TR | TUHRRER

Yo i

‘ TF SECURITIES

RABUE

2024 £ 28 AR : EFEEENRESALN, EMSRIMLER
g 8

1. &3ERIR: SEssmas, TESERET, FRERIERNENR

1) ANEBIREL ik, EZ= 7 B20 H, £EAEEHIN 19127T/kg, REBR K 12m (BRE) , TUEEES
SCIRSKIRRFILY 650 TT/3k; AN 7kg (FREMNHEHI 50kg —ToRIBEMIE DB 513 TT/3kF01631 Tk, (FIEMEREE
BEARHNERS, (FIBNMBINELSE ., $as, ABEEEER 12537kg (REL-029kg) , IMAEREHIEEES, F3K
i, AEHEBZSIR- 0%, FHEEHENFEIFERD (23 FTEFMETFEESIMENEES ) QFBRE
FEHMEK, BINTREEREERK.

2) AR WA E R A B AN LRk SRR, RS, BEE)l M 2024 FSLISTHES,
ELRERR S 3000-4000 To/5k; EER. IBECARD 2000-3000 7Tk ; FHiFAE ., HAE. LAY . BAM., E5E
R REFEY) 1000-2000 To/k; (HERER SRS REEXE), FitSiLmEIE B2 HikzsiE (SusEL 7
B 19 B). fr0E, ZEIMNEE, [HRpEE. EMZUES ], XEEE IRRRD ] . [HERG ] BxE
WEE[FEE ] SRS [5kn ] [RER ], [REE] . [BEERK]. [BA®]. [&
BRE] . [FEF] %

2, BiRR: BSERS, ENMHERENEE

1) B38; ARSIMHROEMR, BWFREIE. OEIMNEIRETE, 5IFEDREE+ S O —E RIS 55K
7 B 19 H, EfiRSEREIEGHENRS RS S RECHEO . EARRES—ASPOE, 23
FEEFHOSE 50+ (REISEHEZSET, HOWAEY 10%) , HOIDTELINRELECAMHL K, NFEN 7K,
EXBMIET, &IE7 B208, WRA SRAERN 3.5 7T/3 (BREHE) , B ERKRERK0.67T/3; IWEK
IHEREBIIN 3.70 T0/Fr, REBFRIFE (HERE: RBERPBARS) o

2) E8, HAKETE, BRESRBIREG RIS, A7F=885 2018 FLLRRIRX A, 1k 6 B30 A, £/~
QERFZE 1336 BE, BIRUETE, Bb-15% (SiEkE: REERIDS ) ; QWENIRLLRE. 21k 7 8 19
BUAE, )IaSEHEG 117 TT/AF, FAIRETR0.8 TT/AT (MIERR: FRRARS ) ; CIREBN. HAalkH
BEHE, EERBREFEENR 5 R, MPESREEK, BHIRE EF=aETaeER, 2024 FEMMESHT, &
SBNEEEARIER, WM. Bt BRG]« [ 288kt ] .

3. SBHA; SRR, ERtEENmER HLEEEIRGESASER; Rk, EUFARETAEMNE ]
1) (FRRER. B [ AR ] . KFFREIKFRER 2+ 8RS, FEIRTHREAEEN, SBENKTRS
SHEEYE. ARAEE/ZIE/AE /MM /EE/REEEE X EFE O IREL +0.30/-3.6%/+0%/+0h/+6.7%/+5.6h; [EEL
+10% /+25% /+23 /+27% /+55% /+11%. RAFEIKIBRE SO R TIAE GRS, ™ ORINERE . FuthEs
SPHEBNESKE, ENFEMENE. EMATENEIRS HHEENTL]

2) shiFRiR. FRIEEEHANEENGEER, FEkSEl Bis. BEEN KGR, FafliEeHaEwaie
TER /P ERRERRYE, SRNESEERSOH ., 9, EEYEEE~ERIEREESEE W SF
R TSRS KN, EhRREPiEE R 2S E SRk MFe LA INE R FIHEEE
B, HERGIAREREEMEIEIMNZE MG, M RBEIZNTG. EaiE (PR ] . (R
el [ERp] . (S]], 8t (€asm] . (wmEEw). (EREw].

4, FERE: BIFEKRE, SUFMERLE

1) #F: EXPEHRRECMTEER/ELE, HFERMBRAXGT A, 78 11 B-12 B, £2EREPOEN

NEBUMARBFT 2024 FEEMEENFRELEERLTS, ZoBMt EXPEHRREMIPSERE

B, REMR 87 {ZER, HAHRE 61 {ZEX. f&FE 26 12ER. HIVANEERNATERRAEIREH, &

W TEEEINERES, LB TEERFISEMTFENEERRAMES, BB —SIEAES.

