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‘ TF SECURITIES

RABUE

2024 FF55 20 AR @M. S8F. [KEE, EWEREFERR

1. ¥R BEiNRrEERA, SUFTERRENE]

1) AEPENIREL LK. EZ= 7 B 27 H, £EEEHIMN 1925 To/kg, BRERFRERK0.57% (BRE) , EINSFESAIL,
7l B ZEE FR SRR 650 Tu/k; AR 7kg 1FIEMMERN 50kg —TTEHEMN1EHB 510 753611636 JT/3k,
FIEMIT=EARHNER, (ISR RIEDE. $fis, AEHEITER 125.39kg (FRE+002kg ) , db7
CEESHEEAEREIIMAEEINR LS, NERRES. Bk, NEHEBESRL-06%. FitE5EE
RIFEDSFFELRD (23 FFHFREEFI=ESNMETEES ) SEREFTIHER, BNREEEEEEL.
2 ) AN ERER BT IR B A IEN LRk H AR, SMFEEE, Sl 24 LS THES, B
R RS 3000-4000 To/5k ; EERM . IBFEARS 2000-3000 To/ik; 3FE . HAE. AR . EAH. EER
. REEEY 1000-2000 755k ; (HERMER SR REPXE), FitSeLtomhEIE B& Lik=E (HR&EL 7 8
26 H) . ML, HEMER, [REpEE. EWRLEF ], KESH BEERRG] . [HERY |  EDREN
X [Fm2)] ; IEREISE: [85kpn] . [BRERA] . [REED] . [BEERK] . [BEAM]. (&
BRE] . [FEF] %
2, Bk, ASES, EMGERmNE
1) B38; ARSIMEBROEMR, BWREZE, OBIMNERETTE, 5|MEI 15+ ISP O aRIH —E NRHLLE 25K,
7 B 19 H, ERESERMF GRS EREIIRE DI RESA TN, ERREES—SAHOE, 23
FHHOSE 50+ (KECRERSS, HOWEKY 100) , HOCIEINEEECRHEAEK . QARFEMN L3k,
ELNMIRSTE, b7 8278, WEX ESRAERN 4.0 7T/ (RKEHE) , BREEREHK057T/3); WEK
I ERECIIMN 3.8070/Fr, REBRLERNK 01 7v/r (BUERER: REEEPBARS) » GIEFEW: 1A
FEEISEE, RO, THAEFESERS RI; mRnfSEMHAEIalR N8, it 2024 F85 £7, 8=
RER], BT [FERE] . [BRn ] . [ RERH]. [1Uzkk] &,
2) E98; HAKGETEE, BNHEIRIRSHRINISEE, 7880 2018 FELLREEXIE, &1k 6 B30 B, 7~
RQEBREFZE 1336 HE, FIRLETE, BL-15 (8ERR: FERKRINS ) ; @3SMNIREETRRE. &1k 7 8 26
B4E, )IASEHERG 105 To/A, FIRETREL2 7TT/AT (BIERR: FRRARS ) ; CREBN. Akt
BEHR, EERBREFEENR 5 SR, MPESMEK, REIRE EF=aETaet R, 2024 FIEMES LT, &
SBMISEEIARIER, e, 2t [RERG ] . [ 24885 ] .
3. EBHA: ERR, ERtEFEENDIER HHESTEIRSASER; iRk, EUFmARRTAENEE]
1) (FRRER . BT [ IBAER ] . KEFREIKFREER 2+ RS, FEIRTHBAEEN, SBENKTRS
SHEEYE. ANEAES/DIE/AE /NN E/EE/REEE T EIRE BIMNIREL- 0.1%/+1.4%/+5.7%/+0%/-1.00/-0.5h; EILL
+10% /+22% /+30% /+27% /+55h /+4% o EFRIKIBE N ME AT AE B RS, ™ OENEEH . MithEES
PEEMESKSE, SNFEMNE . BN TENTDISS+HEMHNLL]
2) shifRiR. FESEEINBENEEER, HEKSE BMir. BEEN SKEAEM, FafiEnraEms
TEIR/ P ERRETRRYE, SHRAENSEEREOT . by, EEEEE BN RIbEEaSHEE a8
BHEHR TSRS KN, EhBYEE PR TR 2 E SRR A INE R TIHREERE
B, BERFEIREREEMEIEIEMZE MRS, Mt REEIZT5H. ExEE [PRERG ] [Rai
] [Emen ] . [E3E ), @St (£T4m) . (B3], [EsEy].
4, ThERE, “HEFEEFRIRAHIRERE” , EMMEEE L]
1) #F: RURNEFFEZABCERFEREREE R iRAHRERE . EStmBNI =T 2024
F7 8 24 BT "HRRELR" RITEHERASR, EHREMRKIRNHBHABICESINNE—FHEE
2. S EEERE PR A RS - - NEESEEE, LEMRARTIEER AR SR —eR IR
REGIEEREANSH, SERELSTIER, RIMBWTEEEE" « RIBANRERRARTETRTS ERRE,
B CFEEEMERE, kEATEERFNSEMIFEEMNEERNAES, BEH—SRAZE.
2) RZEGF . WEIIBE RS RREEF LA RS, RIMETIRAET A, TEPENEIRKERN, =2
HE 2030 FEANSESSEMAAREFE RSN, MAMESEFHERIBRAHENN, MRAIZRHIHIE,
FERIGEE, TLRBESEANERARITREER. EREESEL, ERIEILARN BT RSN
BREWAS . RIESEFNAHEAE, HFHSE 18, BTN, BEERSEFBERSEE, R RS
BERRERE, BREEMSEET IR ERISET S,
3) B OfTF. [EFSR] . [Kdex] . (Bl ] . [ B8RSR . QRE. [#FEE] (50T
z(ﬂﬁ%eiéf) o B GFiE: [FHERE]. @RIFX: [ KBTK] » ORIMESEF. [FRz%E] .
BZE] .
5, BYIRS: Er-mESSEE, BYRR L OBk
1) EFmAESEIRE, tHATEFEESENR, XHEF e m. RIEBMEER, 6 BiEREIRESh,
EEFFEIIMHIARE TOP10; EEREREF, E=Hl. MG TOP10. HiTAR, BYES~RIEEER
Bl S HS R ESEERT
2) BYRERHOEEEK, FEEOWSES. RIEEXEE, 2024 F6 B, KEEOFTEEENEEHRER
10.33 1ZARM, yoy+37%, {RFEHRIEE]
3();;1;]»0‘3], %Wéiﬁ@bﬁi EF-RRIERRER, ExiEE [ fE=mw] o [ FERG] o [FERD] .
Hrigtn | .

