A0

A YOS

ERHAS AR

RATEHA: 20244E7H 14 B SH: hER i 023-81157336 B ZEMMILEE: 20019397

1TiRGRE
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[ ]

A E AT LR O . BT, RSN, 30 FEH 1A 297K 0.48%, 10T
EL4 0.11%, 5 FHEELF 0.05%, 2 FHFETTEAT 0.03%. iz, 4TS-
T. 2TF-T 1 3T-TL 433283} 0.018 JG. -0.01 JeAI-0.14 Jt. BN ZJ71H, TS TF. T 1 TL
AR #-0.14 6. 0.04 JG. 0.005 JGA1-0.01 JT.
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BRI S TT, S A g 30 R R R S, TR < R DA R . B T
JAR Y O R R Ik S, R 2 Sk Ay BB, D ) A T A ok E A BE 5 1 A
o MNERTWIZRIE, 2 R0l filfl RATIREE, FATI N, BRI xE, 7 HHIH
AR DIHIEATT L, BN = EA RO e 2 I . S AR e Y B 6xt
PRA AR RS EAT RIS, S AR E I TL.

® SN ANITH, R EA TR R, B I B e BT, RCT T RR BE RS, AR SERFAT
% 3T-TL fr 22 BB IS .

® SN, TL2412 [P35 F AR T TL2409, HRERIR L0 H BEW LS 11, B5HISEmE A2
AN .

o WHLUTIH, HANFIEEATATXERGIEHS R, RiEEZEL P MMTUE TL2412 543
TERKNLZ.

B HE R
o LU B PR A 2 s i BE U AL R R B A5 1, R, N SRR Bk B T 7 T o2
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CHINA FUTURES %ﬁﬁﬁﬁﬁ%'lﬂ{ﬁgﬁﬁﬁ*ﬁ
1. MIHEMBESE
E® 1: HATE WK
S AURB BIGAEN  ABETOREEN AR (F) ARkeR® A#eBa
TL2409.CFE 108.88 0.44% 162466 76180 3278
TL TL2412.CFE 108.58 0.46% 18141 17400 2580
TL2503.CFE 108.37 0.46% 809 1250 147
T2409.CFE 105.25 0.13% 193601 188079 867
T T2412.CFE 105.10 0.11% 14582 15009 1835
T2503.CFE 104.94 0.10% 533 1128 115
TF2409.CFE 103.97 0.06% 202754 119933 4375
TF TF2412.CFE 103.86 0.02% 10039 8788 2842
TF2503.CFE 103.81 0.01% 609 841 177
TS2409.CFE 101.97 0.03% 112668 54742 -4890
TS TS2412.CFE 101.93 0.02% 5652 4261 519
TS2503.CFE 101.93 0.01% 822 562 12
IR Wind, T 1o PR FEBEH
Ex 2: HikEHEHKREN Bk 3: HFEEGYMEES
105 G s=—TF—T — 105 §7%) " ! ™ e
=)
103 104.0 A - 107
102 1035 1 L 105
103.0
101 1025 | L 103
100 102.0 A L 101
99 | . . . . 1015 o
2022-01  2022-07 2023-01 2023-07 2024-07 1010 1
1005 . . — 97
2023-10 2024-01 2024-04 2024-07

BRI : Wind, 5 ERH 1R
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CHINA FUTURES

AT & - B RS AR

E® 4: FARNEIE T BUIRA R R E

B3R 5: FAGAEITBSR A R

0.20% 1

2.0% 1 TR maikeE (TE4D o I (TEHZD
1.6% 0.10% A
0.00% ,
1.5% - 0.10% { -0.01%  -0.02%
-0.20% -
-0.30% -
10% 1 000 ] -0.26%
-0.50% - -0.39% -0.35%
0.5% A & ® jmd = Eliing =X
= p = ! I
0-1%.03% 0.02% 02%  0.0% 0.01% i k> S = . N
0.00 +—H T T T T ) # 11 H ﬁ = =3 =
H | | I P CI - g | me
1 = i 4 = m¢ oy
0.5% | -0.2% 0.33% s = == = = i
-0. .0.33% = & = ar
AL CPI T VT I X x| ¥ £
2024/6/14 | 202477110 | 2024/6/7 | 2024/71 | 2024/8/17 2024/5/30| 2024/5/17 | 2024/5/13 | 202414129 | 202414126 | 202414124
HHFFHI: Wind, 15 EBH R
E#® 6: BRMPNENEFHENNAEE E& 7: ERMNHETBERKMWEE
0.1% A 3T-TL m— 2TF-T r 2.0% 0.2% A 3T-TL ®m2TF-T
0.0% - 0.1% -
0.0% 1 L 15%  0.0% —f._ Hm . . -
0.0% - -0.1% A I- I'
0.0% A L 1.0% -0.2% A
0.0% - 03% 1
-0.1% - & ® g N iz =X
-0.1% A I 0.5% :f ﬁ“‘j ﬁf g % i‘
0.1% 0.0% = | =8| L g | 5e
-0.2% A L -0.5% & & 2 I
FLfl Pl PMI Tl e H K
2024/6/14 | 2024/7/10 | 2024/6/7 | 2024/7/1 | 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
34 105.5
51 L 304 31
28 104.5
45 L 303 o5
39 22 103.5
s L 303 19
|30y 16 1025
27 13
2 L 302 1(73 101.5
15 + . . 301 4 4 T T T — 100.5
2023-02 2023-08 2024-02 2020-07 2021-07 2022-07 2023-07 2024-07