2) (RZEGT . ISR IS RS BREEF T A RS, RUESTIRAEA A, TEEEMEIR’ER, =2

HE 2030 FEANSESELEMAAREF LSS, MARSEFSKIBERMERN N, T IZRMHHIE.,

R E, TR BESEANERARITREER. EREESEL, EREILAR AFRAEEK . RS

BREWAS . RIWESEFNAHEAE, HFHSE 18, BTN, BERSEFBERSEE, R RS

BERNRERE, BEREANSERF RN ERFETS.

3) BExfEE: OMF: [BEFSR]. [KER] . [ZEkk] . [ZReR] . @RE [FFF] (5T

z(ﬂﬁ%eiéf) o BICKE: GfiE: [BHERE]. @RIFX: [ KBTK] » ORIMESEF. [FRz%E] .
BEE] .

5, BYIRR: EFr-@ESSAER, BYRm S BT

1) EFRAESEIRE, tHATEFEESENR, XTHEFmETR. RIBEYEHER, 6 BiEREIREsh,
EEFFEIIMSIAE TOP10; HWEREEF, EEHE. MM TOPL0. KITAN, BYUEF-REEER

Bl S HS R ESEERT

2) BYRRHOEEEK, FERNUSES. RIBEAEIE, 204 F6 B, REHOTSEENERSERER

10.331ZAR™, yoy+37h, {RIFRRIEK!

3) VLA, RERMEFESIRR, EFrmhflEeiig. ExEE [ ®ERY] . [FERG] . [FERH] .
[ BRHRRR (D ] .

RIS BERRE; BRI ; RFE@nigiRe); XS #O%sE.

EFARIRSE
20244 078 21 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

7 EBE

— RikE

FER300

3%
-2%
-7%

-12%
-17%

0 +
2023-07 2023-11 2024-03

BRRR: RREE

BxXRE

1 (BMBCE-1TIRERR BTN,
AR T ? IRRTREREEMRE? )
2024-07-16

2 (RMHBCE - 1T EIR: 2024 55
27 BEIR: Rk 24H1 WEREFQE
=? ) 2024-07-14

3 (RMHBCE - 1T EIR 2024 55
26 EREIR. ETESHEW, EMERE
SSXEH! ) 2024-07-07

BSWIRIEX 2 fFRE SR EFIRERHA
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1. E3ERIR . BiRmETR, TIFEERF, FERISSIME
L2 |

1) AEENRE LK. &= 78208, 2EEBIIM 19.12 7t/kg, B EBFRLERK 1.27%
(BRE) , T BEEEFIMLYBRAA 650 TT/3k; &NF 7kg FHEM&F 50kg ZTTH
BINIESD BUA 513 Jo/3kF0 1631 To/3k, (FIBHMEEZTERHNERS, (FENBINEEE
Rz, AEHEYER 12537kg (FREL-0.29kg ) , AMAEREHZEEZ, Tk, ~F
HEEB=2IRtL-0.2%, FtEEMNEDSIFER D (23 FFHEEREEFEEEMRT
pEREE ) QEKRESTHIEK, BNREEEEERW.,

2) REEHAG TS EERAN ER RN LK RER, BEMAHE, EUT
8 1M 2024 FELISTHEE , P HURR 5 3000-4000 7o/k ; EE R GEEC IR 2000-3000
7ok WIBE. FAFE . BRRBRD. BAR. BRI, RELY 1000-2000 ju/k; &
B BEX EERX 8, TSR HENEREE tk=E(HEsELE7 B 19H) .
YL, HEINER, [P RE. EUMROEF ], XESE [BERRD ] . [#EER
m] . BRENKTE [ FHFL ] ; MNEBRNKTE: [®5Kh] . [HKRERA] . [ XE
). [EEx] . [BA®] . [BEKK] . [FEF] %,

2. BiRR: B8NS, EWGEMAAEE
1) %8 BRIMROER, BATEE,

OISR E, 5|MENZFE+SAHO M —EmEME EK, 7819 H, EFA
ASER TN SN RSEERFET NES ENRECALED . EAEKESE—KBH#H
OE, 23 £SA#ORE 50+% (REBABERES, HOAIZ 10%) , HOEESNE
HEB ML EK,

QABEEM LK, EVMRIEFE, 17 8 20 H, WEXK BRAEERN 3.5 /3 (B
XEdE ) , BREBFRLHK 06 7T/39; WARKEEREEYMN 3.70 7T/, BERBFREFE
(BUERR: RBEEPBARS) o

@REZEIN . HRSIMKESIFERE, OB, THEEESEZRE RIN; BFRAS
BHABIBRTE, it 2024 EES 7. B[ 2RER], B8iCiF [=ERY ] .
[ EfRRD )] . [RERD] . [LIEERY ] &,

2) 8|78, HAKEHE, EMBRIIRKSEH ROMEEM.

