A0

A YOS

R

EAB#: 2024E11 A 208 4% A5k i 023-81157336 B BB MMILEE: 20019397

171
[ ]

171"
[ ]

ik
Ji =, EGUG R, I, AR, 30 B AT 0.34%, 10EMEIEL

ik 0.15%, SEMEIIELEK0.1%, 2FEMEIIELF-FIiE. BnFhZ7m, 4TS-T. 2TF-
T F1 3T-TL 43 %45 5h-0.155 76+ 0. 045 70H1 0.085 6. BEMAM 2= 7 1H, TS+ TF. T H TL 43548
#-0.028 75+ 0.03 75 0.015 JCH1-0.05 TT.

3

HIL RS GRS BORT RV, SR, WG, IAGIOCEL TL A TR E
%, BULH TN, EHESMOGEERME NS, SRS, REERGXIE, SRR
bk

P AP RS KN ZENAE T ik g, T T RESETE A U SO R, ARG AT S R K
Uy, 2 TS 2T MERH A BINIEEREA.

PEATRNG . HAarb TR, KM ZERSRAiIET, T Ml TF A4z A 0 2 218
H, B4, WTHSERRN EEnEE, KB40 B, i H Mg ekss, gk
RFE T GLI5ERT, TS 5.

BRI : DLAT Il E 2 4R B AR 2 A T IRIIRES, B hBREABAR, HEF
TR FEEEH T K, HigH MW, ik 12503 Xl

g =

TENTENCR s APrE .
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CHINA FUTURES SRR EG ESRRERR

1. miHENES

E&® 1. HHITE-R

FRH e BHEEM BEah GREEM) Bm3z 8 (F) B a R (F) B Ea)

TL2412.CFE 112.52 0.24% 50854 40142 -6299
TL TL2503.CFE 112.52 0.29% 35643 46122 6026
TL2506.CFE 112.12 0.31% 4565 9975 1201
T2412.CFE 106.75 0.08% 48045 122058 -6560
T T2503.CFE 106.76 0.09% 33802 94690 11358
T2506.CFE 106.58 0.10% 1066 8127 233
TF2412.CFE 105.33 0.03% 42686 98263 -2231
TF TF2503.CFE 105.30 0.03% 18968 49315 3878
TF2506.CFE 105.26 0.06% 198 1207 56
TS2412.CFE 102.66 -0.01% 25965 34953 -2918
TS TS2503.CFE 102.57 0.02% 13270 36253 4711
TS2506.CFE 102.57 0.03% 165 990 21

BHHIF: Wind, 115 BR

Ex 2: HifkEHESLREMN Ex 3: HFEEUMEES
_ TS TF T TL (&) _
TS TF T TL

104 106.5 A 115
F 115 113
103 L 110 1055 A 111
102 104.5 A 109
I 105 107
101 103.5 A 105
100 r 100 1905 | 103
99 + T T T T T 95 1015 - 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  2024-10

BRI : Wind, 5 ERH1F R

BRRGEHLE5FH: ELET (2011) 1461 5
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CHINA FUTURES

MR M S - BRI R R

E& 4: HIRINERHES IR R E

Bk 5: WG IERIBERAYIE A E

8.0% 1 TR ] 0.14% 024%
7.0% - 0.10% { 0.02%
0.00% . . N . .
6.0% - 010% 1 I
4.0% 1 0.40% -0.24% -0.26%
] -0.50% - -0.39%
3.0% W ® = = ’ i B
% bl = 4 = o =
2.0% 1 1.1% é & ﬁ e g T o
1.0% 1 1-28% 0.01% 12%  0.2%01% 2 R Ex| = B 2
0% ' - W | £ |E=| 5 | 2| &
10% 01% 03%%0% % a [ BF | T . i
Y K = W v
M1 cPI I PMI | Tt 2 | = ®
2024/11/12 | 2024/10/11 | 2024/11/7 | 2024/10/31 | 2024/11/15 2024/11/8| 202419/24| 20241513 | 202414129 | 202414126 | 202417122
HFHIR: Wind, {5 &R TR
E® 6: ERMMHERTEFEIENRE BR 7. BERANETBEREINRE
0.2% 3T-TL — )TF-T r 8.0% 0.3% 3T-TL wm2TF-T
0.1% L 7.0% 8?30
. (N .
F60% oy | mm CHm _Hm : .
0.1% - ' L 50%  -0.1% r I'
-0.2%
0.0% - . ) l. . [ 40%  han ‘
L 3.0% w w & S fin 5
o = J = Y =
-0.1% 1 I L 2.0% = B f( ~ s s 5
L Lo% S| ¥ |Ex| 2| 2| 3
-0.1% A \/Q = R 3 '_; \:T: &
L 0.0% & W | 2X | 2 = -
e 4 == =
0.2% - L -1.0% z = 2 =
M1 CPI T PMI | Tlb3 s < B 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 | 202414129 | 2024/4/26 2024
FHEAKIR: Wind, 1EEIRH LA
2, EFflME
El& 8: IHHARRFIZE 10Y-2Y 5 HEL 4T15-T El& 9: MSHARFIZE 10Y-5Y 5 HEH 2TF-T
—— HRAEL0V-2Y —— BRI EATST —— HIRAIE10Y-5Y —— BRI E2TRT
69 304
63 34 r 105.5
304 31
57 28 I 1045
51 303 25
22 103.5
;‘g’ 303 1
33 302 ig - 1025
27 10 L 101.5
2 .
21 30 7
15 -+ T T T 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

