1
Ixl

ZHONGTAI FUTURES

HeRSEHIBEREFmRSS, ShaRRBEmTraREN
— MEREHMSRERR, BTN FHESITEET

—o QAWEENIENIEY o———

TR T R AN TR I
A FTA&E T 1 F3012937

L5y B R AAEF 5 20015266
TEL: 13361063969




DE 3
X 271 EXQ
ZHONGTAI FUTURES

01 F# 5%k (P3-4)

E 02 ZEEZFFHEREETH (P5-6)
\»ii%
”f

CONTENTS

Z (P29-44)

¥ (P45-46)




BIESMA: YEIEHMSEERAR, BEETTINE S as S E T PIFHALE

ZHONGTAI FUTURES

¢ TENEESZE: 15T, BINANENEER, NB/NRKHIEIERE, BN EIRNARHSREA T —KEFIERELWERMIIESR. HIINE ERAAHRAYISM S HHiATE]
&, SRAHERS I PMIBBESTHiATEIRIE. i, sUEEESE, SAADPHIEIEEERE, (BRIEIEREIE. RillZxR, RUTR, SRFEEYE RSO HaFELT
RS, BRINEIE LRE, EELFNTEESREMNEERGRRITEN, HIMPASXERAEE LRETEEZFFUERAE, UNREREFIHERC. ERE8IMEARRENR
BR, ETEHNERNEEAEE, TRESTNTRNES. ERLHE, RitBAH T EKEEE, SREBEMERINARKRERENRK, X—RETHIEIELA—H.

¢ BEE: 1A%2R, FEFTHUEFFRERRITOMOEFERE, EMALEARBZIEFERIABERSE. WIMESEIEERETRMTENE. —&, INCED. SAMmETIeHIE
REBCREN TRENE, mHEEERORTHTARTLRRESSERSHENIMREKE, FEES—EEEt. =&, 1RM0ERSHAR, 1558 SR SERIFTI4HER
K88, SSHEBERAE, HTERESRMIRASER T HHTxENNTEMERIEESARZANR, IUIRTEFSINITIVZS AN BHEEREES, (NERE. Wit BRERITA
hETETIRHBRSHIHFEMANK, 2025F1 BEEEFRATFTHERINESE, RESAEGHBHIKIENKE. ZE%KE, fIE M ARTIESEUEELRREER,
REETERENE.

¢ BEREFRERR: ERNEHEZVSERFEER ARMCRRIFFRINA, 73UERTERKE. AEEMFWS, B/IBRESRE, Se—X. KnfRfFkod. Mampam, =
RRFNABISBAEESS, RRIRARR. FERESETXERNEHIARIESIFEN IHA.

¢ MRS5HREE: SEEHEMIEN N UERFINRER, MIEERZEETETIRCR+PLRSTHE +BRNERERBNEMECRIIZERI+ ITASTEEINER. BREARGHBEE
SSfESEEHIMMIZEF, EER EERAEICIZIAERL. ot SRMTRIEREE. KIBEBNTIREABIKEIAEEESIE, FIRMEFFERET. 10FERIERERELS1 6%
#l. NEEREXRE, T RA/INCEN+ERRER, SXRRTAMET FERN, SEEYTERNTERT. SpiRmdTINCSESR, S01.6%MIR 10k FERES T 40bpfER,
WERZHIEERRE. BHEHIRZREIZRIARZEAE, EFNRZNERIEESMFAE, EFE ISR EEETAAIEERRIXEL,



FEBEESMA: XEEERSHINTE, 10(51.6%LL R A LIS 2N PpFHALS

ZHONGTAI FUTURES

¢ AMSSREE: SEEHRERE, 10FEEF—ETTE.6WE, EXRTEERRHEET, REELENFEIE. RAEMERIERBNZMEGESFENTEEETN, 52
WENVSIRENE, BELAERECHN, FETRREEBPHEEFNEINXE. BARFEHHINEE—EXMN, ZRETROREMUREDRSEEFETRBEEE, MSKENH
gfR. [FREHIBENELATIBIBIER, XEERGEEREIARERR. WINEAERARTILERK.3, AJEEWRERITENEIRIEINCREE, FHBMsmEERENE. RIKTS
H: BRHEREERERA. EREEREEE. FEZA, RHAnTgsss, iTSEAMNT. 30-106FE2%520-30bpeE. HERIBKIEEEEHME.



SETHIAESE TS PIFHALE

ZHONGTAI FUTURES

105 fii 105 %M XxiEm ARW #RES500 ELiFfEd Sifdm JFH RE H RiERZ R X i
() () =9) p e 4 (=) ¥=9) (=) =9) (=) (=) (=) (=) (=)

=E

2024/12/10 6035 623 2735
2024/12/12 1.82 432  106.96 7.27 6051 540 633 2708
2024/12/13 178 4.40  107.00 7.27 6051 3392 1929 543 627 74852 2041 3338 2710
2024/12/16 1.72 439  106.86 728 6074 3386 1928 547 621 74454 2071 3340 2717
2024/12/17 172 440  106.96 7.29 6051 3361 1921 548 621 74409 2005 3341 2682
2024/12/18 1.76 450  108.03 7.29 5872 3382 1897 541 620 73983 2024 3296-
2024/12/19 174 457 10841 7.30 5867 3370 544- 73879 1895 3272

2024/12/20 170 452  107.62 7.30 5931 3368 538 73866 1924 3263 2693
2024/12/23 1.70 459  108.04 7.30 5974 3351 1896 542 622 74185 1990 3274 2679
2024/12/24 172 459  108.26 7.30 6040 3394 1901 540 619 74070 1911 3208 2689
2024/12/26 171 458  108.13 7.30 6038 3398 1899 546 621 74076 1894 3293 2724
2024/12/27 1.69 462  108.00 7.30 5971 3400 1892 543 622 74136 1878 3263 2729
2024/12/30 171 455  108.13 7.30 5907 3407 1901 548 619 74302 1810 3312 2737
2024/12/31 168 458  108.49 7.30 5882 3352 1904 557 620 73853 1808 3305 2751
2025/01/02 457/ 109.39 7.30 5869 3263 1907 559 624 73370 1809 3303 2771

2025/01/03 460  108.95 7.32 5942 3211 1897 570 629 1673 3271 2745

2025/01/06 462  108.26 7.31 5975, 3207 1889 574 626 73707 1619 3254 2759
2025/01/07 7.33 5909 3230 1891 576 626 74590 3238 2711
2025/01/08 5918 3230 1890“ 74599 2711
2025/01/10 163 1902 75379 2724