R BERR; R ; RFEmnigiRe); WnXs; #O%sE.

EFARIRSE
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BEER
TR s T AT (EHFER)
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2y S
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2024-07-21
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2024-07-16
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27 BEIR: Rl 24H1 WEREBOE
=? ) 2024-07-14
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. TF SECURITIES

1. ERIRR: BNFESMN, EMNFERIRENE!

1) ZERNIRL LK. BZE 7B 27 H, 2EEEEM 19.25 7T/kg, B EEFR LK 0.57%

(BRE ), BNFES, TIVEZEEFTILIIRIEE 650 7t/k; AF 7kg (FEMN
18#0 50kg —IcRHIEMNMIE B9 510 7o/3kF0 1636 Ju/k, (FREIM=EZEERHNERS, F
BINRIRIH KIBEE . tA7ig, AEHZYEA 125.39%g (FREE+0.02kg ) , dELHZE
EEHEEBHE RN /IMAEREINEEE, WEERES. EXis, AFEEERZER
EL-0.69%. FRIHISEEMNENEIFLDE/D (23 ETFHFRELEEEZNME FEER ) &F
KESTHIGK, BNREBBEERK.

2) X% FREA AL RIBT R IR A Bl B R B%E M Lk RE R, EUTHAZE, EN=E!
M 2024 FELIHEE, ERHURRY 3000-4000 To/k; EER. B KR 2000-3000
To/5k; FER. AFE.. BRKRD. BAME. EBEREK. KEEY 1000-2000 jT/k; &
B BEX REX 8, TSI ENEREE tk=E (HuEsEL7 B 26 H) .
REOE, HETMER, [MRRp EE. EWROE ], XKEEHE [ BERRD] . [#ER
] RENKTE [ FHFE ] ; MNEBINKTE: [®5Rp] . [HKREFA] . [ XE
). [BEEXR%] . [BA#®] . [EER%]. [FAEF] ZF.

2. BiRR: B8RS, EMMGEMAFEME
1) B%8; BRIMROER, BATEE,

OBHIPERET=E, 5I1MEDRHEE+SREO R SRS EK. 7 B 19 H, ER
ESER MG HIBESERFTIES EHRECALHO . ERAEKXKES - BRI
OE, 23 F4#HOSE 50+% (KEBRERESD, #HOAIL 10%) , HOEESINRE
HESAIHEE KK,

QARBEEM LN, BXMEEFE, #1E7 8 27 B, WEX @amAERN 4.0 w3 (B
XigE ) , W EARENK 0.5 5t/3; WWERKIHEREGIM 3.80 7w/, BREBFRLERK
01 7t/Fr (BIERE: RBIEEPIBARS ) ©

Qir&EEW: BRSIMKUECSHERE, ROCHK, TPHEEFSERERI; BRAE
EHEENRTE, Wit 2024 FE5 LT, BE[EREE], KT [FERD ] .
[EfRRD ] . [RERD] . [LI=EE ] &,

2) B8 HAKmERE, ENERERET RAMEEL.

D= 2018 FLUKRMEXE, &k 6 B 30 H, £ RXBREFEE 1336 BE, BIRtL
¥, BEtb-15% (BuERR. PEERIIhS ) ;

QML TR . &1L 7 B 26 B2AE, JIIGS MRS 105 7w/, BIRLLTREE 1.2 7t/
N (BUBRIR: FIMNARS ) ;

BREEIN . HEIFHBYE, E-RXBREEELIA 5 FRi. SR EEREK, SH
TRIE_EF=BERTBE MR . 2024 SRIEMESR 1T, EBMIZSEEHEERR, WMo, EiNk
T EERRS ] . [R5 ] .

3.EEHA: HEHRR, EREFEEANESRRAHGEEEEPNE
AE&EH; SIRIRR, EMHARERITFEFZE!

1) TR . EREE [ BRKERA] . KFEFEKRB R 2+F/]E, FEER 68
BEW, SHEKFHESEENE., AFEE&/ZIE/48/ NN ER/ EE R E XFE D
IMNIREE-0.1%/+1.4%/+5.7%/+0%/-1.0%/-0.5%; [EEL+10% /+22% /+30% /+27% /+55% /+4% o
FERIER N8B BUH BTN LR, ™ ORINEREH. MtEESHFENS

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

SKE, ENMFEEENE. SNARERNEBR+EESEMN !