DFFEER 2018 FLUKREXE, #LE6 B 30 B, £ RXBREFEE 1336 FE, FRtL
B, ELb-5% ($ERR. PEERIINS ) ;

QIBNIRLL TR . &L 7 B 19 BHEE, JIGS S 11.7 7o/, BIRLLTRE 0.8 T/
N (BUBRIR: FHNARS ) ;

Q& EZIN . HBREBYKR, ErXBREESLIE 5 R, P EEREK, EH
RIR_EF=BERTBE K. 2024 M RR L1T, ENMIZREEHEERR, BT M. EiNxX
RS ] . [S2%Eim] .

3.JEREME: ERIRR, EQEFEAEHRHGERNESNE
K&EH; Rk, EMFARERITTERN=E
1) RS . B DEAEE ] . APRBKFREE 2+ S, FEFNEN

EX, SHEKFRESEENE, ARE&/ZIF/ £ &/ =8/ EERTEMED
INIREL +0.3%/-3.6%/+0%/+0%/+6.7%/+5.6%; [EEL+10% /+25% /+23% /+27% /+55% /+11% o

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

RHHKRIBRE TR HENNERE, ™ ARMNERA. MtEESBFEN =
SKE, ENMFEELE. ENARERNE B R+ EESEMN !

2) ANRIRIR . FRIEIG FEHAYLBRN SR, R RISy BahiE. HEEN LKEBEN,
FREAIE EFHE B FER PERRERRYE, siRAESEELEREREIT . Wi, £
EEEEFEARIFREREE SRR E LT SE 2N RITIWERFIEK=E, B
EWEEPIE =B RR R SFRRNREWVR INENm; FIFREEREL, &F
SERAR M EIERENR MRS, ML HRERIZNTT. ERES: (PR
Bl [Retdw] o [E9RE ] . [ET], @kFE: (98] . [(HmE
). [EEw] .

4 Fp1EIRR: BREKDRE, EWME~IHE

1) #F: ERPEHRRBARPEERERE, RERFREAXET R, 7B 11 H
-12 B, 2B&RFZHOEN)IEE UHARBRF T 2024 FLEMREORRELEBES

2, ZLBMITERPERRRE AT EERELRE, REER 8.7 ZER, HFR
£ 6.1 ZER. HBE 26 12ER. FMVANNEERRARETRSEBRKE, Bl cMiE
BEMEET, LBADEEREFNONSEMNFSOERERAMESE, BEFH—LRA
=¥,

2) BBEF: MEBIIKERXFBRELFZWERTE, RUESTHAET . T
SEPFIUES IR AN, RHE 2030 FEAMTEREEEMAARESEES L, M
FMEZZFIBRAGEA DD, R IZRETHME. ERIE, TUFBRETAN
ERAHTKEER. EREAEEL, RS ETLUANBT R X REENERRE
Wps. RIMB=ZFNEHRRS, THTE (@, F1AA, BERTZEFBREE
B, RIE=FIEERERRE, BEREANSFHEXURNELEFEZH,

3) EmEE: OM¥F: [EFSH] . [XdtR] . [kl ], [ERSH] . @
KE: | #FFF ] (EUIEKSES) . BXKE: OME: [HERRER] . @KLY
K [RBTK] . ORIMESEF: [hRzE] . [HEE].

5. YRR : E-miEERIER, YR mbEOEBREEmT

1) BFmEREER, FHAREFREEERK, XTEFREFR. REEYEH
5, 6 BEEHEERERG, EEHFFHEIMNEIMT TOP10; HERIEEG, EEH.
TREZIINIF TOP10 . FABAS, BYEF R EETROIH . BEEES ARG iR
el

2) BYRREBOESEEK, EEHOWSES., RIBEXEHE, 2024F 6 B, REHO
FEGENBAETERER 1033 Z2A KM, yoy+37%h, (RIFERIEK]

3) ®iPAA, RERYEFEDRRE, EF-miBIBERE. ExEEF (R®REBW] . [+
mRm ] . [WERD ] . [BERG ] F.

