A0

A YOS

ERHAS AR

RATEHA: 20244FE 10378 SHr: AhER i 023-81157336 B ZEMMILEE: 20019397

1TiREE
o CWHIRE A S H, EOUNRESE . BT, IR 30 I AL

0.53%, 10FMFEITELIE 0.24%, SFHIENELE 0.14%, 2 FHEELFFITH. B
AN Z 71, 4TS-T. 2TF-T M1 3T-TL 4 51285} 0.234 JG. -0.04 JCA1-0.16 JG. EEHIH 2718,
TS. TF. T A1 TL %3 51255 0.052 76+ 0.04 76+ 0.04 76A1 0.07 JC.

TR

FILHNG . FRIMKBUREEL G, BMERE RIS HRITAZ R, PR EEETS k. 1]
PARCEE I Uy PO Ak 2 2 %, T H A G R AR R G R, W BUR DI RS TR, 5T R
TR, R T 23kl HH & &R,

5 R ORES . AE-K A ZE E A Bk S, 3 DR R AR R g s b R SRR EOR A S K, B
T0SAT A FE R 2Rl 28 BEUE AL 0 JE AR B E B e (M BE - 2R IR, 2 TS & T BRI & @4k sk
LSS

PEHITRNG . 2503 S 2P s IR W HE T, WEE R M R B SR BRI AL, gk S O0TE 2R A ML
I

Z~ o

BARENS: T T R EAKCEA T HERFFIER, T2412 ZEMERERAMRANEE, 725
T2412 75 3L BRI

g =

TENTENCR s APrE .
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CHINA FUTURES

AT & - B RS AR

1. TIHEMES

E& 1: TaimRE—RITHE—R

i aYHRBE BIAEM BIER) GREEM) Bz = (F) AiEEE (F) H#&33)
TL2412.CFE 110.31 -0.16% 158249 71515 -6848
TL TL2503.CFE 110.13 -0.22% 21703 12068 -1438
TL2506.CFE 109.66 -0.25% 2705 1853 80
T2412.CFE 105.37 -0.10% 136353 189072 -11978
T T2503.CFE 105.23 -0.18% 21297 12436 2629
T2506.CFE 105.13 -0.18% 984 1028 213
TF2412.CFE 104.51 -0.11% 77641 125862 4311
TF TF2503.CFE 104.42 -0.15% 9302 5497 446
TF2506.CFE 104.42 -0.21% 447 406 75
TS2412.CFE 102.31 -0.03% 41317 58228 -3501
TS TS2503.CFE 102.27 -0.08% 7575 7787 215
TS2506.CFE 102.29 -0.07% 157 355 14
HHFIE: Wind, 115 HAY Fr 5
ER 2: HiREHESLKEMN f% 3: HESHMBER
105 @ TS TF T TL (AH) _ 107 57} 17
115
106.5 -
104 113
103 1055 1 111
102 1045 109
107
101 1035 1 105
100 g 102.5 A 103
99 A T T T T T 8 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

FHEAI: Wind, 15 & BRI 15 B2
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CHINA FUTURES

AT & - B RS AR

E® 4: FARNEIE T BUIRA R R E

B3R 5: FAGH IS BRE 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%
05% 1 0.1m00% 0.09% 19% 0.26% 0.09% & g | & = i *
0.0% 1 L X &= = = Q
+>< ol 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: BEmiphENEFRIENIELE Bk 7. BmiphES BRI E
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 oo | 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 p Ce = . g
-0.3% 0-5% i@ 2 £X = = =
-0.3% L 1.0% = = N &
FLfl CPI i PMI | k3 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
ER 8: MEHRFIZE 10Y-2Y EX/HEH 41S-T ElFR 9: MEHARFIZE 10Y-5Y 5= HEL 2TF-T
— MRFIE:10Y-2Y B M EATS-T —— HIRAIE10Y-5Y —— B @A E2TFT
69 304
63 | 34 105.5
- 304 31
57 28 104.5
51 r 303 25
22 103.5
o L 303 75
16 102.5
23 I 302 13
| 10 101.5
”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

