) HIEP RS

FOUNDER CIFCO FUTURES

Eﬁ ﬁlﬂ: ﬁISJr—‘lzi @'fﬁ% E’f E] }Eﬁlﬂg?ﬁ% Treasury bond Futures Strategy Daily Report
SRATERBF AL Ik
Ve FEH Ui EAY A EGIIRIGEE R B . B 5T 3 16 2 R 4
MOl 3 AT F3050205 MESS . R FFGHH, TRRTLEAS R0 M FEM B, Tk
BB RS 20013871 LETHEC T, TSRS PR a LT, [EERM] gy
B R 7 R 010-68518392 . " AGEEIAD e e e
Ji, EFEARE R ETAR, BERATE310M00, HREEI26012

TCo LI RGBS, ARELORIE R R BT SE, W BIBUR
VRN E GURAT T OUR kB tE . R A, TS HA
FRSCE [): 20254F 03 04H E#i— TEliis B e 128031275, (AR I 58 A R 4R EL Ml . R
EAT X S [ O A N G BOR HUR l $ 0, SN SR R A A R RE
VST A SR RBUKT o SREESGESRTT L, ANHEERFHIN B AT BEVE -
MEIEE SR, 27 B 7 AIVET & PMIEI T, o s
FEFER . Bk EE, BIABORKEL SR E AR THEE, iR

BRI EERE: JUEEET [2012] 755

ORI 25, WARE R, dfa. SRS, [RI gkat
WL ™, BORE T WA S A . A5, SR N S Y]

THE3, BELEE, WRBERGASSRENAFBE, @S

FORBETIZE, QRIS R, AT, RN 4k
ULEEH, T I LT, WS, SEIE RS AR I I T
. \ = MR 2.50K, 2R F R ARk E g, 25 70 HE AR 6 S TR A 5
SRR YA T IR TR , NRTICRAG FTR#. Hhmia R gk s E T, UK (R 30
. [A7EMY ¥l S 2 ur e Iy 1 A8 H A2
Bite, oE TR S R b TE. T P S T A B

T Bk Ak e 2 A = P B, G PETTA LIRS . ¥ 4T S ok An
BB TR I T AR . AN TR, TR R, M50
B, KRG, WS g m, M Emnsmts, Bol)
LSB[N0ST, 2 5rR AT (2,
PG TEIE /7, BORRS R AT, W 6RELR SN2
I A B AT AR AE AT . BT, TSHITLAE 2 40l
3, B NEIE, BRI S . BT, TS, TFY
7 TN R T-5%75 L X 0 FIR, 45454 — & 07 )
Bl ML, 2HONIRRIEE T A e b, e
B, KRS A AGRIN. TSHE102.980-102.990, ¢
#102.500-102.510; TF&/3106.990-107.010, % #105.500-
105.700; TJ/&/109.550-109.600, %#%107.550-107.850; T

L% 71122.20-122.30, 3(#¥116.10-116.90.




() DIEP A RS

FOUNDER CIFCO FUTURES

B 8 R T T T oo ettt ettt et ettt ettt ettt ettt ettt et ettt ettt et ettt eaes 4
B R B B T M R 2R 20T oo et 4
R I R T T T ettt ettt 4
e R T G 0 T U B 2B oottt ettt et ettt ettt ettt ettt ettt 8
o BT IR GETH ettt ettt 11

