(& izt

R

EAB#M: 2024E11 A 27H 4N A5k i 023-81157336 B BB MMILEE: 20019397

1TiRGRE

o JH—, WAk, KHARRE G ek s, By, WM, 30 FHE AL
T 0.11%, 10 FEHAFESIH LB 0.05%, 5EMTEIHELIE 0.05%, 2 FHENEAE 0.01%.
s FRAY 2 510, 4TS-T 2TF-T A1 3T-TL 4351485} 0.023 J&. 0.039 JCH1-0.285 J. ¥ MM %)
i, TS. TF. T M1 TL 43 %1285} 0.008 G+ -0.025 76 0.04 7CA1 0.000 JT.

TiERE

o NG TR A SR KBRS B, KR G S . T A A T
GRS, IRROLE TU R TR R, SO AT, SR e P B
CHHLL, TS, DR SX A, ARE

o BBE RN Ja-K U AR LS, B T R A BN S R I, R K (3 R %
K, £ TS TINERHE B EEE.

o BN BT, BRI SR AT, T I O S, T B R0
LB, KT U, A IR, R T B 2 7).

o ERHN: VhE LIRS AT RO A, AUk B RRARE, 2R R
REEEH TR, HizAMsEme, tik 12503 XF B2

RBEHR R

o nAIMEIE; ainEmiYl.

BRRGEHLE5FH: EEHT (2011) 1461 5
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CHINA FUTURES

MR M S - BRI R R

1. TIHEMES

E* 1: HHTHE-R

g ALK HMEEM A 3Egh GREEEM) B E (F) A% CE (F) H#EET5)
TL2412.CFE 113.82 0.19% 8041 20809 -1749
TL TL2503.CFE 114.13 0.21% 50191 71577 1173
TL2506.CFE 113.74 0.26% 6105 17562 1631
T2412.CFE 106.78 0.00% 20149 34431 -9283
T T2503.CFE 107.04 -0.01% 57319 185131 5011
T2506.CFE 107.05 0.00% 3340 12596 526
TF2412.CFE 105.19 -0.07% 25822 35082 -13081
TF TF2503.CFE 105.45 -0.01% 67501 109310 13301
TF2506.CFE 105.48 0.00% 1147 2050 111
TS2412.CFE 102.47 -0.01% 3804 16649 -1674
TS TS2503.CFE 102.62 -0.01% 31359 51713 -2186
TS2506.CFE 102.68 0.01% 510 1996 98
HHFFN: Wind, 15 EBHHER
E#* 2: BiREHhEHWEN Ex 3: HFESYUMBED
TS TF T TL ()
TS TF T TL 52 7
I 115
104 L 115 106.5 | 113
103 105.5 - 111
- 110
102 104.5 - - 109
L 105 F 107
101 103.5 - 105
100 100 4055 L 103
99 A T T T 95 1015 A - 101
2022-01 2022-07 2023-01 2023-07 2024-01 2024-07 - 99
100.5 T T T T 97
2023-10 2024-01 2024-04  2024-07  2024-10

FHEAI: Wind, 15 & BRI 15 B2

BRRGEHLE5FH: ELET (2011) 1461 5
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CHINA FUTU

