7T, BEIWNEREIE 10
To/B%, BIWEE 1500~3000 7 %, WINABIRIEER S . EIREERE R Shld ERIR R
FEFREK 3~6 NEALERFTL

2) STR (XTFERBERAEANASE) . AR FRKFBIERE 3,000 HRAT
IAREME RIEAE TR, SEFTIFRDAN 0.10%, HATSRAR 1.35% . EiskFBIE Rit R
15800 A&, SEFFE&D 47.9%, HE2BRA7.1%,

BSWIRIEX 2 JFRE SR E IR R HA 4
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3) mERN (2024 FRTHBITRIER)) : RIS EELEARBIE 1000 BT,
AR RN 116 AR (H2RE01%) , $iEH 1 F£. B5AHFEBI3I5 A, 8
BEEK. 8EEK. 8% 10 USE. ER&RFEARE EIHRENE AR T 1R L
BEARMEHES.

4) BERE (XTRAEBASMESHFRNAE) . AOVUSSEBNESE (BT
£l ) « BEEELLE (AXRFEERAFER ) FR, WASKREENEDEFERER
7o

5) &4 (XTERBRASOROEANAS) « MRERENE, STERINHE
SENALIESEETTRIR 1.15 {2 REHP L TER R, FutET4R kil
SRR, BRNSUERMBSIERE, BARBEREREIE 60%.

6) *STHIK (2024 & 5 BATHEFRBERNAE) : = sH31 0, AFARTEEE.
BERFABELREIFIMBIRRE 124 1278, AT 129%; AW TEEER. ERFAT
SCPRIBIRREN 56.24 1270, 0% A 584%; FTEE R BRFATALNTHMETESE.
BIRFATLFRMBIRRENN 13.1 1275, &% &7~ 135.5%,

7) EIRHE ( RTF AT EMEL FAARNNHRAE ) . A9k BTEE At
NEULH SR FREE ILELRN, #8944 Bt . KB 5%ME, ARRBABREE

ELIEATRIBR I
6.2 FE L SERIE
6.2.1 &EXEFE LGk
* 2; HETVESKRSIMEER
2024/6/21 2024/6/28 FEK BRLE  FOESHHIE
&R
Hep: BIEERER (T/kg) 3.47 3.47 -7.96% 0.00% -6.47%
M
Hep. HZR% (7u/kg) 18.56 17.68 27.01% -4.74% 24.24%
&M (78/kg) 23.82 22.85 27.23% -4.07% 22.98%
=7uiFsE (o) 52.87 50.47 52.93% -4.54% 149.83%
& (7o/ ) 32.31 32.35 2.83% 0.12% 8.45%
JERIEL
Hrp: &R 5.35 5.1 37.84% -4.67% 33.51%
FERRECAT 7.72 7.32 45 53% -5.18% 30.02%
BEERETEE (Bk) 3996 3996 -6.15% 0.00% -3.52%

BRSER: RIKFER, wind, BEEE, KRIESFRA (FE: 2024 F 6 B 21 B 2024 6 B 28 BAEZEEEFEEBHRA 5 B30 B%IE)

B 2. seEEEFEE (BX) B 3. e (5u/k)

BSWIRIEX 2 JFRE SR E IR R HA 5
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N
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6.2.2 A=Al 5%
x 3: BEFIESEHRENMEER

2024/6/21 2024/6/28 ERL BIRL
i
Heh: AIGEEER (7T/ME) 3.65 3.65 -6.89% 0.00%
28
Hep: WRASRSHE (7T/3) 245 2.4 -4.00% -2.04%
LFREERSE (7T/3) 2.6 25 -7.41% -3.85%
WERES8H (7v/H) 2.1 2.05 -4.65% -2.38%
FRAMISE (7T/9) 2.6 2.8 -20.00% 7.69%
WZRH#EEESE (75/39) 2.6 2.8 -20.00% 7.69%
oraraPERsE (7T/39) 2.6 2.8 -20.00% 7.69%
2
Heh. WWRHS (57T/F) 3.6 3.65 -14.72% 1.39%
e (/) 3.55 36 -15.29% 1.41%
BEBAREMN (7T/AF) 13.8 135 -5.59% -2.17%