v IBZETIIIZEA e e e e, 13

o T TIT G P AP Z2 ettt ettt ettt ettt ettt ettt 18
TN B R 2 T T I oo e e 20

- o e B § i
5 5% ) 2 B T 4 1



(I FED M

FOUNDER CIFCO FUTLIRES

Bt R B B T 3R oo eeeee e eeesee e esese e eesee e e 2ot e et et e et eer e 4
3 R 2 = N L oo 4
B3 : TR I B 5 FRTIUAIZEZR oo eeeeeeeeese e eeessessas s e sseesee e 22 e ettt 2 ettt e s 5
B4 s T T G BRI UBIEEZB oo eeeeeeeeess e eeessessss s e 42222222ttt 5
L5 B R T T R G R TITUAIEEER oovoooeeeeeee e eeeeeeeeess e eeeseessss e e 2222ttt s e 5
ISt B IR BB T oot eeee e eeee e eee e s et eees e 5
B 6 N PMI G R TITUSL BEZE oottt se e e ee e st ee e ee et et et s e e et st st e e st ee st nee s seessessanessenesreneenen 5
3 RS == IS <= -1 OO OSSR 6
7t BT G M FERE B oo eeeee e seeee e e s oot et s e reeesr e 6
B 7 : I B S I FERETE oo eeee e eesese e eesse e esee e e e e ettt e e eeererne 6
R T Y=L k=T S OSSOSO 6
BB YT EZFE BT Ao eeesseese s s e a2 e s e 222ttt 22 e et s st 6
B : BRMIBREZHE B A oo s see s esee e e sses s e esee s st e s st eee s s e seeseseneeseeesseree 6
Bl D : B I S BT UBEZE oo eset e esses s eses e e eee et s e et eme ettt eme e eesseneseeesssrne 7
BEI10: B T IBE T AT oo eeeeeeems e eeeee 2222222t e et eeeeee 7
BT s JE I AT B G R TURL BEZR oo eeeeeessss e e seee e oo s e e e eese s eeeeeeees 7
Bl11: EBRE I FE S E RULREZE oot e e eeese e eessese e seseese s e s e s e eess e seesssseseessseeseesseseessssessseeseene 7
BI12: 2B AR R BEEE IR oo eset e esse e et ete e ettt neeeessene 7
B2 BT R TIZE ST oo e eeeeseemse s s e 22 e et 222ttt seee e 8
B3: TR R TR IR BT KB oo eeee e e e eeeee e eeeeeses s esee et e st ee et s e eessenesesessenne 8
BB BT IR oot e et e e eet st e et e e s e et e et ae e et e e eeaeseeaeseeaeeeeaeeeeseeae e eeeeeeeesee et eeeene et ntaeaateeeneeeaneneanenen 8
BNA: BTN B TTTIRER oo seeeeeses e eseseesees e eses e eesee s s eee s oot seseeee e s e ese e s s seessssseeesesssssseesessssenee 9
BI5: AR BEIIAEIE R oo eeee s eseee e eesee e esees s e esee st es et ese st e s s e s s eseessereeeseeseseneeeneeeeseree 9
BI15: R B R R TR T oot e ettt ettt re et s s eees e 9
Bl 10: AN IR B TR T oottt ettt ettt ettt ee st e et s ee s eeeee 9
B0 RN TEIIAEIE S .o eeee e eee e eee e e e 22222t e ettt s e e s eees e 9
Bl 7 T AR ERZE T U Bl oo esete e essee s esee s e et s e eete st ese e st sereeeseeseseseessesesssrne 9
BT FEERIE BB TR oot esee e ssee s es ettt 2 e sttt e st ee st e 10
BE18: I IEITEIIEAE FUBR ..o eeeeeeese e e e o222ttt ee s eee e 10
B19: AFETTIBE BIBIIEE GHEEIT ) oo eeeeeeeseseeessessee s essesese e s e ssssme s ssesss s eessssseesssessssssseesesssenesssene 10
BE1: MLFERAEFUZR ... oot ee e ee st e es e es e es e s e s e e ee e essesetssesssesaeeseeseseasessesesssessasessa 10
BI20: MLFEBEAE LGIHIZE .o eseeseeesses e sese e s e e ese s e e e e s esseseesessesesessesseesssesessssseseessseaseessssseessee 10
B20: TRERTIT BRI TUZELPR ... seeseesese e e sesseeesseesesee et esesee e eesseeessessesessessssessessseneessseneessseseeeees 11
B 21t AT ERYE TR oo oo oo e seeoee oo e e e 22222ttt 11
B21: ST I AFIZR S B BRICEE Z oo seeseses e e s s s e s s s s e e seesssene e seeeees 11
Bl22: FUZRAR RS BRATIIE T BEERTUZR oo e eeeee s eeeeees s e s e see e e s s s s e e e e e s s eeessseneesess s seees 11
B 23: (R R B B T AT e T A B .o eeeseeee s e se s e s e s et s e 11
123 TE P ZETE TR covvvvooeeeoeeeeeeeeeeeeeeeeesesesseee e e e seesseses e s s eesesee o222 2225ttt e e 12
B 24: AT T BT B oot ee e e e ee e e e e e e e e e e et eee e ee e e e e e e e ee e e e e ee e s es e e s es e e ee e ee s eee e ees e es e 12
3 TG Ra N5k s W) A5 SOOI 12
BE26: ARATIA] FEIMEIFAEDIALTUZR coooooooeeoeeeeeeeeeeeeeeee e ssessesssessssseee s ssssssess e s s ssssseees e sese s sssssseseesssssesesssssseeeseesssseseees 12
B26: SHIBORFUZEZEAL, ....ooooooeeeoeeeeseeeeeeeeseeeeeeseeessesessseeessseessesessssesessssessesessesseessesssssesssssssssssesssesessssasessssessesssssssssseeseesessssmessene 13
BBl 27 B T B B oot eee e e e ettt et et ettt e e e e s et et et e s e 13
B27: TR R B IR T AT B covvveoneeeeeoeeeeeeeeeeeseeseeseseseeeseseeees e eee s e e eese et se e e e ee e st eet s ee s s eee e e e s s e eeesseeesess s eneees 13
B 28: AT ) ST R T BT BB oo s e e se e s s e s s s s s s s es s eee s 13
B28: GEMITUTEER IS AL, oo eeeeeseeseseseesesees s eeseses e eseeese e eseesse et e s s s eseesese et eseeessessssssesseeesseseeessesssssenseee 13
B29: [FIMVAE BT BETETE AR, oo eeeeseeeesesee e eesese s sesee e ss e esee et e s s esee e ee et eseeesseseseseeseeessseseeesseesssseereee 13
L 29t B PIT BB B B oot e oo e e ee e e e e s e eee e 14
B30 BRI B T G e T T oo e s ee e ee e s e s es s e s e ees s ees s 14
i 4505 B B L H2N



() DIEP A RS

FOUNDER CIFCO FUTLIRES

#31:
&l32:
& 32:
& 33:
& 33:
& 34:
& 34:
& 35:
& 35:
& 36:
Bl37:
& 38:
& 39:
& 39:
&l40:
&140:
&E41:
E41:
El42:
F42:
&143:
& 43:
& 44.:
& 45:
& 46:
&l 46:
&E47:
&l47:
& 48:
#49:

BAE/ QA EERIBTBETE oo e e e eeees e eees e eeee et e 2ttt e e et 14
LOZE/ 2B B BRIIBE ZE ..o eeeee s eeees e e ettt 222t e et e eeenes 14
ATV B BT 2 oottt es e e e s e s es e 15
b1 s g =0 1 - s OO 15
B B T 2 oottt et ettt ettt st e et nen e 15
BUBETU 2 oottt sttt et et et et nes s 15
B B BT OV T ZE ..ot ee et ee et e e sttt ee s et ee e et e et e e e es e eee s 15
FUZE T FRRIBTZETE oo s eeee e s e s s eee e e s e es et s st see s sre s s e s s s seeessssreeeseee 15
BRIE IR AT S BIHIATIIE ..ot eeeee s sses s esee e ssee e s esee st esee e emee s s eseesesee st s s essessseseeseee 16
RS B R AT B TR T M oot eeees e st e e e e ettt 16
BB T BT BIZE T B oo eee e ettt ettt ettt e e e 16
p By === v L SO OSSO 17
T R B T BT IR T HE oo esee e esee st e e e ettt s et s e 17
B B R AT BT E oot eesee e ese e e e ettt ettt 17
B T B TE TR T P oo e ettt e ettt ettt neesre 17
T B R0 B R AT BB T oo e eee e e ese e se e s ees e et ettt et e s e s ee s eeesenenn 17
- R D RE R e i SO OSSSSTSOS 17
B R BRI ZETE B oo eeee et eseee e esee e see e e er e ettt e s e s oo 18
T B R R AT ZEIE BB oot eesee e esee e esee e ettt ettt 18
D58 s GRS OTOO N O TSRO 18
Gz K10 71, 31 3= SO SNS 18
el Sl = OSSOSO 19
RRZETE VT ZEAE A, ..o seeeeese e sesesese s ssse e ee e ese st sees e eeee s e e s see st eree s sssessseesssresessessseseee 19
ZE B BB BEZREE A, oot esee ettt sttt ee s e e sree 19
ZE E U ZEZRHIZBETAE (LOY72Y) oot e e eeeeeesseseesesses e s sees s sees s e essasees s seessseseessseseessse 19
BRITC K B IR USCEEZE AR AL oot sttt es s et s eee s ee s et s eessenesesnesenen 20
B B ARUBLZEZRAE s oo eeeese e ees e e s et e s e e s e see s e ees s es e eee s s eees s eeeseneseesseee 20
LTtk el Ao 20
B TR BT R BB ZETE oottt et ettt sttt s st nes s 20
VT A G B IR ZR oot ese et e sse ettt e et ettt ettt et eeee e 21
s 58] 152 $¢ 5 7 2R 0 30



() FIED LSS

FOUNDER CIFCO FUTURES

F—#o BHRTE

E1l: HEMKHTRI
= HRERUWCERA (EL0) 2 FHERIAL  — STEHIERMSR RN (ENEN)
— 10FHERIAE WEN (ENEL)

105
102
2 o,
9% §
93

90 T T T T T n
2015- 03 04 2016-10-27 2018-06-22  2020-02-21  2021-10-21 2023-06-19  2025-03-04

GERERIR: [A7EN, 75 i R b

B BRARTSERE RS
— G  f

B2: Z¥FEE5ISmmkaR

— EEFEWEER10F — HEIINTESRE — RTEU R R AR 2Hi5:3 1B
— GDP:IUEHZ=ELL

O = N W B~ ou

I T T T T y -10
2015-03-03 2016-11-14  2018-07-22 2020-04-07 2021-12-19  2023- 08 31 2025-03-03

FRRIR: [TEMNE, 77 AE T

&
[IN
=

T8 55 A 1) i i i P B IO



() DIEP A RS

FOUNDER CIFCO FUTURES

E3: FEFREws SmmkaiR

— EFEFIHMESER 105 = PPISFRL — HUELE TR R

%

%

20 5
15 4.50
10 4
5 3.50
0 3
-5 2.50
_1 0 I T T T T T 1 2
2015-03-03 2016-12-06 2018-09-06 2020-06-12 2022-03-18 2025-03-03
BRI JTTENT, 77 IE PRI
E4: ¥HHEHmkaER BE5: BEERE#RE SHEmkER
— EEEHA SRR 106 — | EEHA SRR 105
—_— i EHERTERF AR — AR A (AR E RiTHRELL
% % % %
40 5 40 5
30 450 30 450
20 4 20 4
10
10 3.50 0 3.50
0 3 -10 3
-10 2.50 20 2.50
-20 ' . 2 -30 . . 2
2015-03-03  2019-03-07 2025-03-03 2015-03-03  2019-03-08 2025-03-03

R [FTENT, 7 IR e
E6: H A/ R

IR FATENT, 77 i R B
E7: #&PMI SHmikaEER

- HORMEEETHHN): SRR
— HORMEEETIHHN:S AR

%
150

100
50

0

ul -50

I I I
119-12H 2021-88 2023-48 2024-12H8

— EfREIHINEEER 10— S PMI
= MAFPMI:FE

% %
60 5
55 4.50
50 4
3.50
45 3
40 2.50
35, : L 2
2015-03-03  2019-01-30 2025-03-03

BERRIR: [7ENE, 77 I R B

T8 55 A 1) i i i P B IO

IR [7EMT, 7 I R

&
p=|



() DIEP A RS

FOUNDER CIFCO FUTURES

E8: b4 ERA M SRR

B9: HE@5EH>BH

— rR{REREI AR ER S 1 05F (£h)
— EHREHEEERRITE (G

%

%

— EER T IRATTAEEZ DT RIT R
— RIS AL BRI
%

5 - 120 60
450 L 490 40
4l 4 60 50
3.50 430
3 4o 0
2.50 | 4 -30 -20
2 T T T T '60 '40 T T T T T 1
2015 2016 2018 2020 2022 2025 2004 2007 2010 2012 2015 2018 2023
R NG, T iE PR B R [FENG, 7 iE PR b
B10: :HJEE 5EH=E% E1l: BRBEHBEFHITL
— e R R Se Rk AN M E LY — T EEERRES
— T R — AR EEmRRREE
% ¥
80 200000
60 |
a0 | 150000 | N
28 I 100000 N &
-20 50000 |
A0 L
-60 T T T T T T 1 O T T T T T 1
2003 2006 2009 2012 2015 2018 2022 2014 2016 2018 2020 2022 2024
R FTENG, T iE PR B ERIRT: JFENE, 77 IE TR e
E12: W A2 IREEL E13: il iefist
— T NEZIEE] — WAEIESL e A ERSTTEE]  — A TREREEL
% %
60 ~ 60 -~
55 L
55 L
50 L
50 45 |
40 L
45 |
35 L
40 T T 1 30 T T T T T 1
2015-Q3  2018-Q1 2020-Q3 2024-Q2 2014 2015 2017 2018 2020 2021 2024
RS TENE, T IEF I R [TENE, 7 i PR B
g