RES

MR M S - BRI R R

E® 4: FARNEIEFBUIRA R R E

B3R 5: FAGH SIS BSRE I R

8.0% - w T ] 0.14% 0.24%
7.0% A 0.10% 4 0.02%
0.00% . . . .
6.0% - -0.10% - I
5.0% A -0.20% A
-0.30% -
4.0% 1 0.40% -0.24% -0.26%
3.0% | -0.50% - y ~ -0.39% . .
1.0% A 28% 9 = ] = & = = s
0.01% 12%  0.2%019 = » H ; = =
0.0% j— . _ - . & & =2 i = £
o il B | 2X | =® = =
-1.0% A -0.1% -0.3900% ® 4 &R = \5
M1 CPI H PMI | Tl D) *Jé P ®
2 =
2024711712 | 2024701711 | 2024/10/7 | 2024/10/31 | 2024/14/15 2024/11/8| 202419/24| 2024/5/13 | 202414129 | 202414126 | 202417122
HHFFHI: Wind, 15 EBH R
E#® 6: BRMPNENEFHELNAEE E® 7: BRMNEXBERNNEE
0.2% - 3T-TL m— OTF-T - 8.0% 0.3% - 3T-TL wW2TF-T
L 7.0% 0.2% 1
0.1% - 0.1% -
° F60% ooy | —mm [ Hm  Hm : i
0.1% - ' L 50%  -0.1% - r I'
-0.2%
0.0% A . ) . [ 40%  han ‘ ‘ ‘
L 3.0% ® & 1 = i 5
-0.1% 1 - 2.0% & o s = i )
| Lo% 2| |Ex| 2| 5| 8
-0.1% A | o = A= 5 = ¥
0.0% ¥ = # =) = =
Elies 4 = =
-0.2% A F -1.0% K = N Py
M1 CPI W PMI |k g 2 = 5
2024/11/12 | 2024/11/11 | 2024/11/7 | 2024/10/31 | 2024/11/15 2024/11/8 [ 2024/9/24 | 2024/5/13 | 2024/4/29 | 2024/4/26 2024
HIFHIR: Wind, 1581757
2, EfilhE
EsR 8: MAEHARFIZE 10Y-2Y 5EXHEL 41S-T ElR 9: MEHARFIZE 10Y-5Y 5 HEL 2TF-T
— HIRRFIZE10Y-2Y B A £:4TS-T —— HIRRFIZE10Y-5Y —— RPN ZE2TFT
69 304
34 r 105.5
63 304 31
57 28 - 104.5
51 303 25
22 I 103.5
o 303 7o
33 302 19 - 1025
Z 302 1(7) - 101.5
15 + . . . 301 4 4 T T T T 100.5
2023-02 2023-08 2024-02 2024-08 2020-07  2021-07  2022-07  2023-07  2024-07

BRI Wind, 15217 BFE

BRRGEHLE5FH: EEFT (2011) 1461 5
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CHINA FUTURES SRR EG ESRRERR

E& 10: FLEHBRFIZE 30Y-10Y 5 HEL 3T-TL Ex 11: BERMHE
— HIRRFZ:30Y-10Y —— B A Z:3T-TL 310 ——A4TST —=——2TF-T () r 108
E 208.5 208 107
] 2075
] ' ; 105
] 207.0 306 104
] 206.5 |
] 304 103
] 206.0
] 2055 302 102
] 205.0 101
] . . —L 2045 300 - ; 100
2023-05 2023-11 2024-05 2024-11 2019-01 2021-01 2023-01
BRI Wind, 1115 EHEH LT
E® 12: BERMEBHRNE: 4F-KF E® 13: ERMEBHNE: RF=-RE
—— TS00-TS01 —— TF00-TFO1 10 —T301-TS02 — TFOL-TFO2
1.2 A 08 A
1.0
0.6
0.8
0.6 0.4 1
0.4 02 A
0.2
0.0
0.0
-0.2 J -0.2 -
2022-01 2022-07 2023-01 2023-07 2024-01 2024-07 2019-01 2020-01 2021-01 2022-01 2023-01 2024-01

FHEAI: Wind, 15 R 15 B2

BRRGEHLE5FH: ELET (2011) 1461 5
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3. AHEE. IRRE5HREFIE

E® 14: TS ANEEEBIE=FXiLL E® 15: TS RLSEEEFE=FxtL

10 - 2024 2023 2022

1.1 4 -15 -

B : Wind, 115 E B E B

EE 16: TF SAEEERL=ExIEL ElR 17: TF 608 EEEHE=FE3ILL
0.6 2024 2023 2022 1.0 - 2024 2023 2022

-1.0 -
HAHIR: Wind, 115 BRI FEBE
ER 18: T ANREEHE=FxItk E® 19: TELREEEBE=FxitE
12 - 2024 2023 2022 15 - 2024 2023 2002

AN : Wind, 15 EHH 15 HEH

BRRGEHLE5FH: ELFT (2011) 1461 5
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CHINA FUTURES

A

MR M S - BRI R R

E® 20: TL AUEEEZIEREILE

E® 21: TL RLSEEEFEMEXLL

2024 2023

2022

2024

2023 2022

BHEHIR: Wind, 5 E K17

E® 22: EHEHRMEEELR

E® 23: EHhEHMMEFEELR

21 3T-TL 2TF-T 4TS-T 15
1.5 1 1
1 05 A
Og 0
05 057
1 -1
s -1.2
2 ]
25 251
-3 -3
35 -35 -
2024/01/22 2024/04/22 2024/07/22 2024/10/22 2024/01/22 2024/04/22 2024/07/22 2024/10/22
HIFHIR: Wind, 15 E TR 517
E&* 24: SRMENELY IRREZSHEFE Elf& 25: TS BBHIG X IRR EBS5HEFIE
Ei'- Izt TSzL TS01
15 ® WL 75 25 FI % (AAA) 3 TS02 B FEFRAAA)ZH

