A0

A YOS

R

RATEHEA: 20244FE9H 258 4Hr: #hER i 023-81157336 B BB MMILEE: 20019397

171
[ ]

4

i =, BT EITRAE. B, s, 30EM BB A0.99%, 104E 13

EAE 0.24%, 5 FIWHFEITHELIE 0.08%, 2 FHHENELE 0.02%. A Z T, 4TS-
T. 2TF-T #1 3T-TL 23 #1755l 0.164 76+ 0.09 JGA1 0.36 76 EEWIZ )71, TS. TF. T A1 TL 4
MAZZ) 0.012 6. 0.01 JG -0.01 JTH1 0.01 JCo

TEf®

HIAARS: EFre i aER R KECE, Bgmdt— P, o KR A AT RS
TR H W 2 ORI, SRS R LF RIBE, il k. Ml E iR e AETFE
TP THE P BCE — e A, @ T k&0 RH G T ER.

P S B RNE : RE-RK A ZE (B gk, 3 DR AR v AR SR e i T b SRR BOR R S K, Sk
AT YERR R 26 il 28 B Ak ) SE AR VR B e (B T R 25, 2 TS & T IMEFA A B IR .
PEWATREE : 2503 B LB ERETIE T, BEAE R A 4R A LR BEUE AL, 4k O 2 an S Im L
Pa

BRGNS T T WEZEACERTHEREENSS, 12412 T2ENRRARALEE, T35
T2412 7R BERHNE

RBEHR R

TEHTENCR s SPrE .
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CHINA FUTURES %ﬁﬁﬁﬁﬁ%'lﬂ{ﬁgﬁﬁi*ﬁ
1. HIAEMESE
E% 1. HATH K
i BHRE RFMAEMN B3z GREEM) RIS (F) A¥EEE (F) AT
TL2412.CFE 114.45 -0.94% 129313 77306 -3220
TL TL2503.CFE 114.36 -0.93% 15494 11695 -256
TL2506.CFE 114.02 -0.99% 1873 1169 367
T2412.CFE 106.67 -0.27% 114677 208304 -4615
T T2503.CFE 106.65 -0.25% 9544 13940 924
T2506.CFE 106.57 -0.29% 475 491 120
TF2412.CFE 105.09 -0.10% 90049 130966 3506
TF TF2503.CFE 105.05 -0.10% 4032 4593 132
TF2506.CFE 105.06 -0.10% 180 266 28
TS2412.CFE 102.37 -0.03% 38925 64041 517
TS TS2503.CFE 102.38 -0.04% 5031 7356 656
TS2506.CFE 102.41 -0.04% 100 279 18
FHEHI: Wind, 5@ IH LB
E#* 2: BiREHhEHWEN g%k 3: HFESAMBESE
105 @ T§——TF——T—TL (&) . 1075% 17
104 1065 - ﬁg
103 105.5 111
102 1045 - 109
107
101 1035 105
100 1025 103
99 - - - - - - g 1015 A 101
2022-01 2022-07 2023-01 2023-07 2024-01 2024-07 99
100.5 : : : 97
2023-10 2024-01 2024-04  2024-07

BRI Wind, 5 ERH 1R
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CHINA FUTURES

MR M S - BRI R R

E® 4: FARNEIEFBUIRA R R E

B3R 5: FAGH SIS BSRE I R

2.5% - T ] 0.14% 0.24%
0.10% -
2.0% 1 0.00% : B :
15% 1 o] I -0.02% I I
1.0% A :8:2822 1 -0.24% -0.26%
-0.50% - -0.39%
0-5% 1" 0.19000% 0.09% 19% 0.26% 0.09% ® ® & B e 5
0.0% 1 L X &= = = Q
= | ER | = & 3
-0.5% A -0.3% t[—E ;f‘ ﬁ = "7; g pe
-1.0% - -0.6% 4 & B" =
Hhfh CPI = PMI | Tk = ® * X
2024/9/18 | 2024/9/9 | 2024/9/10 | 2024/9/2 | 2024/9/18 2024/9/24 | 2024/5/17 | 2024/5/13| 202414129 | 202414126 | 202417122
HHFFR: Wind, 115 A LR
E#® 6: BRMPNENEFHELNAEE E® 7: BRMNEXBERNNEE
0.2% - 3T-TL — 2TF-T r 2.5% 0.3% - 3T-TL ®m2TF-T
0.2% 1 5 0% 0.2% -
r20% 019
0.1% 1 0o% | Hlm — . . | .
0.1% A 9% 5 r r
0.0% - L 10w 02% A
0.1% A -0.3% . . N N )
-0.1% 1 L 0.5% & 5 e 5 lz g
-0.2% 1 L 0.0% b K Ce = . g
03% 1 [ 0% = 2 | 2| = B =
-0.3% L 1.0% = = N &
FLfl CPI HH PMI Tl e H B
2024/9/18 | 2024/9/9 | 2024/9/10 | 2024/9/2 | 2024/9/18 2024/9/24 | 2024/5/17 | 2024/5/13 | 2024/4/29 | 2024/4/26 2024
KeAFAHE: Wind, 5@ 1AL 1w
2, EFflfpE
ElFR 8: MEHARFIZE 10Y-2Y 5 &L 41S-T ElFR 9: MEHARFIZE 10Y-5Y 5= HEL 2TF-T
— HARRAE:10Y-2Y B TR E:4TS-T —— HARRFE10Y-5Y —— B @R E2TF-T
69 r 304
63 1 34 105.5
I 304 31
57 28 104.5
51 r 303 25
22 103.5
o L 303 g
3 b2 19 1025
27 I 10 1015
”n 302 7
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
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CHINA FUTURES SRR EG ESRRERR

