A0

A YOS

R

RABH: 2024E7H 1B 48 HhER i 023-81157336 B ZEMMILEE: 20019397

1TiREE
o T, GG LR, WA, B, 30 MG 0.08%, 10 HEME

171"
[ ]

JIE 20K 0.01%, 5 FHFI1E205K 0.01%, 2 FHESE 20K 0.01%. By Z /5T, 4TS-
T. 2TF-T A1 3T-TL 75148 5) 0.046 6. 0.01 7GA1-0.06 6. EEMAM Z 71, TS. TE. T A TL %
AE)-0.002 76+ 0.000 76 -0.01 JLA1-0.01 T

3

B 5T, WG AR AREE Lk, 6 H B 5 HE N PMI 5 & T, T Ri(E . FRATHIWE A
WG RFEE G W LA R, — A IAF A s  BA AN e, XEKBIREL106 —x
AT BT BRI R brig sk, BT S MO T A WU N R s, B
AT ARWAHSRAE T AL, KA P 75 A5 1 AR 1 K i 1) 2[R 8 5% 8 T 35 177 o B 59 1) 93 Sk
) b, X EMRE R I T IR SRS, (H KRR A B R IR

PSP T, RN ZE AT R R, BT I B T RR A, T DI AR BE AU, AR &
k% 3T-TL 1 Z 1 5w

PEWIT T, HET TL2412 et 2 O T TL2409, TL2412 Urd& AT B mfit, BE ISR M
EHNLZ .

BT, H R ZEACE AT XA R R, eiocER 2=t —5 FT A TL2412 A4yt
ITERIIVLE

g =

PA_E W s P53 1 R At 2 SE S BEAR AL IR FI T A 1, B4, TSR GR A ARk B P —
ZBFBURA LI RS RN . TR, SR =R [ 51 5 M TR R AT 1 2%
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CHINA FUTURES %ﬁﬁﬁﬁﬁ%'lﬂ{ﬁgﬁﬁi*ﬁ
1. MIHEMBESE
E® 1: HHITE W
i AURB BRIEEN A GREE AR R (F) AFCR(F) A#ETR
TL2409.CFE 109.49 0.18% 34883 71954 -499
TL TL2412.CFE 109.16 0.17% 2903 12479 570
TL2503.CFE 108.94 0.16% 242 622 41
T2409.CFE 105.32 0.05% 37924 195096 2039
T T2412.CFE 105.22 0.06% 2261 11746 316
T2503.CFE 105.06 0.08% 162 854 45
TF2409.CFE 104.01 0.01% 29882 125196 -199
TF TF2412.CFE 103.95 0.01% 843 5397 -136
TF2503.CFE 103.93 0.00% 41 491 12
TS2409.CFE 101.98 0.00% 29062 57544 -233
TS TS2412.CFE 101.94 0.01% 472 3657 12
TS2503.CFE 101.95 0.02% 223 362 52
HHFFN: Wind, 15 EBHEHER
Ex 2: HikEHEHKREN Bk 3: HFEEGYMEES
105 G s=—TF—T — 105 §7%) ™ " ! ™
=
103 104.0 A - 107
102 1035 1 L 105
103.0
101 1025 | L 103
100 102.0 A L 101
99 | . . . 1015 g
2022-01  2022-07 2023-01  2023-07 1010 1
1005 . . 97
2023-10 2024-01 2024-04

