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Treasury securities
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What is Treasury bond futures
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What do Treasury bond futures belong to
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The history of Treasury bond futures
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Situation of domestic treasury bond futures
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Treasury bond futures
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T2506  TEEE2506 109.155 +0.17%  +0.180

T2509  +EERF2509 109.260 +0.17%  +0.185

T2512  +EEE2512 109.150  +0.17%  +0.185

TF2506 DEEE2506 106.375 +0.08%  +0.090

TF2509 FEEIE2509 106.640 +0.10%  +0.110
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TL2512 =+=EEfF2512 12004 +0.16%  +0.19

TL9999 =t=EFTE 12012 +0.19% +0.23

TS2506 —&EEE2506 102.548 +0.01%  +0.008

TS2509 —&E{E2509 102700 -0.01%  -0.012

TS2512 —HFEEE2512 102.840 -0.01%  -0.006
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Five year treasury bond futures contract table
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Ten year treasury bond futures contract table
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Two year treasury bond futures contract table
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Thirty year treasury bond futures contract table
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Price Quotation: RMB 100 net price
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Contract Months and Trading Hours

® 54730 BIEK=AZ=H (3H. 6. 9H. R2AFREIE=AATEH)
& <5 EFE: 9:30 — 11:30, 13:00 — 15:15

® 5 HHR SEE]: 9:30 — 11:30



H — > 5 = — e
= o HS5m/a3H|
LLast Trading Day and Last Delivery Day

¢ e mH: FARMAMKE BT, WERZ R AR E TR H W A & MHEE .

= D = S St — > 2025564 N\
® HETEIH: mEXSHERE =1 %H
— = = m FE &
6 27 28 29 30 31
2 3 4 5 6 7
#z #F\ ¥, i i S ==
9 10 11 122 [13] 14
+ +h +7s ARaL +J\ +7L
16 17 [18 ] 19 20 21
Ei— 0= H= gy Lt} Oha wE
53 94 95 9 o7 38
jup AN i <A = = #19

30 1
75 #H:



= % IriEIr 5] A2 H|ZF
Underlying and Deliverable CGBs
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Conversion Factor and Accrued Interest
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Settlement Method: Physical delivery
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Rolling delivery, Centralized delivery and Exchange for Physicals
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Exchange for Physicals
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Cheapest to delivery
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Final settlement price
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Margin standard
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Limit up and Limit down
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Settlement price
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Position limit
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Trading order
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Investor suitability
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The Relationship between treasury bond Futures Price and

Interest Rate
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Functions of Treasury bond futures
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Traders of Treasury bond futures
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The risks faced by enterprises
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Treasury bond futures and enterprise management —— application scenarios one
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Treasury bond futures and enterprise management —— application scenarios two
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Treasury bond futures and enterprise management —— application scenarios three
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Treasury bond futures hedging case
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