BRRGEHLE5FH: ELFT (2011) 1461 5




CHINA FUTURES SRR - EfSREAR

() s

E& 10: FEHBRFIZE 30Y-10Y 5 HEL 3T-TL E® 11: BRMNE
— HIRRFZ:30Y-10Y —— B A Z:3T-TL 310 ——A4TST —=——2TF-T () 108
38 - 1
% 2080 308 106
34 207.5 306 - 105
32 1 207.0
30 - 2065 104
28 A 206'0 304 1 103
26 - .
2 2055 302 - 102
20 | 205.0 101
18 . . 2045 300 - ; 100
2023-05 2023-11 2024-05 2019-01 2021-01 2023-01
BRI Wind, 1115 EHEH LT
Bk 12: FRMERNE: YFT-RF B 13: ERMBEHNE: RF-RE
—— TS00-TS01 —— TF00-TFO1 —T301-TS02 — TFOL-TFO2
14 7 TooToL —  TLOO-TLOL i — T ) ——TLOL-TLO2
1.2 0.8
1.0 06 -
0.8
0.6 0.4 1
0.4 0.2 -
0.2 00
0.0 oy
-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: EEET (2011) 1461 5




QD o drs 22 2200 B

3. AHEE. IRRE5HREFIE

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

10 - 2024 2023 2022

1.1 4 -15 -

B : Wind, 115 E B E B

ElE 16: TF SAEEERL=ExIEL Eg 17: TF G5 EEEFHIL=FxTE
0.6 2024 2023 2022 1.0 - 2024 2023 2022

-1.0 -
HAHIR: Wind, 115 BRI FEBE
ER 18: T ANREEHE=F3Itk R 19: TELREEERE=FitE
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

AT & - B RS AR

E® 20: TL AUEEEZIEREILL

E® 21: TL RLSEEEFEMEXLL

3.0 - 2024 2023 2022

3.0 1 2024 2023 2022

BHEHIR: Wind, 5 E K17

E® 22: EHEHRMEEELR

E® 23: EHhEHMMEFEELR

-0.5
-1 v
-15
-2
-2.5
-3
-35

2023/11/30 2024/02/29 2024/05/31 2024/08/31

1.5 3T-TL 2TF-T 4TS-T
1

| , |
ol

05
-1 \ !

-1.5
-2
-2.5
-3
-3.5
2023/11/30 2024/02/29 2024/05/31 2024/08/31

o

HAHKIR: Wind, 5 ERH 1R

E® 24: ERMENEY IRREBSHESHR

E#® 25: TS BHIAL IR EBSHSFIR

TSZL

TFZL
TLZL

115 B BFIRAAA)IA

9.5 A
75 1

55 A

3.5

15

TSZL TS01
3p S 1802 Rk 5 B FIZE(AAA):35
25

20 |

15 |

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

HHFHW: Wind, 151 1557

BRRGEHL ST EEAT (2011) 1461 5




CHINA FUTURES

() s

AT & - B RS AR

E® 26: T BHAAL IRREBSHSFE

E® 27: TL BRAY IR EBSHSFIR

TO1
R 77 IR (AAA):3H

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

TLZL TLO1
) TL02 B FEFIRAAA)BH
95 4
45 A
A
-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

E® 28: FEHREGRFIRES

E® 29: FEHREFGFHRES

36 -
(%

E B A R B4
2R304

FHESY
FFR:30Y

B2y
FH5:10

3.7(H)

26 A
2.7 A
16 1 17
06 - 0.7 A
- < T T <+~ +tT °r— & 1°tT ° T 7T _0.3_IIIIIIIIIIIIIIII
-04 4 = M W~ O A 4 MW~ A d MmN~ O
4 M W~ O Hd Hd MW~ O d A MW~ D QPP 9 9 90 9 9 9 90 9 Q @ 9
8858288858438 88%68 R EEE R R EEE R R R
§88 8888888883338 73 SRSSRRERLRVELR||RSR
N N N AN AN AN AN AN AN AN NN NN NN N
HHHI: Wind, 115 ERA TR
ER 30: EMLFHRFIZE s 31: ROO7
2024 2023 2022 2024 2023 2022

29 "

13

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

(D)

2.5

11 T T T T T T T T T T T
18 2R 3R 48 5A 68 7H 8H 98 108 11AH 128

AN : Wind, 15 EHH 15 HEH

BRRGEHL ST 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!
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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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