T8 55 A 1) i i i P B IO

=



FIIEPHA RS

FOUNDER CIFCO FUTURES

u

14: HAmtr SHmkaR

— EREIEMEER105F = CPLZHFEN —— PPLEARL

%

%

15 5
12 4.50
9 4
6
3.50
3
0 3
3 2.50
‘6 T T T T T 1 2
2015-03-03 2016-11-30 2018-08-27 2020-05-28 2022-02-24 2025-03-03
FRA: [ATENT, 7 IE P B
B 15: & w594 E16: ¥ AMKEHSHETIREER
e PP BELY = N E:M2:ELY — E{REHAERER: 105
% % — CPlERREESREERLAREL
15 15 % %
12 10 150 5
120 450
i o ‘
6 0 30 2.50
3 5 0
-30 2.50
0 T T T n '10 '60 T T T 1 2
2015-18  2018-7B  2022-1B 2025-18 2015-03-03  2019-03-21 2025-03-03
SRR JTTENT, 7 i H TS e RN JITENE, Ty IR e
E17: EbrEmh N ESERKRRE E18: E¥AE SRERE
— R R EEER 105 — S E AT — eE TS
— —IM 44/ B3 = i R N
SETT/E % 5000 50000
150 ;-gg 4000 40000
120 :
3 3000 30000
90
60 2.70 2000 20000
30 240 1000 10000
0, . vy 210 0, . |0
2022-03-03  2023-05-24 2025-03-03 2015-18  2019-18 2025-18

R [FITENT, 7 i R e

5 04 e LS

SERRIR: [FITENT, 7 i PR e

&

=



(I DS

FOUNDER CIFCO FUTURES

E19: EAHRES5HEN E20: EFHERIZESESERMHE
— S LMER (1) — LR ()
— hEEFHEREHB =R 1 05 (Zh) — chiE E TR EA =R 1 05R(ZhR)
% E5T/IH % 7T/1E

7 - - 11000 7 - - 6000
6 10000 6 + - 5000
5 8000 5L - 4000
4 6000 4 3000
3 4000 3 2000
2 3000 2 : : : : : - 1000
2015 2016 2018 2020 2021 2023 2025 2015 2016 2018 2020 2021 2023 2025

HHAIR: [N, 77 AT

—L W ELT S AT R

B21: % mfEN R

BRI A1EN, 77 i R e

— M2 D) B —— M1(&5Hh):E | M1-M2

%
30

20

10

_ _ A
" e e e
0
-20 I T T T T T T 1
2015-1H 2016-7H 2018-1H 2019-7H 2021-1H 2022-7H 2025-1H
HHIAIR: [FENT, 77 il P BIOEIE e
.

T8 55 A 1) i i i P B IO

=



u

FIIEPHA RS

FOUNDER CIFCO FUTURES

B22: FmAR fER

B23: @B EEK

n SR ARDEECSAEN

 HoREREESRE

27T {Z7T
60000 80000
70000
50000 60000
40000 50000
40000
30000 30000
20000 20000 |
% WL
10000 O WAAAAAAAAAALAAAAL Al
0 -10000 . T n
2020-18 2021-108 2023-78 2025-1F 2020 18 2021-108 2023-78 2025-1FE
BRI AN, T IE PRI B RN [F1ENT, T IEH HIRIE

24: B RAPKBSHRF T

25: MR ETIE

— 202165 = 20228F == 20235

— 202715 e 20225 = 20235

— 20245 20255 —— 20245 20254
17T 27T
10000 40000
8000
30000
6000
4000 20000
2000
10000
0
-2000 +— 0

152838485868 788898108 128

\H2H3B48586878889H108 128

RN [FITENE, 77 IE I B

E26: RATEB HBIERK

BRI JFITENG 27 IE A R e
E27: B ET )