6. KAV tiRERZFT=I

BFXZE (2024 £7 B 15 H-2024 F£ 7 B 19 H) , K&MHG&ETI+3.70%, BEEEFRE
300. LIFZIE. RIERIEZE I BU9+1.92% . +0.37%. +0.56% 0 MR, FKIBSERIAVA
HREERRAD +20.47%  BRISEZ D +20.37% A HE R FR+18.18% ST K FB+17.56% .z 4 B&AD+11.87%.
D +10.68% . Z41LU+10.09% . ZRERAD+9.68% . STHERD+8.21% . iRECA D +7.42%.

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

1: ARTUAREERES (%)
25 -

2047 2037
20 -

HREERSS ERISRRy AFEEE STRIR HERM EAKH B4l GIREHy RS SRERE

BEBRIR: wind, RKIESHTRAT

* 1. RURFAISKEENESER (%)

2024/7/19 13 11MH 3B 6 1B 14
IR 300 1.92 -0.19 -0.86 8.07 -8.20
RIERKIE 0.56 -4.46 -5.05 0.64 -18.86
iERE 0.37 -1.58 -2.99 4.80 -6.74
RRHE 3.70 -3.16 -2.65 -5.36 -17.08
FhFar= -0.35 -5.11 -15.64 -23.41 -41.64
IKF=7=58 -1.86 -10.14 -27.84 -37.36 -4354
ol -4.14 -11.03 -24.31 -44.58 -42.23
fi=ip S 2.43 -4.26 -2.99 -8.08 -21.27
R&EmnT -2.60 -11.29 -2.00 -6.27 -9.03
HENT 1.74 -5.17 -8.63 -15.88 -32.52
FeiE 6.36 -1.25 3.62 5.20 -4.01

BRERIR: wind, RRKGESHRAT (GF: sl ahEon%)

6.1 AF LHARERAS

1) +STHR ( XTFHEBOESEHRAE ) : = 2024 F7 B 12 H, ASEET.
BAEEATE LN MRITEHESAEAITHN 459127t (MR EEEES ) , AAF
BRI 476.24%,

2) BERE (XTHFRABBRADERNAE) : BEERMUBERENLBLAE
MEBE 4.4 1278, BRTHE, BERABREMRAR 2 {ZTEE 6.4 27T,

3) MBS (2024 FEEIWGTE) . Tt 24H1 1%F)E 0.9 127T~1.1 1278, HTAR
([EELIB < 311%~358% ) ; E A 24Q2 Fit LIS F)iE 042 ~0.68 27T, HTAR (£&F
BEISR 0.05127T) »

6.2 FE Al SERIR

6.2.1 X 5E
% 2. £ IESATNBRER

BSWIRIEX 2 JFRE SR E IR R HA 4



. TF SECURITIES

\" .
FWiRE | FUHER i KOk S

2024/7/12 2024/7/19 FRELL BRI FHESHKEIE
sEER
Hep. 8BRS (7t/kg) 3.46 3.46 -8.71% 0.00% -6.74%
M
Hep, HERE (Jt/kg) 18.62 19.02 36.05% 2.15% 33.66%
¥R (7t/kg) 23.92 24.48 35.92% 2.34% 31.75%
=i (o/af) 44.40 43.00 43.00% -3.15% 112.87%
—ni%E (7o/aF) 32.34 32.41 4.99% 0.22% 8.65%
BRI
Hrh, BRI 5.37 5.48 48.51% 2.05% 43.46%
FEIRECTY 7.68 7.87 58.67% 2.47% 39.79%
BeEREEEE (L) 3996.00 3996.00 -6.15% 0.00% -3.520

BRE: RAKRFES, wind, BEiE, KRKIEBSHARM (SE: 202482024 £7 B 12 B 7 B 19 HAEZEEEFEEHRA 5 A 31 BHIE)

2: SRR (k) 3: —JCRtE (F/3k)

4800 | 10000 -

90.00 -
4300 -

80.00 -
3800 - 70.00 -
3300 - 60.00 -

50.00 -+
2800

40.00 -

2300 3000 -

20.00 T T T T T T T T T T T 1

1800 - L T - W= WO - S SY- WY NN- N - T |
NI oy— o DN o WG o o)W R N A S
LIRYLTIRYIILYYIT R T O Q 5 8 2§ 5 & g2 8§ 5 ¢ 2 3 5
T NNNNNNN OO MO O S TS e v @ @ <2 o 9 9o 9 9o <9 9
§85pddsszzanyaanINg R EEEEEEEEERE
[ VA N B N I VI o W I N I N N o N o I o N A VA o VI VY I N I I o [=] Q Q Q (=] o o Q o Q [=] Q Q