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

HHHIR: Wind, G I

E3R 10: IEHIRFIZE 30Y-10Y 5 HE4 3T-TL E% 11: BERfHns
— HAPRFI2Z:30Y-10Y —— 5 S 22:3T-TL 310 - —— TS T =——2TF-T (£) r 108
] [ 208.5 107
] - 2080 308 1 106
] [ 2075 e ] 105
] L 207.0 104
] L 206.0 10
] L 2055 302
1 L 205.0 101
1 . . | 045 300 . . 100
2023-05 2023-11 2024-05 2024-11 2019-01 2021-01 2023-01
FHEHKIR: Wind, TEE A
Ex 12: SRMBHNE: HF-KF E& 13: SRMBHNE: X=-RE
—— TS00-TSO01 —— TF00-TFO1 10 —TS01-TS02 — TF01-TFO2
14 91— Too0-ToL — TLOO-TLOL : ——T01-TO2 ——TLO1-TLO2
1.2 A 08 A
10 06
08
06 04
0.4 02
02
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 Eg 17: TF §REEEFHIL=FxTE
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 SRR EG ESRRERR

B3R 20: TL AAEEESIERHERLL ER 21: L ANREEEREAEXLL
30 - 2024 2023 2022 20 - 2024 2023 2022

BHEHIR: Wind, 5 E K17

E#x 22: xHE&HRMEEEELEE E® 23: xHE&HRMMESREEER
“2_) 1 3T-TL 2TF-T 4TS-T 15 - 3T-TL 9TET ATST
® 1
! 05
o.g 0
0.5 0519
-1 -1
e -1.2
22 "2 ]
25 1 25 1
-3 -3
35 4 -3.5 -
2024/01/15 2024/04/15 2024/07/15 2024/10/15 2024/01/15  2024/04/15  2024/07/15 2024/10/15
HIFHIR: Wind, 1158 L7527
E&* 24: SRMENELY IRREZSHEFE ElF% 25: TS BEHAGH IRR ERSHEF X
Ei" Izt TszL TS01
115 @ B 75 5 I (AAA)3 : TS02 R 77 5 FI (AAA):3 5
95 - 20 4
75 1 1.0 A
551 0.0
35 10
15 -2.0

HHFHW: Wind, 151 1557

BRRGEHLE5FH: EEAT (2011) 1461 5
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CHINA FUTURES

A

MR M S - BRI R R

E® 26: T BHAAL IRREBSHSFE

E*® 2

7: TL BHIS4 IRR ERE5HESFIE

PRPEPENMNINDNDWWWw
MhoOONMNPOOmONMD

TLOL
B 7 B FIFR(AAA):3R

BHEHIR: Wind, 5 E K17

4, FIZRWAE

E® 28: FEHREGRFIRES

E®

29: FEHREFGEFHERES

EFFR5Y

EFFfR:2Y

0l B A3 S 210
PSS 7302 ' G FIFHERS0Y
2.6 1
2.7 1
16 A 17
06 - 0.7 A
T T T T T T T T T T T T T T T T T _0.3 J T T T T T T T T T T T T T T T T T
-04 4 L o T Yo T e > B B e B o T Yo T e B B e s B Vo B o o B |
e I - e I A - e R B N - N SR F Qo 9 Hd9 9 0 @ < o
2g2ee3838599888588 2333333323233 3F3&
SYSSYNYISNNNNIINYNS SRSSRSSERSES8RSERKRER
N & & § § 8§ & QKA QA
HHHI: Wind, 115 ERA TR
ER 30: ELFHRFIZE B 31: ROO7
%) 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

BRRGEHLE5FH: EEHT (2011) 1461 5
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B Z &A1

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
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




o 24 B ‘

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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