A0

A YOS

R

EAB#: 2024E11 A 218 4% A5k i 023-81157336 B ZEMMILEE: 20019397

1TiREE
o A=, EUMBES. VHOIH, BRI, 30NN AL 0.07%, 1040 ENEY

171"
[ ]

B 0.01%, 5 FHEHELE 0.03%, 2 FHEHELE 0.02%. ESAMNZET71H, 4TS-T.
2TE-T M 3T-TL 73 2% 5)-0.155 76 0. 045 61 0.085 70 BHAM ZJ5H, TS. TF. T Fl TL 4
A2 %-0.028 76 0.03 JG. 0.015 JGF1-0.05 JT.

3

FIRNE . A BURTE L, LPR FIRMRFEAR, WigtE & mrIfEE AR, W6 S
B A HAGMROEHE TU F1 T4 4R IE AL, B0bA TS, 4R e & R L
2, AT E, RNERGXE, SERREHM.

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.

PEAENS: BOBIRRER, SN ZRERAET, TAITF A Liic A 2 CRFe:EH:
BH, REWEM, WETHERm EEE, KB4 U, S5 H NS .
BRI : DLAT Il E 2 4R E% AR 2 A T IRICIRES, B hBREABAK, HEF
TR EEEH T K, Hi Ak ke, ik 12503 Xl ss.

ik

TEHTENCR s SPrE .
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CHINA FUTURES

MR E S - ERAER R

1. TIHEMES

E* 1: HHTHE-R

g =] BH&EMN B3z GREEM) RIS (F) AR () H#ETs5)
TL2412.CFE 112.33 -0.02% 33751 35862 -4280
TL TL2503.CFE 112.38 0.02% 29947 49582 3460
TL2506.CFE 112.02 0.04% 2977 11235 1260
T2412.CFE 106.67 0.00% 46899 107258 -14800
T T2503.CFE 106.72 0.02% 36733 108136 13446
T2506.CFE 106.56 0.03% 1305 8637 510
TF2412.CFE 105.23 -0.01% 45736 90537 -7726
TF TF2503.CFE 105.29 0.03% 19787 56191 6876
TF2506.CFE 105.27 0.04% 216 1296 89
TS2412.CFE 102.63 -0.02% 23214 30172 -4781
TS TS2503.CFE 102.57 0.00% 22737 40361 4108
TS2506.CFE 102.58 0.00% 187 1055 65
HHFFN: Wind, 15 EBHHER
E% 2: HiREHNELWEMN ER 3: HESUMBES
TS TF T TL ()
TS TF T TL 5 7
115
104 L 115 106.5 13
103 105.5 111
r 110
102 104.5 - 109
I 105 107
101 103.5 105
100 r 100 1005 103
99 A T T T T T 95 1015 A 101
2022-01 2022-07 2023-01 2023-07 2024-01 2024-07 99
100.5 T T T T 97
2023-10  2024-01  2024-04  2024-07  2024-10

FHEAI: Wind, 15 & BRI 15 B2
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CHINA FUTU

RES

MR E S - ERAER R

E® 4: FARNEIE T BUIRA R R E

B3R 5: FAGH IS BRE I R

o _ 0.30% -
8.0% - w5 T TR 020%2 ] 0.14% 0.24%
7.0% A 0.10% 4 0.02% .
. 0.00% . . :
6.0% A 010% | I
5.0% - -0.20% A
-0.30% 1
4.0% A -0.40% A -0.24% -0.26%
o ] -0.50% 1 -0.39%
S.0% ® ® = = e W
2.0% A Py = 4 = # =
®1 1.1% = & ﬁ e = S
10% 1 ‘-28% 0.01% 12%  0.2%01% ] X | ER| =2 = P
Ji e =R 5 =
0.0% A T T — = — | %; :i §§ _.3_; ij @ %
-1.0% A -0.1% -0.3900% s 4 =F =
M1 cPl H PMI Tkt D) ?1:5 K X
< luu A
2024/11/12 | 2024/10/11 | 2024/11/7 | 2024/10/31 | 2024/11/15 2024/11/8| 202419/24| 2024/5/13 | 202414129 | 202414126 | 202417122
FBEHIR: Wind, 115 1A
E® 6: ERMMHETEFEIENRE ER 7. BERANERTBEREINRE
0.2% - 3T-TL — OTF-T - 8.0% 0.3% - 3T-TL m2TF-T
L 7.0% 0.2% 1
0.1% - 0.1% -
I 6.0% 0.0% I — r .. r .. r r L
0.1% - ' L 50%  -0.1% - I I.
-0.2%
L 0,
0.0% - . . : 40% 539
L 3.0% ® ® & S yin B
o = 1 = Ly =
-0.1% - b 2.0% i i ﬁ - = = )
L 1.0% = i Y = B 3
-0.1% 1 4 < R A = &
L 0.0% K L # = = oy
e <K g =
-0.2% A F -1.0% K = N Py
M1 CPI W PMI | b s =2 B R
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