¢ KERTFRERN: BNRMREZVSERTEER, ARMCRRSFRENA, 7.3MEXTFERKE. NEHmFMSS, BMEamESRE Sei—H. KemiriFRod. SmmighmE,

ERRANARRIYBAREESS, 15hIRAR. FERESSTTIERNEHZRERHAN I,
HIESRIR: IFinD, chEsHBESHIFAT



yg 0
wl
-
U O O O O O O O o o O o o O O O O O O O O O O o o
H T O IO ¥ O N 4 O O 0O I~ © O IO S MO N 1 O OO 0 N~ © W
=) D o O O O O O O © ®© © © D O 0 O O O O 0V © © ©
’ —-—
m 60/10 60/T0
o 9 L0710 L0710
o 50/T0 50/10
N £0/10 £0/10
10710 T0/T0
0¢/et 0€e/zT
82/21 82/et
9z/et 9z/et
~ vz/et vz/et
0 rAAAR 3 EAAA?
s . oeret < 02/21
~ AR s / 81/2T
% [ Piag
% gr/er F 5 9T/2T
ww.m | Um
2 v1/eT = v1/zT
‘= F4974} ﬁ zuet
] ‘ 0T/eT & o172t
W, soer & wa_a 80/2T
b 90/2T ¥ 90/2T
e AR o v0/eT
wﬂw 20/2T + = 20/t
wwm 0e/TT K 0E/TT
8Z/1T 82/TT
9z/T1 ; 92/TT
vzt \v VeIt
zent g et
02/t Y 02T
8T/TT 8T/TT
9u/TT 9T/TT
VI/TT VI/TT
FA1A3 6 Ut
o o o o o o o o o o o o o o o o
N [9\] N — — — — — < < < < < ™ ™ [s2]
%5 2 8 8 28 2 8 2355533888838
~ ~ =~ ~ ~ ™ R ™ e G G ]
60/TO 60/10
L0/10 10/T0
S0/TO S0/T0
€0/T0 €0/T0
10/T0 T0/T0
0eret 0€/2T
8¢/ct 8z/et
9z/et 9z/et
eIzt eIzt
et iy . zelet
~ 0z/et Hm f 0z/et
S SUC 81/cT
o ot % 3 ) as
el AT wm V12T
m.w rafal ‘e < raias
W (01974 '8 01/21
i 80/2T W W, 80/2T
LS W02l & g 90/2T
iy voret S 2 A
- 20/zt * Y 2012t
0e/1T 0e/TT
8Z/TT 82/TT
g 92/TT 92Tt
¥e/TT v/t
22T 2247
02/TT 0c/1t
81/1T 8T/TL
9T/TT /1T
YI/TT 470
2t cutt
B I m N 9 S & & K & W, 8 © © © ¥ 9 9o
N N N N N N — — — — — < < o o o o o

IFinD, FhZ=HASSEAFRT

R

#Esk

FIEH S (&)

—o— 104 £ 1%

FIEH S (F)

300



TEAEE R 58 E25-1-W2 D E=HP LS

ZHONGTAI FUTURES

HA | 62 (1) 75 (2) 82 (3) 95 (4) 102 (5)
N oo gERAEENR| | EE0R| e R -7 £E18 25108 [£8128 |,
) q:n@mﬁ 2R BRI BARI2 g RENZR |y orragy (o TR oy (B2 o o [T [BER o b oo |t [iom [ [ 2
YE MRS | TT2 |BCPE |BCPIR | ISV | | " BPPEE |BPPIE |y (Bl | | T et | mee [P S SR ; = shss
IR ARl | 1T (RSt L N (03] CPIE=R |PPIER i L [BRAH (Rl KRUA BIRF WIRA |
IPMI (BR |RE  |RE BEUPMI | & & W& H ER%R |EEX = - &
BEH (N A) BN (BA) ABA) & &
wmE | 522l 04 24 o4 63| a1 sa2l e8| 2l 16 122 01| o1 @3l o1l 12 388 41| 256 39 03] 625
wB | 514 03] 24 03 63 33| a2l 700 o3 sl 1w 218 o] @3 o4 22l 160 40 03] 625
N 05 7839 33 03
g | 518 o 22 03 e s w3l Dol o o4 w2l oz es| o a1 sml 42l 21 40 o4 es
ViR *0 * 0 * x0 0| X0 Xxo0| xo| *xo| xeo 0 0 > ¢ * 0 x| %O %o 0

¢ 1BETHE, BINANENENER, WBINKHREERE, BINDIZEIRNAE TSR T —KEFEREANERINER. T LELHRISM HiEEEminiiEE, SRR
RIBRSS L PMIBBE ST HIZFUATIRIE. Loh, BEIESE, ERADPHVEIERGERTERS, (EEMMEIFRETE. Kl RUSKR. SRFEENERSHNOHTFELTFRENR
. BRINEIE ERE, EELFNTESESRMIMNEERERRNEYE, BITAAXERAER LRETEEEFIASRAE, UNBEEEFERIHERL. EREEIMIARRERB

R, EUEERDNAEENEIE, iTREETYTAREH. BRAE, FitBLHh TERENE SREENERNARRERENIERKR, X—REMZEIES—EL

HiEkR: RENE. £1%dE, WIND, CME, 2SR



SEHAE B AR HIE25-1-W3 PIFHALE

ZHONGTAI FUTURES

B 135 (1) 145 (2 155 (3 165 (4 175 (3
E<EEY
o VA 1 $BI2R BB EEaB S emm | o RER|  |o A s
v [T T M (2128 N2 i NUE A WAL | "L SBR[ .
BB |oure e (mmmy e (PO [BLU REE |\ B e mlen | BRG0P\ ool o AFRAIERAA L, o WERT (TUFE
s & |z AR OEE L leMEE B | R m;“ @ﬁ; it | MBI ’(;‘ﬂj) F A% B
A i
=N SRHENE
iR 140 (14)] 990 (19 29 33 05 51 35 5S4 34REERE | 13100 200 02
HIlE 6.7 (39| 9744 30 340 (12 21 33 201 0.7 0.1 52 46 30 54 33 1289 (18] (01)
iy

¢ 1BAE=F, BRAAMI12BHHOEELN2024FEERGDPIGK. 12ARNEFEE. NUEXKE, BrimiZERN12B 0 ERANE T E0ETREREFaHR.