2) ANRIRER : FRIE/E BB SRR, il RISy Bhig. BEEN LKEHEN,

FEAE A B FER FERRERRYE, iR AEWEELREEF . i, £
EEREFENRIFERESHRE LT SE 2N RITIWERFIER=E, B
EWEEPIE =BT aR R SFR KR EWVR INENm; FIEREREL, X
ERARFRMEIERMNZ MRS, Mt HRERaZNTE. ExEE: [FKX
Rin] . [BEiEwm] . (k6] . [EXRG], &C5E: [(&T89] . [HmE
). (EREY] .

4 FiENRIR . “TRrEEFARAR AR , EMHEFT s

1) #F: RURSPHFEABCERAFTALTRERE RIEEORAHEERR .
ESRHEDAET 2024 F£7 B 24 HET “HEsRERRE" RIEAFEHLRHR, 2
HEREFTRIRNEBEABCESMNE—HHERTR .. S LFHERRE R EBFAIR
AHBAERL - - NEKEEE, UEMKANERRARNHENHT—H RUR KEBIE
EZFEARNSEE, SEHAEROTER, RNBYRREEE" . RIVANEERRARE
MARLEBRRE, Bl HHEEENEE, IABADEERFWS EMMFEAEE
BERRAMESE, BEH—TRARF I,

2) BBEF: MEBIIKERXFBRELFZUWERTE, RUESTHAET R, T
SEPFIUES IR AN, RHE 2030 FEAMTEREEEMAARESEES L, M
FMEZZFIBRAGEA DD, R IZRETHME. ERIE, TUFBRETAN
ERARTREER. BREASF, EETLINATHFARR K RSN SRR S
WHR. KIEZLFNBHERE, HHZE1E. BiDAA, BERZEFBERRFELE
B, RIE=FIEERERRE, BEREANSFHEXURNELEFEZH,

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

5. YRR : E-miEERIER, YR mbEOEBREEmT

1) EFRESEERE, tHARE~RESEERK, XiEERENRR. RIEEYEHE
5, 6 BEEHRERERF, EEBFHIMNEFHLML TOP10; HWERBHED, EFH.
TARZIS[IF TOP10 . FATAN, BYEF RBEETREIFH . BHEEES RIRE B
!

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

3) ®VAA, REBYLFEDHRE, BF- mRIEERE, ExEE [®E2EW] . [+
mRm ] . [WERD ] . [BERG ] F.

6. KAV tRERFRI

RN HBRE( 2024 7B 19 H-2024 F£7 B 26 B ), KMRHUEIT A -4.44%, EERFR 300 .
FIEGIE . RIERIEZE D BIA-3.67%. -3.07%. -3.44%, NIRRT, KIBERINA . BES
FR+12.15%. BBIRARID+12.05% . EIRHPE+10.73%. PO +5.04%, SRELEL+4.28%. K
BTK+4.26%. FE B+3.38%. BFE+3.25%., iBEKTIK+2.03%. K@ +1.70%,

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

1: ZETUVAATEEHES (%)
14 -

1215 1205
12 4

10 1

BEESR BRRG EiRPE WL SREN KETK 8B BTE ERTK fukigdl

BRKRIR: wind, RKUESHRAT

* 1. RURFAISKEENESER (%)

2024/7/26 13 11MH 3B 6 1B 14
IR 300 -3.67 -1.41 -3.43 1.99 -12.92
RIERKIE -3.44 -2.86 -7.20 -2.93 -21.99
FiFERes -3.07 -2.00 -5.31 -0.52 -10.54
RIS -4.44 -2.99 -8.61 -7.36 -20.20
FhFar= -3.06 -1.97 -18.52 -25.23 -42.41
IKFEFRE 0.36 -1.58 -24.24 -36.98 -4358
Rk 2.28 3.42 -21.64 -44.31 -43.74
fi=ip S -5.15 -4.89 -10.78 -8.91 -24.43
R&EmnT 3.18 -3.18 -0.21 -7.03 -5.90
HENT -3.57 -3.84 -12.30 -18.38 -35.54
E=N -5.45 -2.53 -3.87 2.40 -8.07

BRSER: wind, KKIESHARAT (3F: Ml APEHE)

6.1 AF LHARERAS

1) «STHER ( XFFEBOESAMORNE ) . = 2024 F7 B 21 H, ABESEIL
FLE BB SAE EITH 0981278, HIFEFT 10.19%; Rit@HRSAE G114 46.7
1270 (HNRREELEBD ) , AAENEETTH 484.58%,

2 NZHRa X 24 EE B WARTR S ). Tt VA% R5E 5.5~6 1270, BEL+192.97%~+201.42%;
Hrp Q2 ftA&FE 4.7~5.2 27T, REHESRE, IREL+488%~+550%,

3) &R G (BEIFEH ) . TUSRAEATEIEEMEBE, £ ET3509 51K, BEERS
AEBiT 2.89 1275, BTN

4) BRERA (BREBREDOROER) . BESEFREF R, EREREEHIRERT
520 5R&, GEFRAY057%, SATDIRAR 031%, BIFSHKE, BEIRER TR
SHATDERARRY 3.15%,

6.2 =l SERIR

BSWIRIEX 2 JFRE SR E IR R HA 4
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6.2.1 &=L §E
% 2. £EFIESTRENRER