BRI : Wind, 5 ERH 1R

BRRGEHLEFH: ELET (2011) 1461 5
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CHINA FUTURES %ﬁﬁﬁﬁﬁ%'lﬂ{ﬁgﬁﬁi*ﬁ
ER 4: HRNEITESFFEIRR0EE E% 5: RN SXBERANE R E
20% 7 mETHMRE wHEE (TAX) T W (TA2)
1.5% A 0.00% ,
-0.10% 1 -0.01%  -0.02% I
1.0% A 0.20% -
0.5% 0.80% 1 -0.26%
=% 01 -0.40% 0
0 .03% 02% 0.01% oo ] 0.39% -0.35%
0.0% ' " = g | & i o | =
059 -0.19.06% 13% X = K by # M
-0.5% 1 E X & = z =
04% = ol ER | = g | =
-1.0% A = el =5 A = 8 &l
-0.9% B = gX e = #
-15% e L | B® &
Al CPI Ho PMI | Tl ® ® X £
2024/6/14 | 2024/6/12 | 2024/6/7 | 2024/5/31 | 2024/8/17 2024/5/30| 2024/5/17 | 2024/5/13 | 202414129 | 202414126 | 202414124
HHFFHI: Wind, 15 EBH R
E#® 6: BRMPNHNENEFHELANLE E& 7: ERMNHETBERKMWEE
0.1% A 3T-TL m— 2TF-T r 2.0% 0.2% A 3T-TL ®m2TF-T
0.1% A 0.1% -
L 1.5%
0.0% 1 " 00% —f._ Hm : : -
0.0% - I 1.0% -0.1% A r I'
0.0% +———mmmm— 4 . . L osee 0%
0.0% 1 ' -0.3% 1 ‘ ‘
-0.1% A ) m i =¥ £ = i &l
-0.1% 1 oL0% e 2 £ g 2 = =
-0.1% A L -1.5% X & 2 I
FLfl CPI HH PMI Tl e H K
2024/6/14 | 2024/6/12 | 2024/6/7 | 2024/5/31 | 2024/6/17 2024/5/30 | 2024/5/17 | 2024/5/13 | 2024/4/29 | 2024/4/26 2024
HIFHIR: Wind, 1581757
EFNE
EsR 8: MEHARFIZE 10Y-2Y 5EX HEL 41S-T ER 9: MAEHARFIZE 10Y-5Y 5 HEL 2TF-T
— AR F SN 4TS T B DR 2 2TE-T
57 r 304
34 r 105.5
51 L 304 31
28 I 104.5
45 L 303 o5
39 22 103.5
L 303 19
33 |30y 16 1025
27 13
2 L 302 1(73 F 101.5
15 + . . 301 4 4 T T T 100.5
2023-02 2023-08 2024-02 2020-07 2021-07 2022-07 2023-07

FHAT: Wind, 158 B 173470

BRRGEHLE5FH: ELFT (2011) 1461 5
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CHINA FUTURES SRR S ESRRERR

E%x 10: NEHRFIZ 30Y-10Y 5 HE4 3T-TL EE 11: BREAMNE

— HABRFIZ:30Y-10Y —— B RFP{2Z:3T-TL 310 ~ e iTS-T e 2TF-T () - 108
20 - - 2085 L 107
38 - ]
36 r 2080 308 L 106
34 F 207.5 306 L 105
32 1 L 207.0
30 - 065 L 104
28 - o 304 - L 103
2% L 206,
5‘2‘ . L 2055 302 r 102
20 A I 205.0 r 101
18 : : A nJY 2045 300 - - 100
202305  2023-08  2023-11  2024-02  2024-05 2019-01 2021-01 2023-01

BHEHIR: Wind, 5 E K17

E® 12: ERMEBHNE: 4F-KF ER 13: EMMBHNE: XF=-BE
——— TS00-TSO01 —— TF00-TFO1 10 —TS01-TS02 — TF01-TFO2

12 1 08

1.0 06

0.8

06 0.4 T

0.4 02 1

0.2 00

0.0 T4
-0.2 J -02 -

2022-01  2022-07  2023-01  2023-07  2024-01 2019-01 2020-01 2021-01 2022-01 2023-01 2024-01

FHEAI: Wind, 15 R 15 B2

BRRGEHLE5FH: EEET (2011) 1461 5




QD o drs 22 2200 B

3. AHEE. IRRE5HREFIE

E® 14: TS RUEEEBIE=FXiLL E& 15: TS RS EEERT=FxitL

10 - 2024 2023 2022
05 -
0.0 -
1 38 58 7A A 117
05
-1.0 A
-1.1 -15 -
B : Wind, 115 E B E B
ER 16: TF GUEAEZEBIE=FAILL ER 17: TF RS EEEBR=FLE
0.6 2024 2023 2022 10 - 2024 2023 2022