FERR: S/RERE. £1%dE, WIND, CME, ShZ=HASSHARER



ITHREZZ M

S HIE24-12-WA&25-1-W1

“TIIT=R
A 245 (2) 265 (4) 275 (5)
£EE12 115
ZEE 5

£E118 j;;;g XE1R |A2EY | o [SFES ;E:jf £E117
e [WRRT Ly o, (ESE BISE | O EBLE A

gH% ’5‘;}:') FHORE WeAm T TR | B

BA) il
SHE (1.1) 66.4 59 219 2.5 (4.7) (7.3) (0.2)
TR (04) 67.0 9.8 224 2.5 0.2
e 08 62.7| -148 0.1
RIfE 03 610l -173 220 2.5 4.3) (10.0) 02
b * * x| %@ ® [ *
A 315 (2) 15 (3) 25 (4) 35 09
ESEE

E125 |hE128 hE128 |[A280% | £E12A8 |%E128
i e | [PEI12P [ EE12 o | \ \
we |Emie g L2 BE T s e [svs [IsviRT

PMi - [PMI | WPMI (&A% (WPMI | EdEH

(BA)

wepE | 501 522]  522]  66) 515  211] 493|525
TR 503|502 40|  517] 222 484
HifE 503 500 508]  14] 515 220 484 504
LR *x0| %o o *o x| *xe| %o o

*

Pz HA LS

ZHONGTAI FUTURES
12B5NAE, EUEESR. EREMSIEAHR11BM LTI eI FiEEdE, RitE R,
SBRRCFEPEEE. MZBEIRIANE, JRIEMEFEBARN, M ET I —75HERAR
TEAM R, B—HERR TN RR. XRiR(EARRTERZON, BEiTRSSY I
iR E—ENED, Wt METIWEFFSESREESS. NEMBERE, REMATETT
EXNENENAR, B—HEFEED, BRABMHNEREF, LFriEEERT/INFER.

TEBHANSF1R, FEEAKERR AL, NEXERERE, ERHEWTFITEESSY
aJge, BIMEISATREER. NERIAHRITEIE, 12BHhEES11 BHOBHESFF.

QSFF—FHEELRS, THETERSRBNINPMIEIRRELRMEFTEMNM. MPMIEHERIRET
*&, ERPMI BEHERERE, IFFNEWPMIBBEREF, PMIEFEFEZETHREE, BE2XEIR%
PMIBIFLARRIER B, BSEM. BIMEEHIEWPMIXIEBREIF2.2pct, EEZE TR
T, HIMRSRIUEBERF. XFERFWPMI, TEZFTHRAERN, —RRIEFE
HHAIEZEN, ——EURREN T =ARIEEENERRNEEE. RSWPMIEFEER
m T LAIBSEANE R R NG, 8M0E, FEEOHARATERE T EESFAIXERATFIT R,
ErF-moIFE. ERE, RIPANBRIMOTESEMNN—ENS M, BIMREERRSS.
HERHISE TgERSS, (BARSINAI4ER:. BRIMNEFESESFE—ENS N, ERNELER
MERE, BIMMNEESERFENAANREASRK, BEAR.

HIEEIR: S/REE. £1+%dE, WIND, CME, HZERESHARAR



ITHREZZ M

ZFEER12-4

“TIIT=R
A 245 (2) 265 (4) 275 (5)
£EE12 115
ZEE 5

£E118 j;;;g XE1R |A2EY | o [SFES ;E:jf £E117
e [WRRT Ly o, (ESE BISE | O EBLE A

gH% ’5‘;}:,) FHORE WeAm T TR | B

BA) il
SHE (1.1) 66.4 59 219 2.5 (4.7) (7.3) (0.2)
TR (04) 67.0 9.8 224 2.5 0.2
e 08 62.7| -148 0.1
RIfE 03 610l -173 220 2.5 4.3) (10.0) 02
b * * x| %@ ® [ *
A 315 (2) 15 (3) 25 (4) 35 09
ESEE

E125 |hE128 hE128 |[A280% | £E12A8 |%E128
i e | [PEI12P [ EE12 o | \ \
we |Emie g L2 BE T s e [svs [IsviRT

PMi - [PMI | WPMI (&A% (WPMI | EdEH

(BA)

wepE | 501 522]  522]  66) 515  211] 493|525
TR 503|502 40|  517] 222 484
HifE 503 500 508]  14] 515 220 484 504
LR *x0| %o o *o x| *xe| %o o

*

Pz HA LS

ZHONGTAI FUTURES
12B5NAE, EUEESR. EREMSIEAHR11BM LTI eI FiEEdE, RitE R,
SBRRCFEPEEE. MZBEIRIANE, JRIEMEFEBARN, M ET I —75HERAR
TEAM R, B—HERR TN RR. XRiR(EARRTERZON, BEiTRSSY I
iR E—ENED, Wt METIWEFFSESREESS. NEMBERE, REMATETT
EXNENENAR, B—HEFEED, BRABMHNEREF, LFriEEERT/INFER.

TEBHANSF1R, FEEAKERR AL, NEXERERE, ERHEWTFITEESSY
aJge, BIMEISATREER. NERIAHRITEIE, 12BHhEES11 BHOBHESFF.

QSFF—FHEELRS, THETERRBNINPMIEIERELRMEFEMN. MPMIEHERIREIE
¥E, ERPMI REIERERE, FFFIEWVPMIBARET. PMIEEEEDHRER, BEXBRIA
I PMIEIFHLAREEREFHESXE. BIMEEFISEPMIXIEEIF2.2pct, EEZETERFIA
PR, WIMRSFRMEPEREF. KFERFRWPMI, EEZ2NTHHEIM, —SRER
SHEAMRENE, —RURZEN T =ARNBEENERINEERM. RSWPMIETFEE
Za T LABRSRFHEZm NG, B/ 0E, HEHOBRETFAIERE T EEFRAEERIFIT
B, eI, EmE, BIIANERMOTESENN—END W, BIMREE MRS,
FIEERHEW AT eERSS, BIRSWANA4R. BRIMNEFRSESFEE—END, ERES
BMERE, BIMMEELBZFENBEARREASBEIK, BEER.