- RRERISE RGN LAE 20214F W 20226 W 20235 W 2024

- R IEIE R SR EAE W 20256
8000 8000 80000 -
6000 6000 70000 |
2000 4000 o000 |
2000 2000

0 m.]l|| ||||||||J |I bl 0 40000

|| e 30000

2090 -2000 20000
4000 -4000 10000
-6000 — -6000 0

2015 2016 2018 2020 2022 2025

1H2R3B4H5HB6R7H8AS%RI0R 124

R [FTENT, 7 i HIT

1 55 A B 135 B B B SR I

SERRIR: [FITENT, 7 i PR e

&

=



() DIEP A RS

FOUNDER CIFCO FUTURES

E28: FREEERTMN
— FUERER ARSI — FEUEEERPEEMIY — FElEEESR\EESRTIY
%

21 19.50
1 2
18 17!5_9.2;218-03‘7.5? _
2 10051595000-095.50,
15 - 1410931504574.093 50
1259199 12301250 12.091 e+
=70/0G5 50, 008 50552 -570.0¢ 5
9 - 0-2U8.258.007.757 505 =
7-507.006 50
. X
3
0 I T T T T T 1
2015-02-05  2016-03-01 2019-01-15  2020-04-15  2022-04-25 2024-09-27
IR [TFENT, 77 IE PRI B
E29: % Bl EER AR5 BE30: AFFHFERBHR GHEE)
— (H[E:7 HBIMFZRE w— g 4HEEAE W SERTE: BRE0T
{27t
% 6000
4000
2000 I
" ] o 1 1
-2000
-4000
-6000
1.50 T T T 1 -8000 T T T 1
2020-03-30  2022-03-07  2023-11-012025-03-(  2025-02-05  2025-02-14 2025-03-0.
HHAIR: [T7ENT, 77 IE TR B R TN,y IE TR
E31: MLFAERIZ E32: MLFgMES A%
= thEAfE EH{EF(MLF)2(ERIZE3 B W PHERE R ER (MLF) R ESE 1
= thEAE BF{EF(MLF) 24 ERIZ61H W hHAERERI(MLF) RIS E 15
— RS EERIMLP) JRAERIE 14 5
@ 15000
540 @ 12000
3.20 9000
3 6000
260 | | " . LA s LEL
2015-07-03  2018-07-23  2022-02-152025-02-;  2023-03-15  2024-06-17 2026-02-2
HHAIR: [T7ENT, 77 IE TR B IR [TTENT, 77 IF R b

[ N o e B . o FIA
T 55 W 5] 152 B¢ Jr B 0 101



() DIEP A RS

FOUNDER CIFCO FUTURES

E33: SEATFHRAFIZELPR E34: BHERHEEER
— WEETHIBIRINFIZE(LPR): 15 — BT E S R (BEER) 2RI Y
— BRI FIZE(LPR):55F %
3
2.50
2
1.50
1
0.50
3 ; ; ) 0 . ; ; .
2020-02-20  2021-12-20 2025-02-:  2014-Q4 2017-Q3 2020-Q2 2024-Q4
FERRIR: FITENT, 7 iR GERRIR: [FITENT, 7 AL R

B35 SEa AR 5 E ks
— HEEEREMESTE 106 —— SRR — MR A AR R
— IR — R R 93K

% %
8 5
. 450
4
6
350
5
3
4 250
3 2

I T T T T T 1
2015-03-04 2016-11-24  2018-08-09  2020-04-29  2022-01-20 2023-10-13 2025-03-04

FRKI: [FITENE, 7 IE PRI B

E36: R B EFETHRFIE El37: {5 HGRFEEST ST R
— I SR EE— R SRR (A ) — CHARTFEER(GH) — RREUEIE(H)
— ch{EEFHEEER R 1 05E (%)
% % % %
9 r =46 350 200
300
8 | 15 550 150
7k 200 100
150
6 —4 4 100 50
5F 50 0
43 0
4 50 -50
3 T T T T T T 2 -100 T T T T T T -100
2015 2016 2018 2020 2022 20232025 2015 2016 2018 2020 2022 2025
SERIIR: TN, 7 iE TR SRR JTENT, 7 IET I B

=. Mm%

[ N o e B . o FIA
T 55 W 5] 152 B¢ Jr B 0 11



() DIEP A RS

FOUNDER CIFCO FUTURES

E38: H AR ER
— BEFUER SR — FEE 75 EEFE — i E:R007
— REMERER(MLP) B EFIRNE  — BEREEERI(SLF)BEFZRTX

%

BRI 7.7 9% 7w o e

1

0
T T T T T T T 1
2022-03-04  2022-08-25 2023-02-22 2023-08-15 2024-02-06 2024-08-02 2025-03-04

ERAEN: NG, i TR B

E39: JATH R G EH
B FEl:75:EWEEm mFEE148:CWEE mFEEE28H:EWEEn w ¥ EW:91H:EIWEE
m i¥[E)1:63 B:EWEER

17
12000

10000
8000
6000
4000

0111 1 e L "l L

2024-09-04  2024-10-10  2024-11-07  2024-12-06  2025-01-07 2025-03-04

R TEMNE, 77 IE T

E40: 43475 # 3RE nBUR % E41: 47 R iFRE AR %
— IAYFZERO0T = HOYFIEE:RO07 — IAFZEIBO00T = IFZE:1BO00T
— NIARFZEROTA = HIAFIZER021 — IAFIZEIBO0T4 = NOIFIZEIBO021
— fIFZERTM — I FIZEEIBOTM
% %
5 3
4 2.50
3 " 2
1.50
2 1
1 0.50
0 0

T T 1 I T T 1
2024-03-04 2024-07-02 2024-10-31 2025-03-( 2024-03-04 2024-07-10 2024-11-182025-03-(

TERRIR: AN, 7 I I RN JATENT, 7 LRI B

e A et ~ 12T
5 25 06 B R T A 120



FIIEPHA RS

FOUNDER CIFCO FUTURES

u

42: shiborF|Z&Az4k,

B43: ¥ et

=== Shibor:fgf&@ === Shibor:1/& === Shibor:2&
=== Shibor:15 === Shibor:38

3
2.50
2
1.50
1
0.50

O
2024-03-04

2024-07-11

2024-11-202025-03(

= DRO07:HEFY(HiH) = RO07:BEFLI(GIH)
m RO07-DRO07: BESELY (i)

bp %

2020 2021 2022 2022 2023 2025

FRKIR: F1EW, 77 iE A R B
44: A FRI EERZE

BRI A1EN, 77 i R e
BA45: 4RATE R HREERE

— A2 E:R007(GE4) = FAZE:RO14(HH)
— A E:RO01 (A4H)

Bzt
10

100000
80000
60000
N I! 20000
TN AV D RN I ()
2025

127t
40000
022 2022 2023 2023 2024

[ S B == L R . N o )

s J023EF e 20245F e 20255

1ZT
100000

80000
60000
40000
20000

0

182@3848586878889808 128

BRI [FITENG, 77 IE R
E46: 45 R RMERML

BRI JFITENG 27 IE A R e
B47: [ R A

MR () —— SRR E IR ()

