2026/7/21
|
T 109.180 0.05%iT 63276 -13039.
TF 106.445 0.05%ITF 59242 92031
TS 102.628 0.01%!TS 34326 -305.
TL 113.850 0.11%}TL 70838 10241
TL2609-2612 -0.09 +0.0111T09-TLO9 -4.67 -0.091
T2609-2612 0.15 +0.0111TFO9-T09 -2.74 -0.00!
TF2609-2612 0.09 +0.0214TS09-T09 -6.55 -0.041
TS2609-2612 0.05 +0.0011TS09-TFO9 -3.82 -0.041
T 374,103 404411T 20 316,201 32241
T 20 352,135 24581iT 20 -35,934 -766.
2026/7/21  [TF 232,344 469911TF 20 196,075 30931
TF 20 225,073 459511TF 20 -28,998 15021
TS 94,115 15391iTS 20 77,767 19171
TS 20 86,151 19351iTS 20 -8,384 181
TL 178,333 491611{TL 20 159,330 40141
TL 20 178,763 54121iTL 20 -19,433 13981
CTD 230012.1B 6y 99.9535 0.019511260007.1B(6y 99.0955 0.02511
250020.1B(4y 100.9267 0.00361:240020.1B(4y) 100.8844  -0.0801
260006.1B(1.7y) 100.0753 0.00801:250010.1B(1.8y) 100.4565  -0.0235!
“Eitieo0  §220024.1B(18Y) 117.1246 -0.03271:210014.1B(18y) 124.6016  -0.1895!
1y 1.1400 -0.301bpi3y 1.2835 -0.15.bp
(%) By 1.4260 -0.501bpi7y 1.5515 -0.20.bp
Sapcis 15 |10y 1.7340 -0.101bp
1.3413 -5.841bpiShibor 1.3820 -3.00:bp
(%) 7 1.3800 -2.151bpiShibor7 1.4010 -3.00.bp
“DRIBHHLIE16: 00 14 1.4000 -4.631bpiShiborl4 1.4380 0.351bp
LPR (%) [y 3.00 0.001bp!5y 3.5 0.001bp!
2530 2365 % / 1.4/7
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1-7Y 0.3-0.5bp 10Y 30Y

0.1bp 1.73% 2.25% TS TF T TL 0.01%
0.05% 0.05% 0.11% DROO7 1.38%
GDP 4.8% 6
6
M1 M2
7 LPR 14

2026/7/24 21:45 7 PMI
2026/7/23 20:15

T 10 TF 5 TS 2
F30825507 20020723
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