BRSRR: RRANES, BEElR, BT, FEERhS, RXIESHRTA (% 2024 6 B 21 HH12024 £ 6 B 28 HASEAE RSB RA 2024
6 5 18 Af12024 6 B 25 AHUIE,)

8: AREEFEE (BE)

9: LBAEFEE (BE)

250
200
150
100

50

—hE —1

—EE+TTT

TN
W
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2023-06-16

2023-08-16 -
2023-10-16 -
2023-12-16

2024-02-16

2024-04-16

2024-06-16 -

—EE  —HT  —EEE

4500 -

4000 -

3000 -

2500 -

1000 -

500 T 1 1 1 T T 1T T T T T T T T T T T 1
L= e Ve Ry TN RN o N Vo I Ue i Ve T Vo T Vo i Vo i Vo 3 Vo B Vo T e i Vo I Vo B Ve
R N N A
W 0 O NN T OUDONNT ODD O NN T W
PITTIFIYIT IR T 9L
T T T T AN AN NN N ) o) o
[ Bt IV Y I VI Y B VY I o I oY AL VA Y I oY B B LV A VI Y B o,V B Y
Q0O Q0 Q00000000000 QQ 0000
Lo I o o I A A A U A o VY

BEERIR: REERUNS, RKIESHRAM (i SNBdE&ELEEe B 16

H)

10. LXEBRGEHNE (FU/E)

BRERR: FEERNS, RRIESHARAT (&FiE:
=]

11; BRACISE M (JT/3)

REEELEZE6 B 16
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100 -

-91-90-202 | ° - 82-90-7202
[ ol-v0-v707 | & - 82-90-202
e - 82-£0-7202
-91-eo-veoe | - 82-€0-%202
L9l-zL- \ - 82-21L-£202
9l-el-gcoz | - 82-ZL-€202
[oLl-0L-ec0e | g - 82-60-£202
-9L-80-€202 | it - 82-60-£202
- 91-90-€202 | o - 82-90-€202
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6.2.3 KE =k s
% 4. KEFIESHRBHRER

2024/6/21 2024/6/28 ERK EIIREL

XENE (7o/ME)

Hep, NEBOMWEM 4000 4060 -3.33% 1.50%
IIRBOMERMN 3980 4060 -3.33% 2.01%
EFERE (To/mE )

Heh, R -775 -137.75 -138.77% ~77.74%

Wz -77.5 -107.75 -130.33% -39.03%

SE7R (7T/M)

Heh., SHLSEHN 7986.32 7966.32 -2.77% -0.25%

SHLEBN 3280.86 3318 -17.82% 1.13%

BRRR: wind, KNIESHZ A

16 £E=HINME (7T/ME) 17 £ESHNE (7T/M)

5900 - 15000 -

5400 4 13000 -

4900 -

11000 -

4400 -

9000 -

3900 -

3400 - 7000

2900 - 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
) O 0 O O e O M O 0 o0 W o o ¢ o o o o o o o o o0 o
L B T U U U VY N R R N e Y
ELT 2383 LT 238 83 ¢ 38 53333883388
T e N S - - - N AN N AN M oMo oM oM S
(Y] od oJ o od od od oJ od o od o o o o o o [aN] oJ [aN] o oJ o 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 o QO
oJ od o (V] od od o od od (V] [aV] o o o o o o [aN] o [aN] o o o o o ol

BRERIR: Wind, KXIESHFFT EREE. wind, KXIEEHFAT

18; HOXSBOIMEM (FT/M) 19; HOXSH™EEFEE (/M)
——WEMAZEHO)IE  ——WEAZ )T TR e R OATR  — RO AT R

6100 -

5800 - 2200

5500 -

2200 1700

4900 - 1200

4600 -

4300 - 700

4000 - 200

3700 -

3400 - -300

w0 0. 0T
28T LTI T T2 I T T S I IS
L g h g gy g gy g g 3838338538833
TEEEEEEEERE R SEESRISERREEE
S R &8 8 § 8 8 8] AR A NN NN N AN A N NN N