-1.0 -
HAHIR: Wind, 115 BRI FEBE
ER 18: T RUREEHEZ=FEE BR 19: TEUFEEEBR=FXLL
12 4 2024 2023 2022 15 - 2024 2023 2022

AN : Wind, 15 EHH 15 HEH

BRRGEHLE5FH: ELFT (2011) 1461 5




MR E S - ERAER R

E® 20: TL AUEEEZIEREILL

B&® 21: TL RS EEEDEMEILE

2024 2023

2022

15 -

2024 2023

2022

BHEHIR: Wind, 5 E K17

E® 22: EHEHRMEEELR

& 23: THEAHRMEFEELR

21 3T-TL

-1 4
15
2
-2.5 1
-3 4
.35
2023/08/24

2TF-T 4TS T

2023/11/24 2024/02/24 2024/05/24

1.5 1
1

MﬁJMﬁM i
B

3T-TL 2TF-T 4TS T

05 A
-1 A
15 A
2
25 4
-3
35 4
2023/08/24

2023/11/24 2024/02/24 2024/05/24

HAHKIR: Wind, 5 ERH 1R

E® 24: ERMENEY IRREBSHESHR

BE® 25: TS BHAAH IRREBSHSFR

TSZL TFZL
TZL TLZL

115 @

95

75

55

35

15 4 : ! S o
0101 0201 0301 0401 0501  06-01

TSZL TS01
35— TS02 Bl FEFIRAAA)ZH
2.5 "‘
i
2.0
15 . . . .
01-01 02-01 03-01 04-01 05-01 06-01

HHFHW: Wind, 151 1557

BRRGEHL ST EEAT (2011) 1461 5
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CHINA FUTURES

A

MR E S - ERAER R

E® 26: T BHAAL IRREBSHSFE

Eli= 27: TL BHIAY IRR ERSEETE

TZL TO1

TLZL

TLO1

Loy T02 B 77 2 FIFE(AAA):3H

PRPEPENMNINDNDWWWw
MhoOONMNPOOmONMD
PR MR

N N I RS

TLO02

B 77 8 F R (AAA):3H

N "I) °IS NN 05 A v
F YIS I RIS G 01-01 02-01  03-01 04-01  05-01 06-01
HHFHIF: Wind, F15 B LE1EPE
4, FIRHKIE
El% 28: FTEHIREGMNEES Bz 29: TEHREFRFIEES
%) EREHA s R 26E EREIHAk 2 R 58 %) EF 2y EF5R5Y
38" EFEEMRAEI0E  —— EHEIHIKSRI0E 36 1 EFF {107 7 :30Y
30 A 31

) W\“
2.0 — T T T T T 7T T T — T T
NSRS DAL E LN P O

2.6 1

2.1 e e e e e e e e L

PP I A A VI P IN DO S

Q Q N p P ) p P . b b P b b .
AV AV AV A A YA A Y Y AXY X AN VAV AV A AV VDAY XY
I I N N N R N A N I
HI T Wind, TEaRAEH
ER 30: EFRFZE E% 31: R0OO7
2024 2023 2022

29 (%) - (%) 2024 2023 2022
2.3 A
2.1 A
1.9 A
1.7 4
1.5 ‘I
1.3 4

13 11 .

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

1A 2H 3B 4B 58 6B 7H 8FH 98 108 118 128

AN : Wind, 15 EHH 15 HEH

BRRGEHL ST EEHT (2011) 1461 5




WG
D ERABNE

B F &A1

2E%—EMREiE: 400-8877-780
M ak: www. cfc108. com

RBRESBARE. T LEPEE—F—RSF.

TRANREIZE, BREHT RGP THRA!

BREXS LML SFH: ERHT (2011) 1461 5
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(I e e
3T
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 B R4 E5ET (2011) 1461 5




o 24 B ‘

Ko FTARNAREFERRXFAENNEMNL, MAKEZETHNEET &5
o, BIR. BRI EGIHARRE R A LHEH AL BRRFTE, SFLR,

ARG B R4 E5ET (2011) 1461 5
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