() s

ElZ 10: MLEHARFIZE 30Y-10Y 5EXHEZ 3T-TL BR 11: BRMHE

— HABRFIZ:30Y-10Y —— B RFP{2Z:3T-TL 310 ———4TS-T =——2TF-T (#) - 108
20 - - 208.5 L 107
38 - |
36 - 2080 308 L 106
34 F 207.5 306 - L 105
32 4 L 207.0
30 - I 104

L 206.5

28 - S 304 | 103
2 - L 206.0
5‘2‘ . L 2055 302 r 102
20 A I 205.0 r 101
18 : : L 2045 300 ; ; 100
2023-05 2023-11 2024-05 2019-01 2021-01 2023-01

BHEHIR: Wind, 5 E K17

E® 12: ERMERNE: YF-RF E® 13: ERMEBHNE: RF=-RE
——— TS00-TSO01 —— TF00-TFO1 10 —T301-TS02 —— TF01-TFO2

12 0.8

1.0 05

0.8

0.6 0.4 1

0.4 0.2

0.2 00

0.0 T
-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
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QD o drs 22 2200 B

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 Eg 17: TF §REEEFHIL=FxTE
0.6 2024 2023 2022 1.0 - 2024 2023 2022

-1.0 -
HAHIR: Wind, 115 BRI FEBE
Ex 18: T ANREEHE=F3Itk E® 19: TELREEEBE=FxitE
12 - 2024 2023 2022 15 - 2024 2023 2002

AN : Wind, 15 EHH 15 HEH

BRRGEHLE5FH: ELFT (2011) 1461 5




() s

CHINA FUTURES

MR M S - BRI R R

E® 20: TL AUEEEZIEREILE

E® 21: TL RLSEEEFEMEXLL

15 -

2024 2023

2022

2024 2023

2022

BHEHIR: Wind, 5 E K17

E® 22: EHEHRMEEELR

E® 23: EHhEHMMEFEELR

27 3T-TL 2TF-T 4TS-T 15 - 3T-TL OTE-T ATST
15 -
l 4
1 05 - F‘ b,
0.5 0N | Aa * g
0 05 - b <
05 - ' \ v
1 11
1 ] -15 -
2 -2 1
25 - 251
-3 4 -3 1
35 35
2023/11/23 202402123 2024/05/23 2024/08/23 2023/11/23 2024/02/23  2024/05/23 2024/08/23
FHAHI: Wind, 115 & A7 5
Ex 24: ERMEHEY IREBSHEEFHE E% 25: TS BHAG Y IRR ERSHEFE
Eﬁ" Izt TszL TsoL
15 ® B 75 R (AAA)3 5 R e B 7 EFR(AAA):3H

9.5 A
75 1
55 A

35 )

15

N
V7 Wy etk ekt A AN

01-01 02-01 03-01 04-01 05-01 06-01 07-01 08-01 09-01

2.5

| %M

01-01 02-01 03-01 04-01 05-01 06-01 07-01 08-01 09-01

HHFHW: Wind, 151 1557
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CHINA FUTURES

MR M S - BRI R R

E® 26: T BHAAL IRREBSHSFE

E® 27: TL BHAY IR EBSHSFIE

To1
Bk 77 R FIR(AAA):3H

TZL

01-01 02-01 03-01 04-01 05-01

08-01 09-01

06-01 07-01

TLOL
B 7 B FIFR(AAA):3R

TLZL
TLO2

-05 -

01-01 02-01 03-01 04-01 05-01 06-01 07-01 08-01 09-01

BHEHIR: Wind, 5 E K17

4, FIZRWAE

El& 28: FEHRERARES Bk 29: TEHREAGREES
0l B a5 - 2y B SY
PR 28 R 304 ' B EFHR30Y
2.6 1 ”
2.7 1
16 1 17
06 A 0.7 A
T T T T T T T T T T T T T T T T _03 J T T T T T T T T T T T T T T T T
-04 4 = M WO~ OO A A4 M WmW N~ O A A9 M WO~ D
o M W~ O A o MW~ O A o3 MW~ O PP GF Qo o o 49 0 9 Q@ 9
3883333858738 8858 S8888888882238333
§ 8888888888833 338 3 SR8 L8Q88RK8RLLR_RS8ELRES
N N N N N N N N N N N N N N N N N
BTN Wind, H15E1EH] 5735
B 30: ElfFRFIE Els 31: R007
%) 2024 2023 2022 %) 2024 2023 2022
25 1

2.9 1

13

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

11

1A 2H 3R 4B 58 6B 7H 8RB 98 108 11R 128

AN : Wind, 15 EHH 15 HEH
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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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