BHRKRE: wind, KRIESHTFRET BRRE: wind, KRIESHTFRET
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6.2.4 FHKF= AL §iE
% 5. BEXTIESTKBIEER
2024/6/21 2024/6/28 FRAL 557 N4
RN (TT/ME)
Hep, KiEBO 2430 2460 -10.87% 1.23%
Lo m =] 2500 2560 -13.22% 2.40%
HOFEKBEMN 2036.55 2056.06 -10.07% 0.96%
T (T )
Hrh., &k 3000 3000 -7.69% 0.00%
WZR 3120 3150 -6.53% 0.96%
BRE (7T/0E )
Heh, THK 5850 5850 -5.65% 0.00%
4R 5950 6000 -7.69% 0.84%
BRR: EXM, wind, XRIESHR
20; EAIMEIHN (FT/ME) 21; EXERBNE (7T/M)
A5 LA Al y
3700 - PRI AL RIS S A —— TS IR
= PR R (T RE) 8000
3200 A ]
2700 - 7000 4
2200 - 6000 -
1700 - 5000 -
1200 I : : T : T : : T : : . 4000 1 1 T 1 1 1 1 T T 1 1 1
© 0 W O W W W W W 0 W O @ g ey 88s8g
B S S o S L o S S S S O P N WMWY G o O
880383338838 3873332338233
[ T T e T A A [ — o — OO NN NN M oN st o
— o o NN NN MmN N N <t <t [V I o T N Y o VI o VY o VR o VT o, VI o VR o VI o NI N I o N
N N NN NN N NN NN NN NN 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 [N I N I N Y o N o I o I Y N o N A o B N I o B oV
od (o] oJ (o] (o] od (o] od od (o] oJ od oJ
BRERIR: Wind, KXIESHFHT BRERIR: Wind, RIS
22. FXEHMEES (Jo/M) 23, HEBAEIN (7v/2F)
15 -
—EMEE — |IGRHER 14 -
4000 - .
13
3500 - 12 -
11 -
3000 T 10 i
2500 - 9 -
2000 &1
7
1500 T T T T T T T T T T T 1 6 T T T T T T T T T T T 1
o0 ©© ©© o0 © ©© ©© © o o < o O O o o o0 o o 00 o o o o o
S R L B R SR R D B S B B L
[Co T e ) B N I 4 N Co B o ) BN o N A 4 5 N (o B o ) BN o VRN 4 5 B Uo ] W Y o on W O o w3y &N W
SR T QTR QT Qe R TR TR R QT QO
— v T 066N 6NN N N N N <t <E — T v 0NN NN NN N <t ot
O O O O o O O O O O O O 0 oJ o oJ oJ oJ oJ oJ [9Y] oJ oJ o o o
o O O O O O O O O O O O O o0 0O O O O O O O o O o O
O O O O Y O O OO OO O oJ oJ o oJ oJ oJ [aN] oJ o oJ o oJ od
HRSGE: wind, KXIESHZFET HRSGE: wind, KXIESHZFET
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6.2.5 /NEF= L §E
% 6: INEFIESRTMMRIER

2024/6/21 2024/6/28 FERLL FEIREL

INENE (FT/ME)

Heb, RN 2490 2490 -12.32% 0.00%
M 2660 2650 -7.67% -0.38%

EMI AN (JT/iE ) 4.28 4.31 -3.36% 0.70%

BRSOR: Wind, SRERR, X RIS H

24, INERBEMBES (FT/M) 25. EMLEN (FT/AF)

3600 - " e
—— WA NGERR BT N 48 -

3300 - 46 -

44 -

3000 - 4.2 1

4

2700 - 3.8 -
36 -

2400 - 3.4 -
3.2 -

2100 S e s e e e e S S 300&30'00'00'0060'006‘;00605&305
- I~ - -~ - - - - - - - D T B B B N N N Y
22323328233 sgogggeddans
S s ¢ N NN A I I
R E R EEEE R R R R EEE R R R R