~ ~ ~ ~ o~ ~ ~ (] ~ ~ (o] (] (]

BEERIR . RUCKRAES, RRIESHRE (81 eEZBEFEERTHER BRRIR: PEEBAFR, RXIESH R
HE2024%F58)
4; (FENMEES (TAR) 5: RN (Jo/2F)
12500 - 43.00 1

38.00 -
105.00

33.00 -
85.00 -

28.00 -

65.00 - 23.00 -

4500 - 18.00 -

25.00 - 13.00 -

5.00 - T - : T - T - T T T ) 8.00 T T T T T T T T T T T 1
23 2 9233 3 3 3 3 3 9 9 2232232223232 3232
EEEEEEEREEREE EEEEEEEEEEEE
4 H N N N N M oMo oM o3 % o “ o N o N N o o oo = < o
P T N R N R A R S I [ - T N R N N T R Y I R
o o © O 06 O © O b ©6 60 © O 0 6 6 6 6 6 6 6 6 6 6 © o
o~ o~ ~ o~ ~ ~ o~ o~ o~ o~ ~ ~ o~ ~ o~ ~ ~ ~ ~ ~ ~ o~ o~ o~ o~ o~

BRERIR: BEEE, wind, RIKUESHAR AT BRRIR: BEEE, wind, XIKESHR AT

BSWIRIEX 2 JFRE SR E IR R HA 5
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TF SECURITIES

".' X PiF 55

6: EiEEPINME (7T AF) 7. 2ENERARASEMMEES (FT/AF)
60.00 - 420 A
55.00 - 400 -
50.00 - 3.80 A
45.00 - 3.60 -
40.00 - 3.40 -

3.20 +
3.00 +

8 & 8 8
8 8 8 8
3

2.60 A
15_m T T T T T T T T T T T 1 2.40 T T T T T T T T T T T 1
2 2 3 3 32 3 2 3 3 2 2 2 2 I - I T I
5 S £ 3 5 S 8 3 5 S 8 3 5 5 3 g 3 5 9 8 5 9 8 I 5
T T S S S S Y “ M N N ™M &N M o th oM o h o <+ <
8 8 8 o 8§ o & o o 8 8 8 35 8 o 8 8 o o o o o 8 g9 § g
o~ ~ o~ o~ o~ o~ o~ o o~ o~ o~ o~ [} (o' (o'} (o'} (o'} (o' (' (o'} (o'} (2} o~ o [a'} [a'}
BESKE. TS, wind, FRIEEHZAT BROR, TEERESN, KRIESH R
6.2.2 B =L 5E
* 3: AU ESHATHBER
2024/7/12 2024/7/19 FRELL R

| |

WZRRERSE (7T/3) 2.60 3.30 17.86% 26.92%

N8 E (7T/39) 3.60 3.00 36.36% -16.67%

SrERaPETSE (7T/39) 3.60 3.00 36.36% -16.67%

Heh, RS (7T/7) 3.70 3.78 -11.68% 2.16%

BHEBAZMN (J7T/AF) 13.50 13.50 -6.90% 0.00%
BARRIE: RURME, CEEUR, BTN, FESRUbe, RRESHRAR

8: AREFEE (BE) 9: XERGEFEE (BE)

BSWIRIEX 2 JFRE SR E IR R HA

(e}
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TF SECURITIES
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W
— BB+ 1

—

—[aE

- 91-90-%¢20¢
- 91-¥0-¥c0¢e
- 91-20-%coe
-91-2L-€¢0¢
-91-0L-€¢0¢
- 91-80-€¢0¢
- 91-90-€¢0¢
- 91-¥0-€¢0¢
- 91-20-€¢0¢
-91l-2l-¢coe
-91-0L-¢coe
- 91-80-¢coc
- 91-90-¢¢o¢
- 9L-¥0-¢coc
- 91-20-ccoe
-91-ZL-1¢oe
-91-0L-1¢0¢
-91-80-1¢0¢

— R

— 1

—_—l

91-90-1Lc0¢

- 91-90-t20¢
- 9L-¥0-t20¢
- 9l-¢0-teoc
- 9l-¢l-ceoe
- 9l-0l-cco¢
- 91-80-€20¢
- 91-90-c20¢
- 9L-¥0-€20c
- 9l-¢0-ccoc
- 9l-¢l-¢eoe
- 9l-0l-¢eoc
- 91-80-¢c0¢
- 91-90-¢c0c
- 9L-¥0-¢c0¢
- 9L-¢0-¢coe
- 9l-¢l-1¢0¢
- 9l-0l-Lc0¢
- 91-80-L20¢