2024/7/19 2024/7/26 E[AK BRSSP ESHKEIE
&R
Hep. 8iEEEcar (7t/kg) 3.46 3.46 -8.71% 0.00% -6.74%
Em
Hrp, =03 (Jo/kg) 19.02 19.24 31.06% 1.16% 33.66%
¥R (7t/kg) 24.48 2474 30.28% 1.06% 31.75%
=R (T/aF) 43.00 45.40 48.69% 5.58% 112.87%
—osE (o nf) 32.41 32.43 8.39% 0.06% 8.65%
SERIEL
Hep. EREM 5.48 5.52 43.01% 0.73% 43.46%
FEIRELIN 7.87 7.96 53.08% 1.14% 39.79%
BEERERIEE (L) 4038.00 4038.00 -5.17% 0.00% -2.51%

BRRIR: KRR, wind, BEEE, RRIESHRR (% 2024 52024 £7 B19H#M7 B 26 AEZSEFEEYRM 6 B 30 HEUE )

2; BEEBREEEE (5X) 3; ZBENE (5u/k)

4800 100.00

90.00 -
4300

80.00 -
3800 70.00 -

60.00 -
3300

50.00 -
2800

40.00 -

2300 30.00 -

20.00 T T T T T T T T T T T !

1800 208 08 8 8 8% 8 8 8 8 8 88
38305383 INSIBIINGIS 52885 383565238356
HA A AN NNNNNOOO®O OO T NN A A T I D T A 5
88888888888888888¢8¢8 S §8 888888 §8¢8 %88
NN NNNNNNNNNNNNNNNNN ~N o~ N NN ~N N NN ~N N N N

BRI . RIWRNES, RRIESHRA (§iE: RESRTFEERMNUER BRI REBATN, RKXIESH AT
HZE2024F68)
4; (FENBES (FUAF) 5. HZPIRENE (/)
43.00
125.00 -
38.00 -
105.00 -
33.00 -
85.00 -
28.00 -

65.00 - 23.00 -

45.00 + 18.00 -

25.00 - 13.00 -

5.00 T T T T T T r r r r r T 8.00 T T T T T T T T T T T 1
© VW W VW VW VW VW VW W W W W © VW VW VW VW VW VW VW OV vV vV v ©
o9 8 § 9 § § § 9 § § 9 «q R R T A T B S R B
N O 4 £ N © o ¥ N o o % 9~ N O o4 § N O 9O & N O oA S 0N
g ¢ 2 2 % ¢ 9 9 9 9 o 9 9 © % 2 9 9 % 9 © o 9 9 9 9
— — o~ o o~ o~ m m o m < < < — — o~ o~ o~ o~ (2] o o o < < <
a4 a4 o4 o4 o4 o4 oA o o4 o o o o NN N NN NN NN NN NN
R R R RIR R R/ IR KR SR R RIIJI LI RRER

BERR. @A, wind, RXUEHHZFT BERR. @A, wind, RXUEHHZFT

BSWIRIEX 2 JFRE SR E IR R HA 5
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1?%;&%' ﬁﬂﬁﬁ%ﬁ?ﬁ .. TF SECURITIES
B 6. TEBANE (7TT/AF) B 7. 2EIEERSEMMEES (FT/a)
60.00 1 420 -
55.00 - 4.00 -
50.00 - 3.80 -
45,00 - 3.60 -
40.00 - 3.40 A
35.00 - 3.20 A
30.00 - 3.00 -
2500 - 2.80 A
2000 | 2.60
2.40 T T T T T T T T T T T
15.00 © u‘o u‘o u‘o \‘o \‘o &‘o L.‘D \‘o n‘o \‘o u‘o L‘.D 4 © © © © © © © © © © © © ©
5 2 33 5 2 33 5 8 3 3§ 5 s 2 8 3 5 3 8 5 5 2 8 3 5
e S & R % 8 / ¥ 2 2 92 3 8 =2
8 § 8 & 8 & 3 8 3 § 38 3 9§ S 8 2 2 2 2 8 8 8 8 8 8 8§
BESKTE, WA, wind, KRIEEHZAR BRESOR. FESHUIEEN, KRS
6.2.2 AL §E
% 3: REFIESRBRER
2024/7/19 2024/7/26 FE@EL ETREL
B
Heh, W8ESER (JT/iE) 3.64 3.63 -8.33% -0.27%
B
Heh. IREHASHE (73/3) 3.15 3.50 27.27% 11.11%
WREERSE (75/3) 3.30 3.60 20.00% 9.09%
RS2 E (7T/3) 2.95 3.30 32.00% 11.86%
TL/meE (7v/3) 3.00 3.30 -8.33% 10.00%
L ZREEsReE (JT/3) 3.00 3.30 -8.33% 10.00%
S rEErEaPETSE (7To/3) 3.00 3.30 -8.33% 10.00%
2l
Heh, R (7T/F) 3.78 3.90 -9.72% 3.17%
AfEFHS (7T/fr) 3.72 3.85 -10.05% 3.49%
HEWBKZM (JT/AF) 13.50 13.50 -5.59% 0.00%
BESRE, RILRATES, RSN, BTN, FESHRLNS, KRIESHT R
B 8. HRSEEE (5E) B 9. RXBREEEE (BE)
—EE —aT BT —E 1 ST
250 4500
200 - 4000 -
W 3500 AW
150 -+ 3000 -
I P, ol N, 2500 -
100 - 2000 AW
,wm
50 )'\*\/W 1500
1000 -
0 T T T T T T T T T T T T T T T T T 1 500 T T T T T T T T T T T T T T T T T 1
AR A A A A A A A A A A A A S A A A A s A A A A . A
L T B o TR o B o R o TR o R o B o R o R o R o N o R IO o R o R o IO o IR o | 1A A A A A A A A A A A A A A A
Moy it e o o G e P i oh h M G e ch h M O e o th R
OO -H OO0 O0OO0OHOOOOOHOOOOo OO 100000 HOOOOOHOOOOoO
B S B T G G G i
AN NN AN AN AN AN AN AN AN AN NN NN NN NN [ o o oV N O O Y Y A Y A Y A o A Y A o A o O oV IR Y R o IR N I N |
[eNeoNeolNoNolNolNolNoNoNoNoNoNoNoNoNoNoNoNe) eNeolNeolNoNolNolNololNolNolNolNolNo oo NoNoNoNe)
AN AN AN AN AN AN AN AN ANANANANANANANNNNN AN AN AN ANANANAN AN ANANANONANANONONON NN