BWESE: Wind, KNIESHIRHT BESE: Wind, KKIESHZER

6.2.6 I FEF- L §E
= 7. ESESTRTENIEER
2024/6/21 2024/6/28 FELEL BREL

B#EmtE (5o/mE)
Hep, [EMNIEA 6530 6520 -9.82% -0.15%

FRBRIR: Wind, RXUESHHZFT

26 HMHEMEBURMNAS (JT/M) 27 EEAREESNEFERESIINERNZE (7o/m)

8000 - —— BRI A B SR ) 25 PTagE

7500 4000 4 —BECERSNHOEBGSHERG 2 B

7000 - 2000 -

6500 -

6000 -

5500 -

5000 r r r r r r r : T T T ] -4000 -
P LTI T LT T LB e O © 0 © © © @ @ © @ W O O o
) ] I ' ] ] U 1 ] ' I I ) o o o o o o o o o o o o o
[Le] [*)] (V] o [Xe) [*)] o o [Ce] ()] oJ on (Vo) ) } ¥ ) ) } I ) [} } I ) [}
[=] o - O O o~ O [=] o - O O O )] o o O )] o o 0 )] o o) 0
- - - N N NN M oM oM oM o e 9 v @ Q@ v 9 Q 9 v 29
[ VA o N oV I .V A o o A o N " NN .V A . B oV N N B o V| - T T N N NN o) o) o
R R R R 8 XKV TR ¥ o8 ¥ 8 3 8§ 8 8 8 338589

NN NN NN N AN NN AN NN NN
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BHRISRIR: Wind, KKXUESHFET

28: RERBEFEHOE (TM)

BRISKR: Wind, KRXUESHITHT

29 REERRIEE (5255/8% )

7,000
6,000
5,000
4,000
3,000
2,000
1,000

0

1997

1998 Wl
1999

2001 I
2002 s
2003 mam
2004 .
2005 mm
2006
2007 s
2008 aam
2009 I

2000 m

2010 I——

2011 ——
2012 I

2013 I—
2014 I—
2015 I——
2016 I—
2017 I——
2018 I
2019 I—

2020 I —
2021 I——

2022 I———

2023 I

35

30

25

20

15

10

5

0
N NN
v D O
T
&N N
[=RE =T
& AN

2021-12-21

2022-02-21
2022-04-21
2022-06-21
2022-08-21
2022-10-21
2022-12-21

2023-02-21

2023-04-21

2023-06-21
2023-08-21
2023-10-21
2023-12-21

2024-02-21
2024-04-21
2024-06-21

BRSRIR: Wind, RKIESHZFT

BRBRIR: Wind, RRXUESHRAT (&iE:

BMHEHEZ B218)

6.2.7 fR L re L
* 8: B ESATNRER
iR 2024/6/21 2024/6/28 E@EL B
BEMIE (7o/Mf) F 15,769.23 15,792.31 -8.65% 0.15%
ERNE (Jo/iE) g 7676.32 7644.64 5.62% -0.41%
TRFINIE (To/ME) iz 3075 3075 -9.56% 0.00%
BRI (JT/iE) LR 4280 4280 3.13% 0.00%
TRFINIE (TT/1E) R 1324 1324 -18.77% 0.00%
AL 1378 1378 -18.94% 0.00%
BRSO Wind, IRKAETER, FRIESHIT AT
30; BERBNEES (JT/ME) 31; REWRFFMEES (FT/ME)
25000 - 5000 —— LLIERTER T AT
4500 -
22000 -
4000 -
19000 -
3500 -
16000 - 3000 -
13000 - 2500 -
10000 4o A
=] =] =] 0 0 =] (=] (=] 0 0 (=] (=] 0 o o o o o o o (o] (o]
U R I o o N B B U U
888838830 g & 8§ 5 8 & & v 303
NN N N NN NN NN A A A 8 o4 o o o o o o 9
S S 28I TIIL L N &4 & & & & &N A& o«
BRIRIR: wind, KXIEEHRET HRE: wind, KXIEEHFET
B 32, REMRHMMEESE (Jo/M) 33, BERRNMEES (Jo/M)
BEVEIRENZ EHEERENSRERE 12
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13000 - 4500 - —EHFM*E‘:*E%H%