{Z7T %
180000 60
150000 4
120000

90000 I
60000
0000 IH ”HHHHH

0

2015 2016 2018 2020 2022

0

20
0

-20

| -40

I &0

2025

— [ENFFERIER R (AAA):3 B

— [E WA ERER S (AAA):6 B

— E RS ER S (AAA) 15
%

3.50
3
2.50
2
1.50
1
0.50
0
2020-03-03

2021-12-10  2023-09-20 2025-03(

TERTRTR TN, AR
U, Ior Atk

1 55 A B 135 B B B SR I

SERRIR: [FITENT, 7 i PR e

FH13MW



() DIEP A RS

FOUNDER CIFCO FUTURES

E48: H AR M
— EREEMESERSF —— EREHEEER 105 — EREII N 2F

O I T T T T T T 1
2008-07-01  2011-03-11  2013-11-19  2016-07-29  2019-04-11  2021-12-21 2025-03-03

R [TEMNE, 77 AE T

E49: H Ak EE5HESmAWH
= chiEERZIEAG R 105 (i) = CPI:ZBRE(GH)
— 2ERTERA RN S I FEH 7 R (G4%)

2.50
2015 2015 2016 2017 2018 2018 2019 2020 2021 2021 2022 2023 2024 2025

R [FITENT, 7 i I e

E50: 54E/2FEMIRE E51: 104/ 2FEEBRER
— ZIEFNTE . IEFRETR — ZZIEFNTE . IBFREFR
7c 7c
1.40 2
30 1.80
1.60
1.20
1.40
1.10 1.20

1 T T T 1 1 I T T 1
2020-03-04 2021-12-14  2023-09-22 2025-03-( 2020-03-04  2021-12-14  2023-09-22 2025-03-(

R [FTENT, 7 IR e IR JFTENT, 27 i I B

e A et ~ 1470
5 25 06 B R T A 140



() DIEP A RS

FOUNDER CIFCO FUTURES

E52: T ERFZE

BE53: WBERFE

— (TAMEAFE(PLED-SIT
m— (TS FEFIZE(PAED:AAA
BP

100
80
60
40
20
0

2019-01-02  2021-03-09

2023-05-09 2025-03-( 2019-01-02

— RS RARIE (PR it
— RS FARIE (P2 AAA

BP

210
180
150
120
90
60
30
0

2021-03-09  2023-05-09 2025-03-(

TR JA7ENT, 77 I AT
E54: ZEFE

BRI A1EN, 77 i R e
55: BiWRIE

— RiEEREIEAN @105 EEHE(GH)
= hEEAA-AAATZ(ZH)

bp %

80 - - 450
4
3.50
3
2.50

10 | 2

0 : : : 1.50

2020-03 2021-07 2022-12 2025-03

— PREREI A1 05
= hiREFHMREIE 105
== 10YEFF-10YEIER

bp %
70 -4
gg 4 3.50
40 13
gg - 2.50
10 | r M’H 2

2020-03 2021-07 202.|2-12 2025-03

RN [FITENE, 7 IE I e
E56: E{%30Y-10YAIZ

BRI JFITENG 27 IE A R e
E57: M REHS5EHGKRER

— P{REGREIEAN G105 FEYE
— J0YER-10YERFIE: FEHE

bp %

90 -

4390
80
10 1360
60 1330
50 13
40
20 1270
20 . . M Al a0
2020-03 2021-07 2022-12 2025-03

m— R E R B R 5
= Shibor3MFIZEE iR TIBHIE (H9E).5Y
shibor3M(5Y)Eie-5HFEHAEE KR

% %
4
3.50 520
3 050
2.50 :1 50
2
2 250
150 , . ki V'
2020-03-04  2022-04-12 2025-03-04