FEKIR: S/RERE. £1%dE, WIND, CME, hZ=HRESHRRAR



; 1
EHiE B R R 12-3 P HRTE
ZHONGTAI FUTURES
BiE) 165 (1) 178 (2) 18 (3) 19 (4) 20 (5) 19 (4)
hE 115 e - EEE12 |EEE2L e
e | (SES | 117 w2 g2 | < 2 D semm1173 31 mnom [ =20 e e | O [miams PR e e |1
HIE | oo AR (A | sl |BRSL |, 2 TOKEPYE | BERE | TUF (BB (L, [SEFFL (BRI | o0 (BRI [y |PUERSSES e |EHRR
BPER | TUEI | e o [P | B BN (MRl T DT o e (RO [ o (e | BOMER | o e | D D | erig | e
HEL  |ERLL ﬁwx a PMI¥NE |PMIFDE | 1455 | ﬁi - a R 7:72) *‘ﬁm gt | O |O5F) T |FE -
G @ N ) - BA) M
omors [P 42325 3.1; 36
HHE 30 5.4 33 50 452 514 483|585 . | FEME 07 (1) 01] 1289 (1.8)] 425 EE?" e | 220 4150 4.8| HHSZE 28 28
A 46 53 34 5.0 453 49.5 49.8 55.7 T VEERE 0.5 0.3 0.1 1342 2.6 4.50 ‘KZ?I‘ 23.0 407.0 33 2.9
RIfE 48 5.3 34 50 452| 495 497 561 g'i :g': 0 ? 131.2 ;f 4.75| 50bp 242| 3960 34 28 43
0 2% * @ * * * * *x @ *x @ * * * * *x @ * * * (
¢ F=R, BN KHNBEFREE (THEES, REKEESHS, TIHEINEKREER. 70KPHEHEN

L. IR B baBREIE, IR MLIRAI - BERMEEBINR, 11 Bt~ HES B EELE.
£S5, BIAKE, REEERMRESLASETHRK, EREKRSEINSHEIGESD, 20

sk, 11

BxHBE

IU\E n?{ﬁgﬁ

w\INSE, BTXARE2RPMIBUEEIS—8, RS UEF T,
EEXEIER25BP, RFEThIimFHA.
R 2024F R SIERIBERFIERZS.5-4.75%, BMREARRE
FEESHE,; #lsH, EEGEREMHIZHI20195FE "

H18H,

IRERE

EEES
SWFEBEREETHER, IR E9E.

WIS H,

fE7~, RSP MERIRARELL3%E S, ERE, HAPANSETEHRIENERREE.

EERTE)2024512
REFES, BMUE
5. HEREFTMIEEOEIERETE, RE
. BIDATIEES; SFaHE, e
2T MIXBE, INAEEZFERER TRE, BEMMERZFFRINER. PHFESHE, H8EUR

27454 R AT
12843 251N 21N 2.0 1.9 1.8
GDP3#%i%
9A LN 2.0 2.0 2.0 2.0 1.8
1244 4.2 43 43 437N 4.2
% b &
9A AR 44 4.4 4.3 4.2 4.2
12 A 23X 2.4 2.5 2.1 2.0 2.0
PCE:#& ik
9A &K 2.3 2.1 2.0 2.0 2.0
BoPCE | 12ASK | 281 2.5M 2.21 2.0 -
&R 9A 2 26 22 2.0 2.0 -
BEEe | RARK 4.4 3.9 34N 31N 3.0M
A% 9A & 44 3.4 29 2.9 29
HIESKR: /RENE. £18UE, WIND, 8kfE, Z=HItSHRAR



ITHAFEE R E0E12-2 D E=HP LS

ZHONGTAI FUTURES

A a] 12895 (1) 102 (2) 112 (3) 122 (4) 132 (5)
BTXZE |EEZE12
HE118 ZE118 _ _ _
2E108 |NMBAME|MBE| " lZE11B |7, |BuMT BT (12812 [B7E ZE118 |KWTX10
. 11 =118 |7 _ =L . iz |, _ . . 11 \ - - i
R | o oo st (RS FEEE | KSR |~ aiue) | S | Eeise sk o0 0 oeRl (ATu | M2 | B | w1 (Rl
Bx = = (@%% CPIEFE | FIR  |&RIR |OFEE LS AK R R s
ZHE  |(BA)

LEAE 0.2 (2.5) 0.1 6.7 4.7) 9744 2.7 3.3 3.00 3.15 3.40 24.2 3.0 3.4 (1.2) 7.1 7.8 3.7) 5,800
FRER 0.5 (2.8) 8.7 0.9 935.0 2.7 3.3 3.00 3.15 3.40 22.0 2.6 3.2 (1.9) 7.5 7.9 (5.0) 9,230
e 0.5 2.6 3.4 -2.2
EPLE] 0.3 (2.9) 03 12.7 (2.3) 957.2 2.6 3.3 3.25 3.40 3.65 225 >4 31 o3 7.5 7.8 (6.1) 5,000
[ g5 *x @ *x @ * *x @ *x @ *x @ ® ® °® ® * @ *x @ * *® * * * @ *

¢ ZREERRLAHTREFEE, CPIBIKFERISHIRERBR, PPIRLLIFELE. SEXEPPIRLIKIET AKE, RIMHSHERZBERRN T, mHEMRE108EINIMNT
X%, BTHNENEHEEN T 11 BNEFINTEIEER. MM BINREIRREESSKE, ARINERFERANTESRAUEELHIT, RREHARIREFEITIE. SRIEIES
H, NMBHBNEEERFKRTEWER, TERMEETEA RS, ERNENRRRENE. S "FEARAERERE, ERIETERET —FHENSIRRIER, LR
MEERLOBEXR. WEIM2ELLIEEHIRE, RAEFKRKEREDZRERE, BEREDZDMKGEBRAMUSERFIEERRE. M1EFAEERE T URESIEANRIHRE
TiIZENERE., SaKE, SRRMIEMEIERSS. Xit16SERRIEE.

¢ BERAGE: 12BBARSIN. hREFTFSWEMBREFIREERAFER, "BINFRIREA" . MASWEMK, SHEREEAEN "BIRR" . "EEER" |, REVBUT
TERERT "FRMR" . "RvE” BRENMRS. WMIRBER "EINFRR" J91993FLKERRE, SWHEBER "EEREMR" 92011 LSREXIER, SismasmMBEREEIE A,

¢ BINUMRITIRRMAE™IEIEE, miaRERETERME12RONESIN. BTCPIBKEIRAETHE, AT 12REE25bpBEERNAMN—, HIIANTIFRALRIFEREE,
MEEREARE, ITHEESSHARFIREESS, RNEKBIRBMEERENE, HEFRVENARE, RMEXNTRAREBRNNMHELE, GEEEEE—MHEA/NGIET, FILR]