12000 -

11000 - 4000 -

10000 -

3500 -

9000 -

8000 3000 -

7000 -

6000 - 2500 -

5000 +—+—+—— 000 b 000000

3888383338888 28 28R 888 RY R
S g3 ¥y 8 g ¥y L8N Q £ g N B g g L s Db
B AR EEEEEEEEE SRS R EEREREREE
88288 g 888z g 8888 g8ggegg et
BRSO Wind, KKGESTAT BESOR: Wind, FKGESTIAT
6.2.8 K= F= b ik
x 9: KEEEESTRBNRIER (FT/kg. E7T/ME)
B FRAE 2024/6/21 2024/6/28 FEEK EIIREL
= SEM 130 130 8.33% 0.00%
iih=z] FEEMm 100 100 -16.67% 0.00%
BN Ein 10 16 60.00% 60.00%
POLAN M 300 300 7.14% 0.00%
=z K= 32 32 33.33 0.00%
5 K= 22 22 29.41% 0.00%
&y EFRIEMN 1679.83 1659.83 -19.02% -1.19%
FRISE: Wind, KRIESHR AR
34, BESSMBESR (T/AF) 35. REMGMEES (FT/AF)
250 - 180 -
160 -
200 1 140 -
150 - 120 -
100 -
100 -
80 -

50 T T T T T T T T T T T 1 60 T T T T T T T T T T T 1
[=e] [=e] (=] =0} [=o] [=e] [=s] [=o] [=s] oQ [=e] [=0] [=e] [=0] [=e] =0} =9} @ (=] [=e] =0} =] =0} =9} @ (=]
B T T G Y R S I s R N I L VY
(e} [23] od m (] [#)} od o [Ca} [#)] [aV] m (Ko} [(a) [2)] o o™ (s} [e)] [aV] on [(s] [#)] [aV] o [Ca]
@ T QT Q< T Q2 Qe T e Q@ @ T e e @ T 9 0
- — — &N &N &N &N M Mmoo oen < < - - — &N &N ©oN &N o M ™M <t =
oJ (] o od o oJ od o od o o o o (o] o o od od oJ o (] 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 [aV] o o o o od [aY] o [aV] oJ od od od od od o od od o od od od o

HRSE: wind, KXIEEHFET BRIRIR: Wind, RKXIESHFERT
B 36: REBRNMEES (5T5/AF) B 37. REMIFNMRES (5T5/aF)

BSWIRIEX 2 JFRE SR E IR R HA 13
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- 8¢-90-¥20¢
- 8¢-¢0-¥20¢
- 8¢-cl-€c0c¢
- 8¢-60-£20¢
- 8¢-90-€20¢
- 8¢-€0-€20¢
- 8¢-Zl-¢coe
- 8¢-60-220¢
- 8¢-90-¢20¢
- 8¢-€0-¢c0c¢
-8c-cl-lcoc
- 8¢-60-120¢
8¢-90-120¢

430 -

380 -
330 +
280 -
230 -

180 -
130 -

o
o

- 8¢-90-¥20¢
- 8¢-€0-¥c0¢
- 8¢-¢l-€¢0¢
- 8¢-60-€¢20¢
- 8¢-90-€¢0¢
- 8¢-€0-€20¢
- 8¢-¢l-¢coe
- 8¢-60-2¢0¢
- 8¢-90-2¢0¢
- 8¢-€0-2¢0¢
-8¢-¢l-1eo¢e
- 8¢-60-120¢

17.5

155 -
13.5 A
11.5 -

9.5
75 4

8¢-90-1¢0¢

L
T

BRSRIR: Wind, RKIESHFET

BRSKIR: Wind, RKIESHFET

S (SET/M)

B 39;

HERKEMBES (FTT/AFT)

& 38,

— EIEE N B

r 8¢-90-¥20¢
- 8¢-€0-¥20¢e
-8e-¢l-ce0e
- 8¢-60-¢c0¢
- 8¢-90-¢c0¢
- 8¢-€0-£20¢
-8¢-¢l-2coe
- 8¢-60-220¢
- 8¢-90-220¢
- 8¢-€0-2coe
-8e-¢l-120e
- 8¢-60-120¢

2600 -
2400 -

=]

— IR

2200 -
2000 -
1800 -
1600 -
1400 -
1200 -
1000

82-90-1¢0¢

- 8¢-90-¥¢0¢
- 8¢-€0-¥¢0¢d
- 8c-¢l-€coc
- 8¢-60-€¢0¢
- 8¢-90-€¢0¢
- 8¢-€0-€¢0¢d
- 8¢-¢l-2¢oed
- 8¢-60-2¢c0¢
- 8¢-90-2¢0¢
- 8¢-€0-2¢0¢d
-8¢-¢l-lLcoe

- 8¢2-60-1Lc0¢

40 -

36
32 4
28
24
20
16 -
12 -

8¢€-90-L¢0¢
e ]

BRSKIR: Wind, RRXIESHRET

BRKIR: Wind, RXVESHTRFT
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SHTImAERA

KREZELHTINELSER: RINEGFEIEBS ISR FIOESREETHI SRRSO T A ERES, FREMKRIRN
FrEM SRR IR T HANIRANES IR ITARNNAET L. BNFAERMOETRIFES, 75, BEFA5FREF
ERREZNE MR B EEIEEEKR .