R [FITENT, 7 i R e

T8 55 A 1) i i i P B IO

SERRIR: [FITENT, 7 i PR e

F1501



() DIEP A RS

FOUNDER CIFCO FUTURES

E58: fFRIT SRR
— REFRITSEIRRRITE(CT) — REFAITSEIISMERE{ZT)
. 5EFAIT SRR FRE (25T
25T

70000
60000

= it
o RO || VW TV NN i stoatbal,

-10000 | T T T T T T 1
2000-18 2003-10H 2007-7H 2011-48 2015-1H 2018-10H 2023-11H

R [TEMNE, 77 AE T
E59: fFERITEFTH
20195 === 20205 === 20215F = 20225 20235

1z

70000

60000 —
50000
40000
30000
20000
10000

0I T T T T T T T T T T T
1H 2H 3R 4 5H 68 78 8H 98 108 118 128

R [FITENT, 7 i I e
E60: firEEhBAFE Tk
— 20195 === 20205 === 20215 = 20225 20235

1z
30000

25000
20000
15000

>

10000
5000 \/ \_—V
0

18 28 38 48 58 68 78 88 98 108 118 128

R [FTENT, 7 IR e

ey ) e ~ 16T
75 4% 04 [ 5 i i 78 05 #1608



() DIEP A RS

FOUNDER CIFCO FUTURES

61: FIRFE RTEFEHE

B62: FlHfrMEHETE

— D019 e 20205 == 20215F
— 202245 20234

17T

35000
30000
25000
20000
15000
10000
5000
0

L\

182838485868 788898108 128

— 20195 === 20204 = 20214
— 20225F 20234
iZ7t
25000
20000
15000
10000
5000

—-\-——-
p
ﬁjﬁ\/ﬁ -/&Qiifi
0

182838485868 788898108 128

HHAIR: [N, 77 AT
E63: HMuRITEF

AR [FATENT 77 IEH IR
B 64: MRS FEAETTT

— 20195 === 20205 = 20215

20225 2023
\/

182838485868 788898108 128

127t
15000

12000
9000
6000
3000

0

— 20195 === 20206 == 20214
— 2022%F 20235

1z
8000
6000
4000

2000 > v
5

‘2000 T T T T T T T T T T T 1
1B2H38B485H6R788H9K108 128

BRI [FITENG, 77 IE R
E65: MITBUN BT EEM

BRI JFITENG 27 IE A R e
E66: HiITBUN BHFRER BT

— 20195 === 20205 == 20214F
— 20225 20234

17T

21000
18000
15000
12000
9000
6000 N
3000
0

AN

182838485868 788898108 128

— 20195 === 20206 == 20214
— 2022%F 20235

17t
15000
9000
6000 /[SEL(”\“
\
-3000 T T T T T T T T T T T 1
1B2A384B586R7A8B9810A 124

12000
e
3000 w
0

R [FITENT, 7 i R e

5 04 e LS

SERRIR: [FITENT, 7 i PR e

1T



() FIED LSS

FOUNDER CIFCO FUTURES

E67: HmfatrFREH E68: i FBUFRBIrFIRESR
— E{EREEER . EmF)E(%) m— W R E S . EmFIEE(%)
ml EFEERFEES: CRATRE(ZmA S BT AR ERES . LRRTRE(ZT A
127 %
15000 {273 %
21000 7
12000 18000 6
9000 15000 5
12000 4
6000 9000 3
6000 2
3000 3000 1
0 0 0
2011-18  2015-108 2023-118 2012-68  2017-98  2021-482023-118
GHAIR: [T, i AR G [N, i AR
B 69: BUSRMEBITHRIBIFRRES E70: AafRBIARRES
m— R TR EEED . EEFER%) NEIFEBFEEDS . EmFEE%)
 BORMHRITERPIAREES . LRATRE(ZTE e A SFEIBFEES . LRATEEZTE
127t %
127t % 2500 10
8000 8 5000 g
6000 6 1500 6
4000 H‘ 4 1000 H ‘ ikl 4
AR - - .
" Wl ORT - AT
2011-18  2015-78 2020 18 2023-118 2012-18  2016-48  2020-78 2023-118

RN [FITENE, 77 IE I B BRI JFITENG 27 IE A R e

Hs EEAMET S E N AR E

e A et ~ 18T
5 25 06 B R T A 185



() DIEP A RS

FOUNDER CIFCO FUTURES

E71: FRERMELS
— EEER R 105 —chiREREHAREEER 105 105FHAE R - 1 O HASE U m = =

% %
> 4
4 2
3 0
2 -2
1 -4
0, : : : : : y -6

2015-03-04 2016-11-10  2018-07-19  2020-03-25 2021-11-29  2023-08-01 2025-03-04

RN [FI1EN, 77 AL PRI e
E72: BRREMRFE
— XEBRPEEERHE - TR ST AR

%

6 5, SIS SIS0
5 4.5‘{;\;7—13 4. 250
. )
: B s 2.5
125325 17
‘ A i, T
T »)
Tcceooarggieceeee oo CCeecceeeececceed:20
e e
0, , : I

T T T T 1
2015-03-19  2016-12-15 2018-12-20 2020-09-17 2022-07-28 2023-08-02 2025-02-05

FRKI: [FITENE, 7 IE PRI B

B73: 3B EFRERTH B74: EEERKERMETH (10Y-2Y)

— S E RN 2 — ZIERTE . IBIRETR

— S E RN R R A S o

— EE E iR 205 >

9 1.50

18 1

15 0.50

12 0

9

c -0.50

3 -1

0, : , -1.50 : . .
1962-01-02  1983-08-29  2005-04-07 2025-03-1 2015-03-03  2018-10-17 2025-03-(
RN TR 7 I I BRI AT, 77 i

[ N o e B . o FIA
T 55 W 5] 152 B¢ Jr B 0 19



() DIEP A RS

FOUNDER CIFCO FUTURES

E75: BoulX H ks Rk

B76: FHEER KRR

— MR
— ETRAMEAEEE 105
%

[ S )

2
-4

)4-09-06  2011-02-07

2017-08-07 2023-10-05 19

— HEERINEESF — mEEREEZE10E

%

o N B Oy 0 O

2

93-11-01  2004-07-22  2015-04-13 2025-03(

HHAIR: [N, 77 AT

N~ TR R R 5T IR 4

E77: i

BRI A1EN, 77 i R e

— PIREREIRRE S 105 : FEEHEGR — SRt FAESEEH)

1973F38=100

%

5 - 3.90
110

3.60
105 |
100 - 3.30
95 13
90 + 2.70
85 2.40

2020-03 2020-10 2021-06 2022-02 2022-09 2023-05 2023-12 2024-08 2025-03

FRKIR: F1EW, 27 i R e
E78: XuisfiE5EMikER

— EFREIHAEEE 10 —— SEE TSN
1973538=100

%

120 5
110 4.50
100 4
90 3.50
80 3
70 2.50
60 | : : : : : ) 2
2015-03-03  2016-12-13  2018-09-25 2020-06-30  2022-04-06 2025-03-03