BSWIRIEX 2 JFRE SR E IR R HA 6
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TF SECURITIES

RIFHIEEILEE7 B 14

)
-
@

- ¥1-L0-¥20C
- ¥1-90-¥20C
- ¥T-€0-v20C
- ¥1-10-¥20C
-¥T-TT-€20C
-¥1-60-€20C
-¥1-L0-€20C
-¥1-90-€20C
-¥1-€0-€20C
-¥1-10-€20C
-¥T-TT-¢c0c
-¥1-60-¢20C
-¥1-L0-¢20C
-¥1-90-¢c0c
-¥1-€0-¢20C
-¥1-10-¢20C
F¥T-TT-Tc0C
-¥1-60-120C
¥1-£L0-T20C

FRSRE: FEERLNS, RRIESHRAR (&
11: AERUSETE (7/H)

mRMBUEELEZET7 B 14

o

- ¥1-L0-¥¢0C
- ¥1-50-¥20C
- ¥T1-€0-¥20C
- ¥1-10-¥20C
- VI-TT-€¢0Z
- ¥1-60-€¢0C
- ¥1-L0-€20¢C
- ¥1-50-€¢0¢
- ¥T1-€0-€20C
- ¥T-10-€¢0C
-v1-11-2¢0C
- ¥1-60-2¢0¢
- ¥1-L0-¢c0c
- ¥1-50-2¢0cC
- ¥1-€0-2¢0¢
- ¥1-10-2¢0¢
- v1-TT-T¢0¢
- ¥1-60-T¢0C

90 -
80 -
70 A
60 -
50 -
40 -
30 -
20 -
10 -

TR | T ERRER
10: REREENE (7VE)

H)

BRER: FEERNS, RNIESHR (&FiE:

¥1-£0-120C

o

AR ELE7 B 14

-9¢-L0-¥20¢
-9¢-1¥0-¥20c¢
-9¢-10-¥20¢
-9¢-0T-€c0¢
-9¢-L0-€20¢C
-9¢-¥0-€20¢
-9¢-10-€20¢
-9¢-0T-¢c0c¢
-9¢-L0-cc0c¢
-9¢-¥0-¢c0¢
-9¢-10-¢c0¢
-9¢-0T-TZ0¢

T T T T T T T
M = OO~ I N~ O
N N =

EESRR: FEERLINS, RRIESHRAR (&
13: BFBMEES (So/AF)

RIEIEELET7 B14

R AR

9¢-L0-Tc0c¢

-9¢-L0-v¢0c
-9¢-¥0-1¢0c
-9¢-10-v¢0¢
-9¢-0T-€¢0¢
-9¢-L0-€20¢
-9¢-¥0-€¢0¢
-9¢-10-€¢0¢
-9¢-0T-¢c0¢
-9¢-L0-2e0c
-9¢-¥0-2c0¢
-9¢-10-¢c0c¢
-9Z-0T-1¢0c
9Z-L0-T¢0C

12; £2ERESMEBES (FT/R)

H)

BRER: FEERNS, RNIESHRA (&FiF:

T T T T T
O~ O N < Mm AN

BRRIR: Wind, RXIESHTFT

SN EMIR A

e
=] 2

BB WINEIEX Z f5H91

BRRIR: AR, RXIESHR AT
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TF SECURITIES

14 PNSFRIERGE (7T)

15; FRENHNSE (7T/A)

400 - —— LR TIPS 13

3.00 - g

2.00 - 7

6
1.00 - .
0.00 4
-1.00 3
2
-2.00 - 1
‘300 T T T T T T T T T T T 1 0 T T T T T T T T T T T T )
EEEEEEEEEEER: R R EEE:
53335833528 3835 5323535835383 3 8
B A e
(o] o o~ (o] N o~ o~ (o] (o] (o] o~ o~ (o] o~ o o o o~ (o] o~ o~ o o N 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 o
[a\] o o o~ o~ N o~ (o] o o o o~ o o~ [oV] (V] N (V] o (V] (V] (o] o (V] o (V]
BRSE. BEIFT, RKXIESHREr BRSE, BEIFT, RKXIESHAREr
6.2.3 K=k ik
£ 4; ASTBERTBNBRER
2024/7/19 2024/7/26 FHEE Bt
KEMHE (T/ME)

Heh, KEBOWMEMN 4180.00 4180.00 -1.88% 0.00%
TRBOMEM 4180.00 4180.00 -1.42% 0.00%
EEFGE (Fo/mE)