EREER, HIERETERSEERIR.
HUERR: 4UREIIE. £HEIE, WIND, CME, shsiitspischn



AT S -1 Pa=HA LS

ZHONGTAI FUTURES

BH  202501/10 RITAE4A =l tAcl] R0O07 DR007 OMO LPR LPR

RRAE TR ARERF RXE IRE RXEL&K s Me R i 7D 1Y 5

TR W mm wo wh sl 0 ol aeal o Sl
: . . | 50| 3.10] 3.
Egg% 1;8 %ﬁ 5:23;;2 (7’212) ?iém 2025-01-08| 3 11.0 0.0 11.0 150 | 3.10 | 3.60
- - 905, - 2025-01-07| 2 70.0| 15770 (1,506.0) 150 | 3.10] 3.60
RO 18 930 — N 5002 (303)  0.81% 2025-01-06| 1 141.0| 89L.0|  (750.0) 150 3.10] 3.60
RIM 18 [ a0 —M_ 4007 47 0.61% 2025-01-03| 5 193.0 | 1,078.0 (885.0) 1.50 | 3.10 | 3.60
58 R it 309.0[ 29000[ 26000

¢ 1A%2RE, FEFTHEFERITOMOEEERK, EMISEHRNEZEIEFEHIAIEE
%, WHANRESHITEEARE TRANLENEE. —2, INCESD. SEMETCHERERR

B 20250110

WRAE BN AEAR AR BE ARBEK ENTASIMD, THSBRLRINTARTLERELSHASENNRIELE, #1
T KA
Rt W (o) (D) (k) (fLR) (%) BE—EESE. TR, 1RHREBAR, 15S8BTRSBASTEINE S IHRAKL,
| 0
DROL 167 BLALAT o V2002 (437) 8377 o HTHEEAE, BFERSRITRA I T TS SRR T AT A AR

DRODT 175 | 946 ~A 129 (97)  574%
RO 179 LM%~~~ 5% Q) 0%
: )

R, URFEEBINITIEZAN BDEERREES, (NERE. Wi, FRARTLMhET
ETIFHBRFRSHIZREMEANK, 202581 BREEFRATHHIZERINEE, FEE

RIM 17 L a0~ % () 0%
L& 91 49540 09.91% WERMHEKKAFNIRE. Z5KE, BIE F—ARTEEE U RREYN, BE€H
EEREAE.

UESKRIR: IFinD, "Z=HASIAASAN



AR ESREE-2 [P 3= HR 5

ZHONGTAI FUTURES

kiFiEEl (L) OMO7D 5 DR007(%)
25,000 3.00
20,000 2.80 0.40
15,000 2.60 0.20
10,000 2.40
0.00
5,000 | 2.20
o | . - , , , i I | ' | I 200 (0.20)
(5,000) 1.80 (0.40)
(10,000) 1.60 \
0.60
(15,000) 1.40 (0.60)
(20,000) 1.20 (0.80)
2401 2402 2403 2404 2405 2406 2407 2408 24-09 24-10 24-11 24-12  25-01 2401 24-02 24-03 24-04 24-05 2406 2407 24-08 24-09 24-10 2411 2412 25-01
_— FE B —— K £14 (7D,%) DR007 ——OMO 7D
Sa@m (%) TR E510FBHKEE (%)
2.60 3.10
2.50
2.90
2.40
2.30 270
2.20
2.10 2.50
2.00 2.30
1.90
. — T — 2.10
1.70 80
1.90
1.60
1.50 1.70
\—4
1.30 1.40 150
o & 9 s 19 g 5 ) 3 =) = N o 24001 24/02 24003  24/04 24/05  24/06  24/07 24008  24/09 24/10 2411 24/12  25/01
N N N N N N N N N S N S 2
—— OMO7D AVE:R007 ——AVE:DRO07 —— 104 Eflka®E (%)
—— OMOAI % R007 —— DROO7

#EKIR: IFinD, hZ=HALSIASSAR



s S 7 R th s HA £

ZHONGTAI FUTURES

EfrdisF (%, BP)

= HH . D . . D . . = == N FAVAWVA
2025-01-10 260 20
2025-01-09 1.65 1.68 1.61 2.40 200
2025-01-08 2:20
2025-01-07 o 150
2025-01-06 e 00
2025-01-03 1.40
B (bp) 1.20 5.0
1.00 I I I
H A LY B2y AfRLY  FRI0Y  HR30Y 0.80 N oy » 7Y Loy oy 0.0
2025-01-10 m—1 (5) e 20250110 —e— 20250006 —— 20241211
2025-01-09 117 117
2025-01-08 112 1.09 . . . fE A £33 (%)
2025-01-07 1.08 1.05 1.39 161 1.86 260 0.60
2025-01-06 2.40 -
2025-01-03 1.60 1.85 220
A% (bp) | 1570] 19.79 8.49 3.72 4.25 - 040
HEH (bp 0 0 0 0 0 0 1.80 0.30
2025-01-10 20 24 160
2025-01-09 47 47 26 » o2
2025-01-08 51 49 52 21 010
2025-01-07 53 53 56 22 25 120
2852 - 81 - 82 57 56 2 5 2 5 1.034—04—07 24-05-07 24-06-07 24-07-07 24-08-07 24-09-07 24-10-07 24-11-07 24-12-07 25—01—070.OO
Ej—i'ﬂﬁ (bp) _14.0 _12'0 -16.1 —4.8 0.5 34 & W 47345 (AAA) — RS E (F)

#HESKIR: IFinD, AhZ=HASIIARAN



ERHAE E B Pz HA LR

ZHONGTAI FUTURES

4 N TL.CFE T.CFE TF.CFE TS.CFE
WE/REN aorie  mowa  gEiE  BOTH  KHKE  BoTd  NKE  BOoTd

2025/01/10 3,292 0.01 -2394 -0.05 -133
2025/01/09 -1.669 2094 [ 2043 -838
2025/01/08 0.00 996 0.04 -0.03 863 -0.04 470
2025/01/07  -0.34 _424 -0.08 577 011 3,346 -0.05 544
2025/01/06 0.43 1214 0.03 974 011 -0.05 ~2.398

2025/01/03 0.15 2,160 0.23 4,377 1,279 -161
2025/01/02 0.97 3,407 0.24 -2,074 0.06 1,793 0.01 1,739
2024/12/31 2,/84 0.18 0.06 -2,2173
2024/12/30 -2,408 -0.10 -987
2024/12/27 4,455 0.21 2,004 0.09 2,070
2024/12/26 -0.13 -0.09 -1,946 -0.06 -1,494 -0.07 -80
2024/12/25 -0.11 945 -0.09 -3,033 -0.10 -471 -0.05 464