250 +
200 -
150 -
100 -
50 -

TR | T ERRER

91-90-L20¢

o

R ELEE 6 B 16

- 91-90-%20¢
- 9L-v0-¥c0c
- 9Ll-¢0-¥coc
-9l-cl-gc0c¢
- 9L-0L-g€c0¢c
- 91-80-€20¢
- 9L-90-g€c0c
- 9l-v0-g€c0c
- 9Ll-¢0-gc0c
- 9l-¢l-¢coc
- 91-0L-¢coc¢
- 9L-80-¢c0c
- 9L-90-¢c0c
- 9Ll-¥0-¢co¢
- 9L-¢0-¢coc
-9l-¢L-Lcoc
- 9L-0L-Lc0c
- 9L-80-Lc0¢
91-90-120¢

BRSRIE: FEERLINS, RRESHRA (8
11: EEASENTE (77/H)

=RIEIEELE6 B 16

o

- 91-90-¥20<
- 9L-¥0-¥20<
- 9l-2¢0-¥20c
- 9l-¢l-£¢0¢
- 9L-0L-£20¢
- 91-80-£¢0¢
- 91-90-£20¢
- 9L-¥0-£20<
- 91-¢0-£¢0¢
- 9l-¢l-¢coc
- 9l-0L-220<c
- 91-80-220¢
- 91-90-220¢
- 9L-¥0-220¢
- 9l-2¢0-220¢
- 9lL-¢l-1¢0¢
- 91-0L-1¢0¢
- 91-80-1¢0¢

10; RBRISEHENE (TW/E)

100 -

BEBRIR: hEBERhS, RKIESHRA (&iE:

H)

91-90-120¢

mEEELEZE 6 B 16

- 61-£0-¥¢0¢
- 6L-¥0-¥20c
- 6L-10-¥¢0¢
-61-01L-€¢0¢
- 6L-/0-€¢0¢
- 6L-¥0-€202
- 6L-10-€¢0¢
- 6L-0L-¢c0c
- 6L-/0-¢¢0c
- 6L-¥0-220c
- 6L-10-¢¢0c
-6L-0L-Lc0c

BEBRR: FEERNhS, RXIESHARAT (&iE:

H)

13; AFSNBES (FU/AFT)

HED

RIEIEELZE6 B 16
3|

Eg

3
r

—— R4 —

6lL-20-120¢

o

- 61L-L0-1c0c
- 6L-¥0-tcoe
- 61-10-tcoe
- 61-0L-€20¢
- 61l-40-€20¢
- 6L-70-€20c
- 61-10-€¢0¢
- 61-01L-¢c0¢
- 6l-40-¢c0c
- 6Ll-70-¢coc
- 61-10-¢coe
- 6Ll-0L-L¢oe

T T T T I T 1
O M~ O wn <t M Al —

12; 2ERAEENMMEES (FT/R)

BEBRIR: REBERhS, RKIESHRA (&iE:

H)

6lL-20-L20¢

BRRIR: Wind, RKIESHTFRT

SN EMIR A

e
=] 2

BB WINEIEX Z f5H91

AR, RIKESHR AT

BRRIR:
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1?%;&%' ﬁﬂﬁﬁ%ﬁ?ﬁ .. TF SECURITIES
14, BSFRIEFSE (7T) B 15, FLSH0SHE (7T/53)
10 -
6 - —— PR R IS 9 |
4 - 8
7
2 6
5
0 - 4
3

-2 2

-4 1
L T T T s - S NI (N < s e '« S's R~ (R 0 4 r T T T T T T T T . . .

6F o 0TS TS T o T T 2 2 2 2 2 2 222 2 2 R D
253852336 2535358 L N
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BESOR: BIALR, FRGES AT BRSO BIALR, FRGEST AT

6.2.3 K==\ %
x 4, KEESEESTRBNBRER
2024/7/12 2024/7/19 FEE B

XENE (FT/ME)

Heh, KEBOMEMN 4180.00 4180.00 -0.48% 0.00%
FIREBOIEN 4180.00 4180.00 -0.48% 0.00%
EERE (To/mE )

Heh, R -426.80 -444.90 -167.93% ~4.24%

WZR -406.80 -424.90 -164.88% -4.45%

SR (7T/M)