—R=H

BRIESENE, MREFIFMEMEIRREBERNIESROBRAT ( BRPEIEERIFIANESREENWSEE ) REK
B (LIFSEIR “RRIES" ) « RERKIESFABEEN, AMELUETHHENR. RERESFIRREREFE S
B AR . IENREPEBRIER. RETRARIFCHARNIESHNER. RSTRRIRC,

FREZNER, REUFHNINZFER, RKESFEWE AR RREMAEARKIESNER . SMREPIOESIERIET
BAVAANTEZNERTFRN, ERNIEFNXEESRERERSEEMEEARIE. MREFHES. ERFHURMtERS
E, THRFMAESIZMHNSHMIBIEREN . 1ZFER. BUARESREREAREARNEFREEN. MSRRLL
RESFERR, EEARMREFERIHEQDARNDTARERE . ERNISNAMESEFRESHNERETIRZIFE, FNEREESE
AOIREER. MBSNRIEERK, DERBEE. Bl US. RKFHTEEIEREN. WKESEFERAIRSAMER
B—ER, RNIESR/SEXEKARGRBEEERSRE.

FREFFHOER. AR ARREHEBROMRFFMT. ZEE0. ﬁﬁ&ﬁﬂﬂ]?ﬁ SIBAIBPATBERT . IFERIRI
IARAER B ERMATURFER . EARE, RNIEBSTRSAHSAMREMHEL . ITERITUA—ERARKRS
RXIESFHHEAR . XBARUREMEWATTRLAKFEABDRIZIITE. RATR HEI’J’ vay)ivs] %ﬁ'ﬁl:l;k:lz%ﬁii%‘izﬁﬁ
HERNRZNA—HAIHZITCT/HRBZUR . RKIEFREBLERRENOREMEREERITERINS . RKIESH
BEgEER). BEBNILUREMRRWSER IR MBS MREPHBENHERAFA—HAHRTRREK.

KBl =B

EXFEFINERT, RNIEBSATRESSFEARETRRATSMATINESHHTRS, AR AXEARRHESFEIRMHR
BiR1T. USMAMNERT mESTERRS . B, REENSEBIIRNIESR/SAEEXARTEFEZMARENRE
MHREERZNR, REFBEDBRRENHREIHEMRENE—SEKIE.

BRHEITFR=H
2551 i BA TR *rER
SN FREARMNHEIRT Wz 2R 20%LA
e T BiREREN 6 MNBA, 1EXEHR 15 FREA RN HESTUIES 10%-20%
R 300 IEEMAYBKEXIR e FRERRANAEIRT WL 2 - 10%- 10%
Sy FREABNHEIRT W2 - 10%LA TR
BiREBEN 6 NER, HEXEER ETAD i‘ﬁ,ﬁﬁéiﬂi‘aéﬁ%&m% AL
TS ETFER — ko o it FREATT B BURKNE - 5%- 5%
R SO0 SEROBREIR S5 F AT SRR AL - S
KR UESERTE
b= B0 tiE I
ItEMARKEMERF OB BEEEOMmE=ZXENK LEMIIAXIINERPR R EE X EE 5033 5
EE 11 B &3 SEEME/KE EiEFL 6 SH4E FRERPL 711
HB%%. 100088 AR 2322301 B HR%®. 200086 HB%®: 518000
BRFE: research@tfzqg.com MR%m: 570102 FBi&: (8621)-65055515 EBi&: (86755)-23915663
FEIE: (0898)-65365390 fEE.: (8621)-61069806 fEE. (86755)-82571995
BRFE: research@tfzg.com HR#E: research@tfzg.com BRFE: research@tfzg.com
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