FHAT: Wind, 158 B 173470
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CHINA FUTURES SRR - EfSREAR

() s

ElZ 10: MLEHARFIZE 30Y-10Y 5EEXHEZ 3T-TL Ex 11: BEWHE

— HABRFIZ:30Y-10Y —— B RFP{2Z:3T-TL 310 ~ e iTS-T e 2TF-T () - 108
20 - - 2085 L 107
38 - ]
36 - 2080 308 L 106
34 F 207.5 306 L 105
32 1 L 207.0
30 4 F 104

L 2065

28 ~ 304 A L 103
2 - L 206.0
5‘2‘ . 2055 302 r 102
20 A I 205.0 r 101
18 : : AhJ 2045 300 - - 100
202305 202308 2023-11 2024-02 2024-05 2019-01 2021-01 2023-01

BHEHIR: Wind, 5 E K17

B 12: ERMERNE: YF-RF E& 13: EmMEBERNE: XF-RKE
— TS00.TSOL — TFO0.TFOL ——TS01-TS02 —— TFO1-TF02
14 - T00-TOL —  TLOO-TLOL L0 ——rorTo2 ——TLO1-TLO2
12 08
10 06 -
08
06 04
04 02
02 00
00 T
_0.2 -02 =

202201 2022-07 202301  2023-07  2024-01 2024 201901 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: TEUFEEERE=FH
12 4 2024 2023 2022 15 - 2024 2023 2022

AN : Wind, 15 EHH 15 HEH

BRRGEHLE5FH: ELFT (2011) 1461 5




AR - ERR AR
B3R 20: TL AAEEESIERHERLL ER 21: L 8NREEEDREFHELL
30 - 2024 2023 2022 30 - 2024 2023 2022

BHEHIR: Wind, 5 E K17

E® 22: EHEHRMEEELR

& 23: THEAHRMEFEELR

152_) 1 3T-TL 2TF-T 4TS-T 15 - 3T-TL STET ATST
. 1 l 4
os e, bl o v, HM by
-9 ] | ’ 2 A 4
] AW o N 0 1wty 3
03] W Ve 05 1 ‘
-.l ] W -1 1
-15 4 15 -
2 2 4
25 1 -2.5 1
-3 4 -3 1
-3.5 - 35
2023/09/07 2023/12/07 2024/03/07 2024/06/07 2023/09/07  2023/12/07  2024/03/07 2024/06/07
HIFHIR: Wind, 1158 L7527
E&* 24: SRMENELY IREZSHEFE F& 25: TS EHIAY IR EBSHEFIE
Eﬁ" Izt TSzL Ts01
115 @ o TS02 Bl 77 B FIR(AAA):3
2.5
. ' S~ : 15
01-01 02-01 03-01 04-01 05-01 06-01 07-01 01-01 02 01 03 01 04 01 05-01 06 01 07-01

FHAT: Wind, 158 B 17 2P0
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CHINA FUTURES

() s

AT & - B RS AR

E® 26: T BHAAL IRREBSHSFE

Eli= 27: TL BHIAY IRR ERSEETE

TZL

TO1
R 7 B FIR(AAA):3F

PRPEPENMNINDNDWWWw
MhoOONMNPOOmONMD
PR MR

S XD NP S D DS S
QP I F I I FHFF IS

>
‘o,

TLZL
() L2

TLO1
Bk 77 B FIFR(AAA):3R

05 4 — T N—
01-01 02-01 03-01 04-01 05-01 06-01 07-01

BHEHIR: Wind, 5 E K17

4, FIZRWAE

E® 28: FEHREGRFIRES

Bx 29: TEMIREFGHRES

E 2 Ak s R 5

%)
&) EERIHIR R0  — E RIS R0

Ve TN

%\%@%" S\W@W’\\%’Q\%& S Q'\ Q°’ \\ & Q%VQGD N
Q’\' Qq'q,@'f\,d\' Q’»f&q’f\,@/qp»f\,u% @/ @, @, @/ @f @/ Q'\/

2.0

>

[ba-

§) #:10Y %:30Y

31 A

2.6 1

2.1

Q‘>Q’\Q°)\\Q\Q">Q‘>’\Q°) \Q\")%’\

> 0
o Vo AR

Y o P 3 &
'\9’\9'\9’\9'\9’19'\9’»'\9’\9'\9'19'\9'\9'\9'19

HHHKIR: Wind, 5 ERH 1R

E® 30: EkfFRFIE

E%& 31: R0OO7

- %) 2024 2023 2022

"1B 28 38 48 53 68 78 8 9A 108 1A 1A

. (%) 2024 2023 2022

2.3 A
2.1 A
1.9 A
1.7 4

15 ]

13 1

11 T T T T T T T T T T T |
18 2HA 3R 48 58 68 7H 8H 98 108 11AH 12H

AN : Wind, 15 EHH 15 HEH
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2E%—EMREiE: 400-8877-780
M ak: www. cfc108. com

RBRESBARE. T LEPEE—F—RSF.

TRANREIZE, BREHT RGP THRA!
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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
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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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