Hep. 'R -444.90 -394.50 -152.70% 11.33%

Wz -424.90 -374.50 -150.71% 11.86%
SR (7T/M)
Heh, SHLEBMN 7761.58 7922.63 -6.10% 2.07%
SHREEHN 3104.29 3123.43 -30.45% 0.62%
BREE: wind, KXIEEHF T
16: £ESHNME (FT/ME) 17 £ESHNME (75/M)
5900 - 15000 -
5400 - 13000 -
4900 1 11000 -
4400 -
9000 -
3900 -
3400 - 7000 1
2900 - 5000 1
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
B R B EEEEEEEE R
532359 335S 235 5323532353335
B T e - oM N N N N M oMM oS S S
o o o o o o o o o o oN 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 o o o o o o o o o o o o o o
o o o o o o o o o o oN o o~ N o o o o o o o o o o~ N o~
BRISRIE: Wind, KXIEEHZET BRISRIR: Wind, KXIESHRET
BEMIREEN 2 G EERENRSHE 8
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18. HOXSBOIMEM (FT/M) 19. HOXSHW EEFE (Jo/M)
— RN AR (HO):E WM AT RO IR — ERFEHOASIR — EEREHOAS R
2;88 ] 2100 -
5500 - T _
2300 1 7 M 1600
4900 4 r . "\ 1100 -
4600 Ao " y S =
4300 - 'w._,. o \ 600 -
4000 - L
3700 - o 100 -
3400 -
3100 - -400 -
2800 — 900
[Ye] (o) (o) [Ye) (o) (o) (o) (o) (o) [Ye) O O O ' ' T T T T T T T T T !
R D SN L8 8L 8 8 88 8 8 888
~ o — < ~ o — < ~ o — < ~ 1 [} } 1 1 1 1 1 1 | 1 | |
O 4 O O O 4 O o o 4 o o o N ©O A < N O A < NN O A <O~
B T O O N © 57 @ @ @2 71 9 9 © 4 9 9 9
R R R EEEE R R N N N I I
o o o o o o o o o (] (] o o
BHBRIE: wind, KRIESTIET BHRRE, wind, ERIESHRET
6.2.4 EHKr= k&
% 5; BRTIBERTNRBRER
2024/7/19 2024/7/26 FEE B
RN (TT/ME)
Hrh, X&EBO 2420.00 2410.00 -13.93% -0.41%

[ mp={m| 2470.00 2440.00 -15.28% -1.21%
HOEKRTEN. 1952.72 1966.93 -15.22% 0.73%
ER (TT/ME)

Hep, &K 3000.00 3000.00 -7.69% 0.00%

WZR 3170.00 3150.00 -6.25% -0.63%
B8 (7o/ME)

Hrp, HM 5850.00 5850.00 -8.59% 0.00%

Lz 5800.00 5800.00 -12.12% 0.00%
BRISRE: EXM, wind, KXIEEHR
20; ENEGMN (TT/mE) 21; EKBERBMNE (7T/ME)

3700 - MEEMN FRKKE HIIN EXERS SR — BN ERES LR
e PLERAN EA A O (T FE) _

3200 4 8000

2700 JWWW o

2200 - 6000 -

1700 - 5000 4

1200 T T T T T T T T T T T Y 4000 T T T T T T T T T T T T

S8 888 888888 eR L8888 8888L8

N O H Y N O oY N O oo N ~ O H St~ O MY ~O T I~

@ 7 @ 9 Q@ 7 @ @ 9 4 9 o9 @ TP Qe o oo

H o N N N N Mo o o S S —H H NN NN ®M;Mm oo S S

AN N (N AN (N N N (N N N N N AN O N ON N ON O &N N N &N 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

AN AN AN AN AN AN AN NN NN NN AN ON N O O N N N N N NN N
BRISRIE: Wind, KXIESHRET BREE. wind, RIKIESHRAT

BSWIRIEX 2 JFRE SR E IR R HA 9
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22; EXERMEES (FT/M) 23, HEBIWEIN (7v/2F)
e . 15 -
—EEE — ||| TR 14 -
4000 -
13 -
3500 - 12 -
11 -
3000 1o -
2500 - 9 -
8 .
2000 - 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
888888888888 R8N RT SRR
5928353235228 5 S"3835 283532335
1 1 1 1 1 1 1 1 1 1 1 1 1 ‘_| H N N N N m m m m q_ q_ q_
SN Ny Yy Yy
N N N NN AS R AN AN AN AN AN AN AN N N NN NN
BESE: Wind, KNIESHIRAT BRSO Wind, KKGESHIAT
6.2.5 INErF= Nl 5E
% 6: INEFISESRTMMRIER
2024/7/19 2024/7/26 FEL B
INENE (TT/ME)
Hrp, SR 2495.00 2495.00 -9.27% 0.00%
IRL I 2640.00 2640.00 -7.04% 0.00%
EM AN (To/1E ) 4.27 4.28 -3.82% 0.23%
BRRIE: Wind, FEARR, K NIES g
24, INERBEMEES (FT/M) 25. EMLEN (FT/AF)
3600 - =W NERBIN =T INNET N 48 -
46 -
3300 ad
3000 - 4.2 1
4 4
2700 - 3.8 -
36 -
2400 - 34 -
32
2100 —— 3 ———————
O VW VW VU VU VU VvV VvV VU VW VW VU VO O VW VW VU VW VU VU VU VvV VU VW VU O
NN g g g g g g g o FoAa g g g g g g
5923592353235 5923532353335
Sy 22I3I Sy aL a3
SR RRIRRIRRILJIRKRLIRRRELR R R RIILRLLIRILRR
HRSE: wind, KXIEEHFET BRRIR: Wind, KXIESHFERT

BSWIRIEX 2 JFRE SR E IR R HA 10
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6.2.6 A ¥Er- L §E
= 7. BErBSTENEER

