2026/5/26

T 108.990 0.03% T 84321 -54258|
TF 106.465 0.01% TF 87116 -17470.
TS 102.616 0.02% TS 52686 106641
TL 113.470 0.19% TL 98740 77961
TL2606-2609 -0.30 -0.031 TO6-TLO6 -4.48 -0.23!
T2606-2609 0.13 +0.011 TFO6-TO06 -2.52 -0.02:
TF2606-2609 0.24 -0.024°TS06-T06 -6.37 -0.01:
- TS2606-2609 -0.02 +0.01+-FSO06-TFO6 -3.85 0.011
T 63100 262, T 20 291,787 60331
T 20 329,918 5828+ T 20 =38,131 -2051
2026/5/26 TF 51496 -327601 TE 20 183,767 19781
TF 20 223,276 — 7026+ TF—20 =39;509 =5642-
TS 71643 120281TS- 20 69,527 4047
TS 20 79,604 “721 TS 20 -10,077 -4761
TE 166945 16247+ TL 20 161,193 58591
TL 20 185,166 78611 TL 20 -23,973 20021
CTD 250025.1B(6y 100.5432 0.03101 260007.1B(6y 99.0955 0.03851
250014.1B(4y 100.6719 0.01011 240020.1B(4y) 100.8844  -0.0031.
260006.1B(1.7y) 100.0918 0.01331 230008.1B(1.8y) 102.7185 0.02751
RN ELE16:00 220008.1B(18y) 120.7092 0.15661 210014.1B(18y) 124.6358 0.30731
* 1y 1.1625 -0.251bp 3y 1.2850 0.001bp
(%) 5y 1.4425 -0.501bp 7y 1.5840 -0.60.bp
SRfhiiEe: 15 10y 1.7420 -0.501bp
1.3168 -1.011bp Shibor 1.3190 -0.801bp
(%) 7 1.3642 -2.071bp Shibor7 1.3770 -2.401bp
*DRIRHIELLEL6: 00 14 1.3900 -0.411bp Shiborl4 1.4020 -0.501bp
LPR (%) 1y 3.00 0.001bp 5y 35 0.00tbp
2490 5 % / 1.4/7
2485
1 5
10
18
2 4 39.9 14.2%
125 26.2% 6.6

22%



1-7Y 0.25-0.50bp 10Y 30Y
0.10 0.40bp 1.75% 2.22% TS TF T
TL 0.01% 0.03% 0.19% DROO7 BEEHRZR
1.38% 4
02% 4
30
70%
5 MLF
5/28 20:30 4 PCE
5/27 09:30 4
T 10 TF 5 TS 2
F30825507 20020723