2024/12/24.  -0.54 3.395 ~0.05 4 -0.07 1,167 0.02 120

6
2024/12/23  -0.26 23 0.13 0.1 -0.05
2024/12/20  1.07 552 4,784 0.24 0.09

L AT -0.35 5417 -0.26 7.224 -0.47 -1.760 -0.32 -21355

UESKRIR: IFinD, "Z=HASIAASAN



BIRRMNSERHE 3= HA &S

ZHONGTAI FUTURES

4 ¥4 TS.CFE 4 ¥4 TF.CFE
103.2 4,000 1075 20,000
107.0
103.0 2.000 ~ 15,000
106.5 N
102.8
0 106.0 10,000
——
102.6 v \\,/" 105.5
(2,000) 5,000
102.4 105.0 =~
1 (4,000) 104.5 0
102.2
(6,000) 1040 (5,000)
102.0 ’ 1035 '
101.8 (8,000) 103.0 (10,000)
Q 2 Q “ Q X O ™ 9 ™ O > 3 ™ S b‘ O $) S Q A ™ N QA ™ N\ o) 5 Vv S (3 33 9
\U\ A \Qg, \Qﬂ, \Q?J \\/Q \\9 \\'\ \\/\ \\9/ N \'VQ v \"'\ v \'V \”q’ Q\S Q\S \Q'\ \Q'\ N \QZ¥> \\'Q \\/\ \\Q/ \\W \'VQ \'V\ \'V\ \“’9’ Q\/Q Q\S
W N N N N N Y Y Y Y Y Y VY Y Y WY > > » > > > ® ® > > > ® . X
YA G S S S S S S SR G S SV S ¥y o A R ) S A G S S S s S < A
—— TS.CFEZ H-4 % % 8B (%) —— TF.CFE& £ # 58T (E)
##F 4 TL.CFE
#F4T.CFE
122.0 12,000
110. 4
00 5,000 00 10,000
109.0 40,000 4 8,000
' 35,000 118.0 ’
6,000
108.0 30,000 116.0
4,000
25,000 114.0

107.0 v /'
20,000 1120 T~—E A \_, 2,000
106.0 15,000 \\/'/ 0

110.0

10,000 ' (2,000)
105.0

5,000 108.0 (4,000)
104.0 0 106.0 (6,000)

AN S PP L B I S PP PN D>D T D P DS
ST N N T NN N NNV S ST NN TN N N N VS
A I S R S G S S S S S S S S R A Ao S o S S VA S S S A G S o S o VS A

—— T.CFE& H4 %% E3(4) —— TL.CFEZ -4 %% E3 (%)

#EKIR: IFinD, hZ=HALSIASSAR



B R EF RS Pz HA LR

ZHONGTAI FUTURES

BHEF: 10-2 (BP, ) B AEA: 10-5 (BP, )
0.9 304.50 0.45 105.00
0.8 0.40 104.50
0.7 304.00 0.35 104.00
06 303.50 0.30 103.50
0.25 103.00
0.5 303.00 020 102.50
04 ' 102.00
o 302.50 0.15 10150
: 0.10
302.00 101.00
0.2 0.05 100.50
0.1 301.50 0.00 100.00
\) \) N Q N N O N Q N Q N N Q N Q N Q Q N Q N N O N \) N Q N N Q N Q N
Q"O?J @'ﬁ} N \\b 0;) Q\ﬂ) @9’ Q“;) Qb‘?) Q"b Qb?) N QOO?J @% N \\b \"\P Q%b Qo’?) \Q?J \\b \q;) Q\b @;\' 6‘;) Qb‘b Q";) be N Q"Ob @:b N \\?) \“;)
S S b b ARSI S S S NN N R e O A S S SN N O N R R R SR
Y A A A ) S | S ) S SR Y S ) S | S o} S Y S Y S o S A A A ) S} S Y o S} S SR Y S 2V} SO,
10-2E fig#1 £ ——4TS-T(%) B
BHEA: 5-2 (BP, )
%A : 30- T
SHEA): 30-10 (BP, ) 050 100.60
0.35 210.00 0.45 100.40
0.30 209.00 0.40 100.20
. 208.00 0.35 ;80820
: 0.30 '
207.00 025 99.60
0.20 ' 99.40
206.00 0.20
0.15 99.20
010 204.00 0.10 98.80
0.05 98.60
0.05 203.00
0.00 98.40
0.00 202.00 NN RN I\ TN N I RN SN, N BN N BN BN BN
N U e S e e R A e e O
o 9 9 o 9 9 9 9 9 9 9 9 9 9 9 NN NS NN NGNS N SN NN
Q,\ \\,\ Q/\ Q\,\ fv\ &,\ QN\ @,\ Q‘o,\ Q,\,\ Q%, @'\ \Q,\ \\,\ \'V\ e e B N Na Ne Ne qy qy Ne Ne Ne X X e
SO S S LN SR AR G L NS SR R e e
I A VSR S A S | S} S | S S,
5-2E A £ ——2TS-TF (&)
30-10E fk#1 £ ——3T-TL(%)

#EKIR: IFinD, hZ=HALSIASSAR



¢ ﬁ Fav :‘II-I-B-

ZHONGTAI FUTURES

305 A At AL A % (%, bp) 105 B A a2 % (%, bp)
3.40 26 3.30 20
320 22 3.10 .
2.90
300 18 10
14 210 5
2.80 250
10 0
2.60 2.30
6 ®)
2.40 , 210 .
1.90 (10)
2.20
@ 1.70 (15)
2.00 (6) 150 (20)
1.80 (10) 1.30 (25)
> 5 o Q S O Q N Y \ 2 > > 5 o Q S O Q N QW \Y v S v > > e o Q S O Q N oy S Vi ) > 5 o Q N O N N W
Q N N Q Q Q N N N Q Q Q Q N Q Q Q Q N N N Q N Q Q Q Q' Q N Q Q Q N N N Q Q Q Q' Q Q Q Q Q N N N
R AR A A A S A A A R A G G S S G S A S S VA A A A A A A A A A A A A A A A A A A
Al A % BRI A s MR- (F) 104F B ol 5. % T E il s IR A% M-I (F)
25 B SIS E (%, bp)
5 E MR AL EE (%, bp)
2.80 15
3.20 20
3.00 20 10
' 15 2.40 My MM
2.80 \ Al y 5
M 2.20 FLAR 9

2.60 N A 10 .
o0 | b /\/»u % 200 A A 0
B ~ \ \ _\w 5 N \_\M‘
2.20 [ 0¢ , 1.80 i ®)
P 1
2.00 -’ 0 1.60 L\‘A\ &\ |

o\ . (10)
T 1A 1.40 A
1.80 N ‘ “J (5) b (15)
1.60 \ 1.20
1.40 (10) 1.00 (20)
1.20 (15) 0.80 (25)
@ S O O & o O S O Q NV S D X & o O S S Q N v D > & o QO S D Q NO S OO X & o O S O O N0
NS QL NN ST NS ST N N D PNMERONLERG N\ SR\ SR\ EERG N \ DR\ SR\ L S M P S M N N CE N A\ E N ) N DS N S \ C S S SN \ MRS \ LIRS N CEIRG  ANG \ SO NG N DR N SR N LR S S
A e A A A S Y SO S S SV SOV Y oY ol oV S Sl R R A o A B e o o SRV S ol oY Sl S o SV ot SO SO Vo
B L ek s E  —— WA (&) IS F MEras kiR —— HE-AT (&)