2024/7/19 2024/7/26 fF£RE Bk

BENE (Jo/iE)
Hep, ESINEIESMN 6460.00 6480.00 -10.12% 0.31%

BRSER: Wind, KRUESHSR T

26 WINEHEBRERINGG (TT/ME) 27 ECEA R ECHSME PR S BEENE (5T/M)
8000 -
J500 — EERE O RN SN £ B
4000 1 —FREUNACEEN SHHMERNNE B
7000 -
2000 -
6500 -
0
6000 -
5500 - -2000 -
5000 : : : : : : : : : : : ) -4000 -
289 9 88 8888888y g8 g3 33 g8 IR
R 5 2 23358 23358 383 35
© & © @ © & 9 9 o o O 9 9 L 1
N I N A S 88888888888 g
[qV] o o o o [qV] [aV] [qV] [qV] o o (] [qV]
BRSER: Wind, RRGESHRA BESER. Wind, RRILEHRA (8. SFE®Z7 8258)
28, RESESEHOS (FH) 29, [FEERISMN (3E5//5)
30
7,000 28
6,000 2
24
5,000 2
4,000 20
18
3,000 16
2,000 14
1,000 I 12
' 10
olllllllllllll I I R = T T R T T R
5828 oN03I88n8go e Ynerea o qn 5380853323858 32385
C 22 RRRRRRERSR233232333_:8R88:% G g g
RSB Wind, RRUESHRAM BESERE. Wind, RKGEEHRAF (8. SHRME®E7 5198)
6.2.7 1R r- L &
X 8; 1RITTBEERTNRER
iR 2024/7/19 2024/7/26 FEK BRl
BEMIE (7o/Mf) E 15682.31 15682.31 -12.76% 0.00%
FSEINR (TT/M ) 0N 7558.73 7545.16 -3.62% -0.18%
TRFINIE (TT/1E ) iz 2975.00 2805.00 -27.14% -5.71%
RN (TT/M ) LZR 4280.00 4220.00 -2.99% -1.40%
BN (Jo/Mf) %R 1230.00 1312.00 -2.81% 6.67%
At 1225.00 1287.00 -24.29% 5.06%

BIRERIR: Wind, IRRARTERI, RIKIESERZT PR

BSWIRIEX 2 JFRE SR E IR R HA 11
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30; BRERBNMEES (JT/ME) B 31; FRERIFIMEESR (J5/M)
25000 - 5000 - e LLIZRAER TN ARAF
22000 - 4500
4000 -
19000 -
3500 -
16000 - 3000 -
13000 - 2500 -
2000 T T T T T T T 1
10000 T T T T T T T T T T T , © © © © © © © 0 ©
W W VW YW YW VW VW VW VW VW VW VW W N N N N N N N N N
N N N N &N NN NN NN NN ~ o — < ~ o — < ~
N T N © =2 © © ©o = o o o
@ 7 F e T IR N\ o~ n o I o0 < < <
— <4 N N N N MM 0NN N o on S < < N N N N N N N N o~
8 833383383838 38 8 8 ] c ] R c Q 8 < <
o o o o o o (] o o o o o o
BERIRE: Wind, KXGESHZA ERSE: Wind, KXGESHZAT
32. BERHMSES (Fo/M) B 33. HERRMEES (Jo/M)
13000 - 4500 - —— I ABrA e
12000 -
11000 - 4000
10000 - 3500 |
9000 -
8000 - 3000
7000 -
6000 - 2500 -
5000 T T T T T T T T T T T 1
O W W VW VW VW VW VW W W W VW OV 2000 T T T T T T T T T T T \
o o o o o o o o o o o o o [Ce) O O (Vo) (Vo) O [Ce}) (Vo) (Vo) O O (Vo) O
N O H Y N O H oY N O oo N~ R D N N I
o — o o o i o o o — o o o ~ o — < ~ o — < ~ o — < ~
B T T T S S A @ 7 @ @ @ 7 @ 9@ 9 44 Q Q Q
S 8 88 8 38 88 8 3 8 8 8 I N N T N N A S
NN NN NN NN NN NN R R R 8 R 2 R ] ] R | | R
ERIRE: Wind, KXGESHTAT BRBRIE: Wind, RRIESHZAT
6.2.8 K==L §%
F 9: KU ESRTNEER (JTt/kg. SE70/M)
it kRt 2024/7/19 2024/7/26 FEE BIRE
B FM 130.00 130.00 8.33% 0.00%
)=z FEMm 70.00 70.00 -41.67% 0.00%
BN SEMN 10.00 10.00 0.00% 0.00%
PULAN SEEM 300.00 300.00 7.14% 0.00%
=] K= 30.00 30.00 25.00% 0.00%
=12 KM 20.00 20.00 17.65% 0.00%
=3 0) EFRIEMN 1659.83 1659.83 -20.57% 0.00%

BRERR: Wind, KNXIESHZRET (%iF: 2024 £7 B 26 HE HEMRINEMN KEIERA 2024 £7 B 19 HEEE )

BSWIRIEX 2 JFRE SR E IR R HA 12
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KERafiEES (So/AF)

B 35;

RESsMMEES (Ju/AF)

34.
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-9¢-¥0-120¢
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-9¢-0T-€¢0¢
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-9¢-0T-¢c0c
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120 -
100 -
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250 -
200 -
150 -
100 ~

9¢-£0-1¢0Z

o
LN

BRSEIR: Wind, RRXIESHRFT

BREIR: Wind, RXVESHTRFT

JEMEES (FT/AF)