RN [FITENE, 77 IE R B

T8 55 A 1) i i i P B IO

F2001



() DIEP A RS

FOUNDER CIFCO FUTURES

B 79: VIXigHE5HEMFRZER

— EREIEMEER0F —— fREE/R00RENZIFE(VIX)
%

100 5
80 4.50

4
60

350
40

3
20 250
OI T T T T T |2
2015-03-04 2016-12-13  2018-09-26  2020-07-01  2022-04-07 2025-03-04

HHAIR: [N, 77 AT

T8 55 A 1) i i i P B IO

Ho1T



() DIEP A RS

FOUNDER CIFCO FUTURES

B R AN
S Hiu ik BRI
BE ST A
g =g AC T HAFH X SARH T e K47 105 IR 2R [ P A BE 16 )2 010-85881312
B 1Rt ik J6 5 AT HRH X BHRH T 15 K 105 Bk 22 E B L AJE 162 010-85881111
AT 5y B HE A5 AT HABH X EARH T R KA 105 Bk 28 E bR LA JE 16 2 010-85881108
%R B A6 mt T RARH X #ARH T r KA 105 IR 22 E PR O ABE L6 2 010-85881295
RIS TEE AP X AP T 1/ KB 105 JE 22 F b A JEE 162 010-85881228
B eSS e T T AR X AR T 1 g N 105 JE 22 [ o F LA JEE 16 010-85881292
X PLHER
L AR JE T PU I X R A BR 48 5 JT e S kAR 010-68578910
A RILSAH R A S X S 32 5 B3 5525105 010-82868098
TEH RS AT T T BARH X BARH T 1 P3N 10 5 JR 22 B B F LA JRE 16 010-85881205
IERERSAF JEE T AR X B8 R K165 B3 5 #8)2908 = 010-82868050
| /| b LT R IX &m0 ABE2109, 2110 0315-5396860
REN AR b A f E TT = X R A R 72238 50 1 LA RAIBAE 1902, 19 | 0312-3012600
03=
B8 14y AH] YLF3A8 A 5 T AT R X 58 2R % 145 58 A [ o Bl [l v [X E2-444 025-85530971
M A YLH548 75 N T b el X 3 el %6995 5 M e K B 716 0512-65105067
L¥®asAH THETHARFX K58 5604= 021-50588186
M 4 A YL A8 8 M T B X S B T % 995 52 Mk [ 57 ) 373285 0519-86811208
WAL A W16 A8 BT G B DX A T U A 0 [ B P JEE 23095 027-87267728
WEE—2AHF WA KD TTAEIX JE38 P B = B 5695 Fh #i /N X Wi f < RIE AR | 0731-84313486
1£26/22618-2623%
WS 2 AF IR B KD T R XU VD IE A 1B VR VT 2% 53 5 MR 45 0 CEE 1606 | 0731-84312376
. 2304, 2305. 2306/
BB =0AF WA KD T SR X B 1685 3 KE K E L = 0731-84319733
w5 AF TR AT AR F X A BEEK 1285 5Lk, — B2 5 HE806B % 0755-82521068
[ TN T ] X AR R PG % 3- 15 5 8 HH T 37 BJE 352 07-09 % 020-38783861
I &R AF INRBF B L X FE K 154511706/ 0532-85706107
REE RETAPEIX KE b2 5 i 7 RE2909 = 022-58308206
R ER AR OB TR T VR T IX 25 — K795 Z5IAMSD-C3 ME 1506 5. 75 022-65634672
A1 38 b S B A XSk TR I XA K 75 1 A E BRS1-B8JEE 1107 0472-5210527
HE B ML FACA U T A & XN R 51 AR KBS L AR M ARERFOT6 | 0310-2053696
HERE13Z 13055 7]
= R L P4 K JE T /N XK VA 4 3292 Al 2 85 20 1 855 ) 0351-7889626
75 %5 ER V22 TIT fr 9 X J7 4 P P 2 S S bl 91 Cif2y) 610101 029-81870836
FEABRRRXGAH TR 48T X R R LR 4295 1502D % 02168401347
i PR E LR T AR B X R R 5555 1106 % 021-50581277
LE i EEE L I AT IX 4 K 1589 5 K ZE [ b 4l K JE 11075 021-58861627
TS LR WL T3 T ER N X LR 7 15 B 35 28R P B t5-1 0574-87096853
R LEERIR] AT A BN L X T B A E S AR 2 G 1801 % 0571-86690056
B R E VL8 R mt T 22V X it i % 359 5 48 25 K JE 1803, 1804 % 025-58065918
7r N R 2B B E YL P3N T 25 X 25 R AL #2995 = b K JE9/2902B. 9033 0512-65161340
B E YL M T B 38T 655205 7K ) K I PR A% 0514-82990210
BHEZIE TLPA B 7 B 1 L WER X L e KT8 1177 5 G b [ b T T kA 5 k14 | 0791-83881001
19. 1420
& FH B LR T e A I B T BE R X 7 U R AG R B 1 1R 10275 0730-8831589
PR = L& ARG A RPN T R G X ERTL RS 5995 HAR K RHIR i M #M 7035 (fit | 0731-28102771
FEIREE 3T 5 R TEC-704%5)
N B b TR B AN T 23X R TR A 1 7 A KT BH Y6 B I LR 102 0735-2812007
T BB T B TR G RR X 2 Bk ] T P el AT X T B 666 5 T A 3721 | 0736-7319919
B
REEHETAA

FERFRRTEAMRIEAH

3 T I AR IX R VIR I 555 5 il X W Rl T X 4 5 PR 1105

021-20778818

LERFEAREEARREAR

A6 5T AT EAH X BARA T K45 10 S IR ZE E B O AJE 16 )2

010-85881188




() DIEP A RS

FOUNDER CIFCO FUTURES

HEEHN

AR AR IR T AT EORE, 5 1 I BT T e 45 S AR 1 L SE e PE A AR AT ORI, thASPRALE
P& HE RS KAEAEM AT . FATRIE WERZI . AL, HICHEM AL G5B AEIY
P22, Wl o AR BANE WA ST IR 1 52 5 0 ) IS AR AIAE A, 58 B i A HE AR AT 40 B R 5
HARREMEFETCR, T7 LRI GUE FR A F) AR AR IR AR 35 BRI S BBk, aE R E e
REAFAE IS 50 ML o AR TS RO 7 IR I BRI U e BT, R AS VR AT, AL AU AN ANAG DUE
B, EhlAAn, s B, Tk, SUEH A7 IET B a IR A A .