Heh, SHEEHN 7761.58 7761.58 -8.42% 0.00%

SHEEBN 3162.86 3104.29 -29.23% -1.85%

BESOR: wind, KRIESHIH
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BRISRIE: Wind, KXIESHRET BREE. wind, RIKIESHRAT
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B 18; #HOAXSHEBOIMEM (7T/M) B 19; #HOASH EREFNE (7v/M)
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BRSRIE: wind, RRIEZHIET BRSRIE: wind, RRIEZHIET

6.2.4 EXKF= L%
= 5 BREWEERHNEBR
2024/7/12 2024/7/19 £[R |5k 4

RN (TT/ME)

Hep, KiEEO 2420.00 2420.00 -13.57% 0.00%
wOEO 2490.00 2470.00 -14.83% -0.80%

HOFEREEMN - 1950.31 1952.72 -13.52% 0.12%

R (T )

Hrp, HM 3020.00 3000.00 -9.09% -0.66%
Wz 3180.00 3170.00 -6.76% -0.31%

48 (7o/ME)

Heb, FHk 5850.00 5850.00 -7.87% 0.00%
R 6000.00 5800.00 -12.12% -3.33%

FRSOE: FHKM, wind, FRIEEHR

20; ENESIGMN (TT/mE) 21; BKERME (FT/M)
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BEISRIE: Wind, KXIEEHFRET BRISRIR: Wind, KXIESHRET
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22; EXERMEES (Fo/M) 23; MBI (FT/2AF)
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—EMKE —LIZR#ER 14 -
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2500 9 -
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BRISRIE: Wind, KXIESHRET BRISRIE: Wind, KXIESHIET

6.2.5 /NEFE L §E
* 6: INETESHTIERER
2024/7/12 2024/7/19 ERL BRL

INENE (TT/E)

Hrh, SR 2495.00 2495.00 -9.60% 0.00%

T M0 2650.00 2640.00 -7.69% -0.38%

EMH AT (To/i ) 4.29 4.27 -4.04% -0.47%

FARIE: Wind, FEURR, K RIES o

B 24, NENENMEES (75/M) B 25; mgttEN (7T/A)

3600 - A N
— W N ——3T T

3300 -
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4
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D 0 & O O O O O O O O O Tt
N o222 22 22 2
253 2s3IB s3I S e
T S T . S S8 S T eI T
S 8883803333 S NN N NN oA oMM oA NN N N
NN AN A A A AN A A N A S R I I I RER