B 37:

36: RERNMEES (5T/4F)

U

- 9¢-L0-¥¢0¢
- 9¢-¥0-¥¢0¢
- 9¢-10-¥¢0¢
- 9¢-0T-€¢0¢
-9¢-L0-€¢0¢
- 9¢-¥0-£20¢
- 9¢-10-€¢0¢
- 9¢-0T-¢c0c
- 9¢-L0-2c0¢
- 9¢-¥0-2c0¢
- 9¢-10-¢c0c
- 9¢-0T-T¢0¢C

430 ~
380 -
330 +
280 -
230 -
180 -

|

130 -

9¢-L0-Tc0¢C

o
o0

-9¢-L0-1¢0C
- 9¢-¥0-1¢0c
-9¢-10-1¥¢0c
-9¢-0T-€¢0c
-9¢-£0-€¢0¢C
-9¢-70-€¢0¢
-9¢-T0-€¢0¢
-9¢-0T-¢c0c
-9¢-L0-2¢0c
- 9¢-¥0-2c0c
-9¢-10-¢c0c
-9¢-0T-T¢0Z

17.5 -
155 -
135 -
115 -
9.5 -
75

9¢-L0-1¢0¢

1
)

BREIR: Wind, RXIESHTRFT

BREIR: Wind, RXIESHTRFT

BN (E5T/M)

B 39:

38: BERKEBNEES (FT/AF)

—— EFRIEEN B

-61-L0-¥20¢C
-6T-¥0-¥C0c
-61-T0-¥20¢C
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6T1-L0-120C
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1800 -
1600 -
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BRBRIR: Wind, RXUESHR (REEEIEE 202457819 H)

BRRIR: Wind, RXIESHTAT
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SIS

KREZELHIDELSR.: RINIEGTEIEBS ISR FIOESREETHIERIIESNT W IERES, FREMRIAN
PN R T BANHRIGIES AT ARNNAETIE. BIFAERMOEIMLFES, 75, BEF5TREF
RN R B SEEEKR

—HR =3

BRIERBEHE, MMREFIMEMHIRREBERNIESROERAT ( BRPEIEERIFIANESRZENWSEE ) REK
B (LIFSEIR “RNIES" ) « RERKUESFAPEEN, AMELUETHHENR. RERESFIRREREFEO S
B BB . IAEAREPERIER. RETRRIFCHARNIESNER. RSMRRITE.

FREZNER, RUFHNINZFER, RKESFEWE AR RREMREARKIESNER . SMREPIOERIERIET
BATANTRHNEATRN, EXNIESFYXEESMEBIEREEMEHITRIE. MEFRER. ERFHNEERS
E, THRFMAESIEMENSHMBEIEREN . ZFER. BAAREREFREAREARNERZEEN. MSRKRLL
REFERBK, EHITRMRIITEEIMHTARNDTAEE . ERNARARSFRERNERNH TR, FNRNEESE
IRBER. MBSRRFSERK, CEEFER. Bl US. RESEHTEESIERNEN. IHKIESEERRREAMENR
B—ER, RNIESR/SEXERKARGRBEEERSRE.

FREFFHNOER. AR ARRELEBRMRFFIMT . ZEEL. IHMERUET BRI EN ., SERFRR
IARAER B ERMTURER . EAEE, RNIEBSTRSAHSAMREMHEL . IFERITUA—SRIARKRS .
RANIESRIHEAR . ZBARUREMEWATTEXMAKBERARDRIZINE. RAFBNSTEEMOLHBPEARS AR
HRARENA—HHHIZFCH/ R ZUR . RNIEBFREHILERNNREN R EMEEEERITERNNS . RXIESH
BEgER). BERR IR EMIRRWSER IR M SRR EPHNERNHENA—HEIR T REK.

&5

EFEFINERT, RNIEBSATRESFEARETREATSMAITINESHIH TS, B NRERTHRMHIFIURMR
BiR1T. USMAMERT mESTTERRS . B, REIENSEEBIIRNIESR/SEEXARTEFEZMARENRE
MHREEFZNR, REFEBFDBRFREMNAREIHEMRENE—SEKIE.

BB IPERFER
251 i B8 TR TR
SN FREABEANAE NI W 2R 20%LA £
s BiREHEN 6 NBW, EXER 1% FREABRANAERTWLER 10%-20%
ARG BRI R — e e
i 300 IEEMAYEK IR S2=] FRHEARZ AN RN W 2R - 10%- 10%
Sy FREARZANM BRI UL AR - LORLA T
T mT A %»fﬁ,ﬁﬁﬁik#a;fﬂzﬁﬁm? 5%l
FAAETFR _ e e s FRERAT AL S ELEK IR - 5%- 5%
R SO0 SEROBREIR BF AT TRHBAT AL SRR I SHIA R
KR UESFRT
b= B0 i Rl
ItEHARXERERFOB BEEBAMEZXENK LHEMIIOXItINEERR R EEXaREEE 5033 5
EE11 B &3 SEEMEMAE EiEFL6SHE4E FRERPL 711
HBZ%: 100088 AR 23 E 2301 B HBZ%: 200086 B4R . 518000
HB#E: research@tfzg.com HB%%: 570102 FBIE: (8621)-65055515 FBIE. (86755)-23915663
FEiE: (0898)-65365390 f£E. (8621)-61069806 fEE. (86755)-82571995
MBFE: research@tfzg.com BB#E: research@tfzg.com MBFE: research@tfzg.com
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