9.5 A

75 A

55 A

35

2.0 1

1.0 A

0.0

HHFHW: Wind, 151 1557

BRRGEHLE5FH: EEAT (2011) 1461 5
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CHINA FUTURES

E® 26: T BHAAL IRREBSHSFE E® 27: TL BHAY IR EBSHSFIE

TLO1

TO1
B 7B FIR(AAA):3 B ) TL02 B FEFIRAAA)BH

PRPEPENMNINDNDWWWw
MhoOONMNPOOmONMD

o,
/‘0

BHEHIR: Wind, 5 E K17

4, FIZRWAE

E® 28: FEHREGRFIRES

E® 29: FEHREFGFHRES

FHESY
FFR:30Y

B2y
& 75210

36 -
(%

E B Uk 25 TR 54 5706
= TR I 25 51304 '

26 A
2.7 A
16 A 17
06 - 0.7 A
< r . T+~ T+ QX +r0r0r0°rT T T 1 7T _0.3_IIIIIIIIIIIIIIIII
-04 4 D oo T Vo B S B = B e IR 5o T Yo B A = > B B e I o B Vo B e = B
H MW~ O Hd Hd MW~ O ®M W~ o P Q9 490 9 9 9 9 -3 3 @ Q
gges8d3g8587938888 4 S33833833233a33333
DU T S S A
g 88y ggggsgsgssssd SESRIRSE&EIJIRIKLIJKEIKIIR’R
N 8 8 8 QK CCQCQQCCQ
HHHI: Wind, T15ERA TR
ER 30: ELFHRFIZE B 31: ROO7
%) 2024 2023 2022 %) 2024 2023 2022
25 7

2.9 1

1.1 T T T T T T T T T T T
' 18 28 38 48 58 68 78 88 98 108 118 128

13

15 28 38 48 S5A 68 78 89 9F 108 117 127

AN : Wind, 15 EHH 15 HEH

BRRGEHLE5FH: EEHT (2011) 1461 5
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2E%—EMREiE: 400-8877-780
M ak: www. cfc108. com

RBRESBARE. T LEPEE—F—RSF.

TRANREIZE, BREHT RGP THRA!

BRES LML SFH: ERHT (2011) 1461 5
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(I e e
K3
ARENEFEEAEFA IR SE YN ETENTNHRRZESE, £
EE, TEER. PEERBERARAE (PR “FEER” ) FTEHEMIT
F SR ARENAT AT RHARS FEERNEF
RFERGAR WY RBETRINEE, WK ZHEERETE, A
BEaFRZ N TENEZNT AU EFTBRRKE. ARXKRE. ERFARTE
. REXZHZ ST FEERCAATNTERIRE, FHR LA
. BIERERNARRT, KEME R SAHT. TN EE 9% Ak AL K BRIk 41,
REFRKRFEFRFRE LW EARNAE R E EL, FEREMAREE,
HEERA AR ETRENERNE, TEE. R TEERETH
NS N RIE. AREFWER. ELFRARERRE LA Z AW, 48
RFARNETREREFEEREEATAREES KA BN EN TIEE E X,
FREERNEEAR. XFARURKEME L A+ 884 KE A F B
., KA AEM oA FERAERSARERZNLLS—BWNTZ TR
F/ENE ARERXFTARFELXGHEERS, EEMER THAAM BT
WARENERZENEARZEWN, RZEN TS T BERXZ AR HEE
ZRARELAANEZEREEIRERN, BEEHERZRRF EATAER
GG, XGERERAREANBZMENEATARS FERER A AEE TR,
AR ELFHNHNER AT EERE. REFTEERELFTERT T, EF
WA Fn/ SN AT UEAR AR FEHATRR., EFFFIL, 0FIIA.
A%, TERABAN “FEERIR” , BAFREAE AT M B

ARG E R4 E5 4T (2011) 1461 5
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Ko FTARNAREFERRXFAENNEMNL, MAKEZETHNEET &5
o, BIR. BRI EGIHARRE R A LHEH AL BRRFTE, SFLR,

ARG E R4 E5 4T (2011) 1461 5
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