AR : Wind, 15 EHH 1A

2,

EfME

E% 8: HFHHARFIZE 10Y-2y 5 HEL 415-T

B& 9: MSHAMFIZE 10Y-5Y 5 HEL 2TF-T

69
63
57
51
45
39
33
27
21

— AR FI2£:10Y-2Y

BRI E4TS-T

15

2023-02

2023-08

2024-08

2024-02

304
304
303
303
302
302
301

—— HERFIEA0Y-5Y —— BN £:2TFT

34 1055
31
28 1045
25
22 1035
19
16 1025
13
10 1015
7
4 4 . . . . 1005
2020-07  2021-07  2022-07  2023-07  2024-07

BRI Wind, 15217 BFE
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CHINA FUTURES SRR S ESRRERR

E& 10: FEHBRFIZE 30Y-10Y 5 HEL 3T-TL Ex 11: BERMHE
— HIRRFZ:30Y-10Y —— B A Z:3T-TL 310 ——A4TST —=——2TF-T () 108
E r 208.5 208 107
z E
] 207, l 105
] L2070 3% 104
] 206.5 |
] 304 103
] L 206.0
] L 2055 302 102
] L 205.0 101
] . . —L 2045 300 - ; 100
2023-05 2023-11 2024-05 2024-11 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 10 —T301-TS02 — TFOL-TFO2
1.2 A 08 A
1.0
0.6
0.8
0.6 0.4 1
0.4 02 A
0.2
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: 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 SRR S ESRRERR

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

BHEHIR: Wind, 5 E K17

B% 22: THEHEFBRELR E® 23: xHEHRMMESREELEER
21 3T-TL 2TF-T 4TS-T 15
15 - 1
! 05 -
o.g 0
0.5 0519
-1 -1
15 -1.2
22 "2 ]
25 1 25 1
-3 -3
35 4 -3.5 -
2024/01/16 2024/04/16 2024/07/16 2024/10/16 2024/01/16  2024/04/16  2024/07/16 2024/10/16
HHFFI: Wind, H15E1EH] 75
E&* 24: SRMENELY IREZSHEFE ElF% 25: TS BHAGH IRR ERSHEFE
Ei" Izt TszL TS01
15 @ B 75 5 I (AAA)3 TS02 Bk 77 5 FI 5 (AAA):3 5
95 - 20 4
75 1 1.0 A
551 0.0
35 10
15 -2.0

S N N N T N
S IS DD DD N N N S
Y I F I F Y FE SN

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

E® 27: TL BRAY IR EBSHSFIR

PRPEPENMNINDNDWWWw
MhoOONMNPOOmONMD

TLOL
B 7 B FIFR(AAA):3R

BHEHIR: Wind, 5 E K17

4, FIZRWAE

E® 28: FEHREGRFIRES

E® 29: FEHREFGFHRES

36 -
(%

E 2 Ak s R 5
HA 28 %30

FHESY
FFR:30Y

B2y
FHR:

3.7(H)

26 A
2.7 A
16 A 17
06 - 0.7 A
< r .+ <~ T T+ °rTr°r°rT 1 1T 7T _0.3_IIIIIIIIIIIIIIIII
-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 - N R A R - D e = e R R = | SR F Qo 9 Hd9 9 0 @ < o
2REE8IZREEEIERLE 8T S933332383383333333
S S T TS
g 838§ ygggsggssgdssds SESEIIXIKLIKKIKIRIJLIIRKRKR
N 8§ & &« K K QA NCCQCCA
HHHI: Wind, 115 ERA TR
ER 30: EMLFHRFIZE B 31: ROO7
%) 2024 2023 2022 %) 2024 2023 2022
25 7

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

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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http://www.cfc108.com/

(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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