HAERIR: WIND, shZ=ERSSEASAR



EfRIIREES#EE DIHAEE

ZHONGTAI FUTURES

TLCFEA 2 54K £ ()

1.40

1.20
1.20
1.00 1.00
0.80 0.80
0.60
‘ 0.60
0.40
0.20 1 : p 0.40
\ ‘
0.00 ’ | e !
(0.20) ‘ \
(0.40) \ 0.00 ‘
(060) \ (0.20)
(0.80) i
(1.00) (0.40)
¢ 5 \Y 9 O > o) o ’\ S 3 Q N OO N '1, %) > o} o O Qo Q Q \ ’»
X & FQE LDV OO P> EE S EN>Y N VS S LD N N NS NGNS\ SN
S A A RS S PN S S N N S oA S PN AN S VR A Al 'i’ RV I R A of W? VA S AV S o '\P‘ '\P‘ '\P‘ ﬁb‘ q?
k£ A E AE HHRE
TFAZ£5% K2 () TSEEZ54%K %2 ()
0.80 0.50
0.60 0.40

‘ 0.30

040 v‘ | 0.20
0.20 h 0.10 ‘ M ,
Ty WW‘ it oo M‘L,«,M w, PN ‘L

‘ i )
' (010) i "“\J M

(0.20)
(0.20)
(0.40) (0.30)
(0.60) (0.40)
f{)’\'\/ﬁg\% Q%q’;’:’&q’p’&‘,{b 5’{5 ‘o’{:> I\Q’Q%rﬂv@fﬁ\bﬁ\\ﬁ\%% Q\q}'@r\, Q’b’\,b‘bb‘abp%,,bp‘cwv ’\q} %q} Q%b‘ Qq} \(\P‘ NS o W,HQ\,,%Q:» Qﬁ)q’:;pb‘q’;’;&),{")éo@ ’\f{:> %q’p an’p Q,{,\; \’{5\%(&@’1} q’%b‘ %q}&‘,\b‘&v&cw&é\ » %q’b( qq} Q,\b‘ \q} O

AZ HEE

AZ HHAE
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EfRHARISHNZE

0.90
0.70
0.50
0.30
0.10

(0.10)

(0.30)

0.40
0.30
0.20
0.10
0.00

(0.10)

(0.20)

(0.30)

90

90

85

85

80

80

TLE M £ (L)

7% 70 65 60 55 50 45 40 35 30 25 20

75

—— TL2503-TL2506 —— TL2412-2503
TL2406-2409

— TL2409-2412

—— TL2403-2406 —— TL2312-2403

TR M 2 (L)

70 65 60 5 50 45 40 35 30 25 20

—— TF2503-TF2506 —— TF2409-TF2503 —— TF2409-TF2412

TF2406-2409 ——TF2403-2406 —— TF2312-2403

15

15

10

10

0.60
0.50
0.40
0.30
0.20
0.10
0.00

(0.10)

(0.20)

(0.30)

0.30
0.20
0.10
0.00

(0.10)

(0.20)

(0.30)

b HA LS

ZHONGTAI FUTURES

THHHE ()

90 8 80 75 70 65 60 55 50 45 40 35 30 25 20 15 10 5 0

—— T2503-T2506 —— T2412-2503 —— T2409-2412
T2406-2409 —— T2403-2406 —— T2312-2403
TSHEMMZ (L)

90 8 80 75 70 65 60 55 50 45 40 35 30 25 20 15 10 5 0

—— TS2503-TS2506 —— TS2409-2503
TS2403-2406

—— TS2406-2409
— TS2309-2312

R

— TS2312-2403

IFinD, FhZ=HAGSERFSRT



EfREARIRREIRER PIHRTE

ZHONGTAI FUTURES

TL IRR5SHIBOR 3M(%) T IRR5SHIBOR 3M(%)

5.00 5.00

4.00 4.00

il

of [ Tt e i |

0.00
0.00

(1.00)
(1.00) (200)

> O O OO YD OO E RN
L R TS AT MR PR R L T T PIRNSRNSIE IENIEIIIPAIP SR N I O SR N OPP
DTG DG G G T )
——IRR ——SHIBOR 3M

—IRR  ——SHIBOR 3M

TF IRR 5 SHIBOR 3M(%) TS IRR 1 SHIBOR 3M(%)

4.00 4.00
3.50
3.50
3.00
250 N ! muw “ u 3.00
v
2.00 W i "l' 2.50
TAT) 1WA V
1.50 2.00
1.00 L5
0.50
1.00
0.00
(0.50) 0.50
(1.00) 0.00
NSNS N SN P PSRN R I N IO PP NSRS NN P APPSR NSRS O N NI OO
fﬁ*ﬁ’ﬂ?’ﬁ?’ﬁ?’fﬂ’ﬂ?’ﬁ?’ﬁ?’f\?’ﬂ?’@fﬁ’ﬂ?‘ﬁ?%f»ﬂ?‘ﬁ?f»w'\?wwﬂ? W{)"\:"f”\:”\:"{:’f{:"f"\?"ﬁ"\:"\:’“:’%’\/’\P"\/%Wb‘%%%%%’»
———IRR ———SHIBOR 3M ———IRR ——SHIBOR 3M