BRI Wind, RRIFAHHR BRE: Wind, KRIESHFRET

6.2.6 B R =L 5k

= 7: BEFOEERMEER
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TR E | TUHTEIR o% ﬁﬂg%
2024/7/12 2024/7/19 FEE FEIREL
BENME (Jo/iE)
Hep. TESNILEMN 6460.00 6460.00 -10.40% 0.00%
BRRIR: Wind, KXIESEHZR
26 WIPNEREBRERNGG (FT/ME) 27 ECARECRSEFEE SN R E (T/mE)
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BRSEE: wind, RKKIESHAT BRRIR: Wind, KXUESHF (§iE: RAfdeEE7 B180)
28 RERESEHOE (TH) 29 EEERIEMN (=56 )
7,000 35
6,000 30
25
5,000
20
4,000
15
3,000 10
2,000 5
T (1 II||| “
L2 B« N o > B« N o > N o IO o A N oA T« B A I« MO« O« T = M« I+ T« I« I«
NI  diiBEisiiBBiiiisss
OO~ QNN TWOMDDRDO NN THONMDOIO - NM - & & . 3 3 . y y y h h h : : 4 4 4 4
$995588229995855 500555055008y ayydyyaysasgangIgg
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BRSO Wind, KKGESTAT BRSO Wind, KKGESHAT
6.2.7 fB Bk ik
x 8: WIWEESTBNRER
it 2024/7/12 2024/7/19 FERK EIIREL
TRIENIE (/i) EM 15634.62 15682.31 -12.97% 0.31%
FRHNAE (Jo/IE ) g 7642.16 7558.73 -3.45% -1.09%
RN (TT/TE ) snoE 2975.00 2975.00 -22.73% 0.00%
TREGLRINFE (TT/ME ) WER 3100.00 4280.00 -1.61% 38.06%
BTN (FT/il) R 1324.00 1230.00 -24.54% -7.10%
biile 1225.00 1225.00 -27.94% 0.00%
BHRSER: Wind, ITRASTER, FRIE ST A
BEMIREEN 2 G EERENRSHE 11
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30; BRERBNMEES (JT/ME) 31; BREWRFFMEES (JT/ME)
25000 - 5000 - —— LLIZRAERH AT
4500 -
22000 -
4000 -
19000 - 3500 -
16000 - 3000 -
13000 - 2500 -
2000 T T T T T T T 1
10000 —_—
a 0O OO O OO O O O O G O 9 2 2 2 2 2 9 2 9
5esIB s IBS s IB s 2 5 3§ &5 2 &5 3 B
- — N NN oM oo oM s < A T T R S B . . SR
S s 83agazazazaxyz a3 a S S S o o 5 © & 8
o od o o od o o o o o od o od o o [aV] [aV] o [a] o [aN] o
BRISRIE: Wind, KRIESHZHT BRIRIE: Wind, KRUESHZHT
32. BERHMSES (Fo/M) 33. BERRMEES (Jo/M)
13000 A 4500 - —Ha'ﬂﬁﬁﬂﬂi%ﬁ%%
12000 -
11000 - 4000 -
10000 - 1500
9000 - i
8000 - 3000
7000 -
6000 2500 +
5000 T T T T T T T T T T T 1
[o B =) T« N o N« N« N N« N« N« I« I« )| 2000 T T T T T T T T T T T 1
R 22222 2 22 2 2 2 2 2
5253525352536 5253525352535
- - &N &N &N &N M M om oM s % < - - N N N N M oM ;o s %
8 8 8 8 333338 8 8 S 8 838 38 8 38383 8 8 8 38 8
o od [aV] o o o [aV] o [aV] [aV] [aV] o o o o o od o o o o o o o o o
BRISOE: Wind, KRILAFTAT FRISOE: Wind, EKILHITAR
6.2.8 K== FE b g
= 9; KSR INMEER (Fo/kg. =T/M)
B ERAE 2024/7/12 2024/7/19 FRW AR
e I 130.00 130.00 8.33% 0.00%
iiah=z] SEHM 70.00 70.00 -41.67% 0.00%
BR Ei 10.00 10.00 0.00% 0.00%
PO FM 300.00 300.00 7.14% 0.00%
k2] K= 30.00 30.00 25.00% 0.00%
=1 K= 22.00 20.00 17.65% -9.09%
=) EFRI M 1659.83 1659.83 -20.57% 0.00%
BREE: Wind, RRIESHRAET (8F: 2024 £7 B 19 B&HERMEMREIERE 2024 £7 B 12 BEIE)
34, BEESMEES (75/28F) 35; REMBMNIZER (Fv/2F)
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BREEIR: Wind, RKUESHTFT

BRSKIR: Wind, RKIESHFET

JEFMMEES (F5/AF)

®

&l 37:

REBIMEES (FT/AF)
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BRSKIR: Wind, RKIESHFET

BRSRIR: Wind, RKIESHFET
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BERR: wind, RXUESHRFT (RFHRELE 2024F7812 )

BRKIR: Wind, RXVESHZRFT
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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 AT . EMREFERIET. RSITRRIRCHARKIESNER. REMRRIFC,

FREZNER, REUFHNINZFER, RKESFEWE AR RREMAEARKIESNER . SMREPIOESIERIET
BAVAATZHNERTFRN, ERNIESFEXEESRERERSEEMEEARIE. MREFHES. ERFINHEFRS
E, THRFMAESIZMHNSHMIBIEREN . 1ZFER. BUARESREREAREARNEFREEN. MSRRLL
RESFERR, EEARMREFERIHEQDARNDTARERE . ERNISNAMESEFRESHNERETIRZIFE, FNEREESE
AOIREER. MBRREERK, BERTEE. B, US. RKSHTEEIERNEL. WKIESEERAREPMER
B—ER, RNIESR/SEXEKARGRBEEERSRE.

FREFFHOER. AR ARREHEBROMRFFMT. ZEE0. 1?13&?&%]96 SIBAIBIATBERT B . IS ERIRIA
IARAER B ERMATURFER . EARE, RNIEBSTRSAHSAMREMHEL . ITERITUA—ERARKRS
RXIESFHHEAR . XBARUREMEWATTRLAKFEABDRIZIITE. RATR HEI’J’ vay)ivs] %ﬁ'ﬁl:l;k:lz%ﬁii%‘izﬁﬁ
HERNEZENA—HAIHIZTEH/HRZUR . RKIEFREBLERRENOREMEREERITERINS . RKIESH
BEgEER). BEBNILUREMRRWSER IR MBS MREPHBENHERAFA—HAHRTRREK.

KBl =B

EXFEFINERT, RNIEBSATRESFEARETREATSMATINESHIHTRS, B ARERTHRMEFIURMR
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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