#yEskiR: WIND, hZ=HRtSEARAT



EERE

IEfE (CTD)

b HA LS

ZHONGTAI FUTURES

ERRE AR T52503.CFE
date wind_codelirr ctd_ib irr_ib ctd_sh irr_sh ctd_sz irr_sz
s A ET %Eﬁ[fﬂ_ﬂ?i RITIEIRR }Fﬂ?ﬁ@iﬂ pailEl]s ZTEFE%EE ]
HE REERERSND #|5% FEZE | 2EWF | KRS | 2EEF | ZERER | 2B 87
T fRERB] X g & ) Z
2024-12-30 240019.1B 14| 240019.1B 14| 019755.SH 1.3| 102266.57 -3.8
2024-12-31 240019.1B 1.7] 240019.1B 1.7 019755.SH 14| 102266.57 -3.4
2025-01-02 019755.SH 1.6| 240019.1B 1.6| 019755.SH 1.6| 102266.57 -3.5
2025-01-03 019755.SH 1.9] 240019.1B 1.8| 019755.SH 1.9| 102266.57 -3.1
2025-01-06 019755.SH 1.8] 240019.1B 1.7 019755.SH 1.8| 102266.57 -3.7
2025-01-07 019755.SH 1.7{ 240019.1B 1.3] 019755.5H 1.7] 102266.57 -3.8
2025-01-08 019755.SH 1.7{ 240019.1B 1.5/ 019755.5H 1.7] 102266.57 -3.6
2025-01-09 019755.SH 1.7{ 240019.1B 14| 019755.5H 1.7
2025-01-10 019755.SH 1.9] 240019.1B 1.3] 019755.SH 1.9
ERSAREANRME  T2503.CFE
date wind_codelirr ctd_ib irr_ib ctd_sh irr_sh ctd_sz i sz
sEar | EaEy ﬁﬁ@% RITEIRS fﬁ%@ﬁ P (ElRR %ﬁ%@ﬁ PN
HEj F%ﬁﬁ “ﬂ% FEXE | aEEFH | ZERSK | 2EMEF | KEIGER | 2B
S T fEsAEm | ® 3 i 1 =
2024-12-30] 210017.1B 0.9] 210017.1B 0.9] 019729.SH -5.2| 102269.57 -9.6
2024-12-31] 210017.8B 2.2| 210017.1B 2.2| 019721.SH -2.| 102269.52 -9.7
2025-01-02| 220003.1B 3.| 220003.1B 3.| 019690.SH -0.5] 102269.57 -105
2025-01-03] 019668.SH 41| 210017.1B 1.8| 019668.SH 41| 102269.5Z -10.8
2025-01-06] 210017.1B 0.9] 210017.1B 0.9] 019729.SH -6.4| 102269.57 -11.6
2025-01-07| 210017.1B 1.3| 210017.I1B 1.3| 019729.SH -74| 102269.57 -11.9
2025-01-08] 240018.1B 1.6] 240018.1B 1.6/ 019721.SH -5.5| 102269.5Z -11.2
2025-01-09] 210017.1B 1.9] 210017.I1B 1.9 019735.SH -8.7| 102278.5Z -13.8
2025-01-10] 240018.1B 2.7] 240018.1B 2.7] 019721.SH -5.1] 102269.5Z -11.3

EREEEAMRA  TF2503.CFE
date wind_codelirr ctd_ib irr_ib ctd_sh irr_sh ctd_sz irr_sz
sE | BaEn %Eﬁllﬂ_m RiTERR fﬂﬁ%@iﬁ P E) R ZTEFFBE'EEE
HEA e o | BEXE | 2EBF | RERER | 2EEF | ZERER [REEE
BERS | W% parm| = | m | x | m
2024-12-30] 220012.1B 1.6] 220012.1B 1.6] 019739.SH 15| 102273.5Z -0.3
2024-12-31| 240008.1B 1.7] 240008.1B 1.7] 019739.SH 1.6] 102273.5Z -0.1
2025-01-02] 019739.5H 1.7] 240008.1B 1.6] 019739.5H 1.7] 102273.52 0.
2025-01-03] 240008.1B 2.7| 240008.1B 2.7 019739.SH 2.2 102273.SZ 0.2
2025-01-06| 019739.SH 1.6/ 240008.1B 1.6/ 019739.5H 1.6| 102273.5Z -0.2
2025-01-07| 019739.SH 1.8] 240008.1B 1.5/ 019739.5H 1.8] 102273.5Z -0.1
2025-01-08] 019739.SH 1.7{ 240008.1B 1.4] 019739.SH 1.7] 102273.52 0.
2025-01-09] 019739.5H 1.6 220012.1B 1.2| 019739.SH 1.6] 102273.5Z 0.
2025-01-10] 240008.1B 2.| 240008.1B 2. 019739.SH 2.| 102273.57 -0.3
EfRER SR  TL2503.CFE
date wind_codel]irr ctd_ib irr_ib ctd_sh irr_sh ctd_sz irr_sz
S EarE | EAE %Eﬁl‘i?% RITEIBR [ PIRER | FHiEkR Z%ﬂﬁ'f{ijﬁ PN
HEj e | om | BERE | 2EBH | ZEGER | 2EBH | KEGER | 2E B
BERE | AE | pam | % ) i 3 p
2024-12-30] 210005.1B 0.2 210005.1B 0.2| 019702.SH -5.3| 102267.5Z -15.6
2024-12-31] 210005.1B 3.6 210005.1B 3.6] 019702.SH -8.| 102267.5Z -16.
2025-01-02| 220024.1B 5.4| 220024.1B 54| 019689.SH -5.6| 102267.57 -18.4
2025-01-03| 210014.1B 3.4| 210014.1B 3.4| 019689.SH -5.3| 102275.57 -19.4
2025-01-06] 210005.1B 0.8] 210005.1B 0.8 019702.SH -5.7| 102267.5Z -17.9
2025-01-07] 210005.1B 0.9] 210005.1B 0.9] 019726.SH -13.8] 102267.5Z -17.8
2025-01-08] 210005.1B 1.| 210005.1B 1.| 019726.SH -12.1| 102267.57 -16.5
2025-01-09] 210005.1B 0.3] 210005.1B 0.3] 019726.SH -12.9| 102267.57 -16.7
2025-01-10{ 210005.1B 6.5/ 210005.1B 6.5 019750.SH -15.9] 102267.5Z -16.3

#fEkiR: WIND, hZEALSHASSRT



NS EAH

LiEfEH B5ROE (%, &)

60
50 6,000
40 f 5,000
30
20 4,000
10
3,000
i w e
(10) ‘ \oJ 2,000
20
0) ¢ 1,000
(30)
(40) 0
92-01 94-01 96-01 98-01 00-01 02-01 04-01 06-01 08-01 10-01 12-01 14-01 16-01 18-01 20-01 22-01 24-01
—o— _FiE 45 4(ROE(YOY) IR ()
AR AEHEROE (%, &)
80 20,000
ﬂ 18,000
60
16,000
i 14,000
40
12,000
20 10,000
’\_ 8,000
0
6,000
A 4,000
(20) ,
2,000
(40) 0
92-01 94-01 96-01 98-01 00-01 02-01 04-01 06-01 08-01 10-01 12-01 14-01 16-01 18-01 20-01 22-01 24-01
—o— X 15 #%ROE (YOY) FRAEH (&)

b HA LS

ZHONGTAI FUTURES

¢k 454 EROE (%, &)

80.00 4,000
60.00 i‘ 3,500
40.00 3,000

2,500
20.00 A be
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