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“SIETEABN T ERE RSO FTRZ. IR HIE” HIH.

2. 202646 A 17 B, &@ih¥E EHAA 2026 SFHAF 4 TR, b é
WHLF L35 (RIENE) K- AARE IR (DRME EWEE I ED
(FFFEAEREENIEY 5, MER L, BTN F O R FT4E R
FIRHGEY (RGN SIEATEE A & IR ik ) (HRFe ) B MRS 22 ik )
CARAT AR A W) 255 478 38 ik ) 5.

3. 2026 46 A 18 H, 2@l E 8 Hmk A (K THRATILRE LA TF eI
KRFAIEFEILY , IERERM. FLAER. #4882, LHER. N
T, AR RELSBEEFSEHRE 32 A FHE L.
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A RARAT 2025 55 A BRI A4 AT,

F1: AT
&%B%‘%ﬁz% A A

2025 £ & A IZ |37 4R AT 2025 FEHFIRIR A ALLA 0.131 T (AH) , EBRAAALLAH
2026/6/18|# B AT (A E Ik FE 4 (3,597,867,311.15 L. HF, ARRABEARIRF 2,822,321, 111.15 T (AHL) , ARLE
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B 1. B3Rk (2024 4 VS2025 4 VS2026 4% )

60.00% 1

50.00% A

40.00% -

30.00% A

20.00%

10.00%

0.00% -

-10.00% -

m 20245 m 20255

2026-F VA k

lllHIm

-20.00% -

¥ 5 4RAT BA KAT AT

WRAT KRBT RATHK FHE4LA FIE300 +iE800

] 2: BARATIRRBENG BT &R I IE

3 T i — B — A3 I

# #x ;iils "Z&;" PE (TTM) PB % &};% i éwi #%”@*Wk 25 4 32k 1
L FHBIT 25.9% 6.32% 4.11 0.33 -4.1% 0.5% -2.0% -9.8%
JLFTAAT  30. 4% 5.67% 5.37 0.37 -3.5% -3.1% -8.6% -6.5%
K KAAT  30.3% 5.52% 5.48 0.36 -2.8% -0.3% -9.0% -5.6%
RARAT  30. 0% 4.99% 6.02 0.86 -5.6% 1.5% 15.8% -1.3%
LERAT 13.4% 2.49% 5.36 0.50 -3.3% -2.2% -10.4% 16.3%
S ARAT 31.0% 6.16% 5.04 0.45 -5.3% 2.0% -13.0% 15.0%
F52504T  28.8% 5.79% 4.98 0.45 -3.8% 0.1% -4.8% 2.7%
ILARAAT 32.1% 5.15% 6.23 0.78 -4.8% 1.6% 11.4% 11.2%
PREAT 15, 2% 2.37% 6.41 0.60 -6.8% -5.7% -11.7% 14.4%
BEHRAT  35.3% 5.43% 6.51 0.83 -3.8% -0.6% -9.2% 11.8%
RASRST 30.1% 5.19% 5.81 0.26 -2.5% -2.5% -9.1% -3.1%
AT 30.1% 4.75% 6.33 0.45 -2.9% 0.0% -1.6% 9.2%
B AAT 31, 6% 4.99% 6.33 0.72 -5.3% 0.5% -3.3% 12.2%
KRBT 28. 6% 5.38% 5.31 0.54 -3.3% -3.5% -7.3% 12.0%
F AT 21.1% 5.38% 3.93 0.31 -5.1% -4.1% -2.6% 2.7%
PRI 31.7% 5.29% 6.00 0.55 -4.8% -5.8% -3.2% 15.1%
KiVAAT  22.0% 4.77% 4.60 0.50 -4.6% -0.5% -5.6% 16.3%
BARBAT  30.7% 5.21% 5.89 0.53 -8.4% -7.1% 1.9% 11.9%
ILIAARAT  26. 4% 5.12% 5.16 0.54 -3.7% 0.1% -2.9% 12.3%
FRAIT  30. 0% 4.19% 7.15 0.66 -7.9% -0.9% 1.8% 21.6%
GBARAT  32.3% 5.00% 6.45 0.51 -4.2% 0.3% -7.9% 0.4%
FINEAT  36. 4% 5.44% 6.69 0.67 -5.2% -8.1% -6.8% 7.2%
BT8R4 25.1% 3.53% 7.11 0.70 -7.6% 1.0% -1.6% 35.8%
Bk Mk R T 49 E2 300 4



HARARAT 30, 5% 3.95% il

LW 15.3%  2.36% 7.7 073  -6.4% 1 6% )
FERAT 31.8%  3.97% 048 0.39 -1.9% -2.8% 6'90" 12.9%
IHARIT 31.3%  4.37% 8.02 0.68 -6.8% 0.2% '8'of’ -1.8%
HMBAT  26.4%  4.31% 716 0.66 -6.5% -0.4% 0'90" 10.8%
RBRIT 23.8%  4.55% 6.13 082  -42% 2.1% ot 21.5%
FREAT 21.3%  4.35% 524 0.50 -3.3% -4.0% 14'10/0 o9%
BERST 206 451% 4.90 041  -41% 3.1% % 5-8%
T 32.7%  4.52% 4.65 046  -15% 439, -9.0% 5.2%
EREST 21.2%  4.05% 7.23 0.57  -47% 2.2 15.0% 5.2%

g e L 5.25 2% -8.8%
HARBAT 30.2%  4.66% 0.72 -3.0% -2.9% o 0.7%
HHRIE 211% 343% 6.48 040  -4.8% o 2'0'80/" 7.7%
THAAT 28.0%  4.00% 6.16 0.76 -6.1% -0.7% -26'90/0 e
FRAIT 11.9%  2.66% 6.99 0.87 -6.3% -1.0% 3'40/° 19.1%
FEBAT 29.4%  3.94% 445 0.48 -1.8% 1.8% 9'60”’ 20.7%
RAAT 16.6%  2.08% 7.46 0.46 -3.8% 0.8% _7'40A’ 03
FHAAT 28.5%  4.26% 7.98 0.80 -4.6% -3.5% _4'10A) 0.3%
BT 16.8%  3.00% 6.69 074  -59% 0.5% o S2:1%
M 0.0% | 0.00% 5.59 0.42 -2.9% -4.8% vy =
° 10.58 0.34 -2.3% _3'40/" -8.4% 5.0%
0 -11.4% 7.3%
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ATk R AR
J 423& -3 E
> FEBEFER
T Btk
KB, AT HRAESIZK 0.82 F1C. TAEA 19358 vt HE| 4, JB—
Z A4 75)4 8180 1450, 4495 1450, 4203 1070, 2480 127, 04070, A
3000 1250 MLF 2], Bl—Z B 25 51340 0 1274 04255, 0 1274 3000 1273,
01z,
& 3. RATAFTHBME—K ()
7 R Epif E W 14 X #9i% =) Wy FirXHE B KeHHERL
a5 B4%E g BY%E AT BYHE e 2 I
2026/6/15 4250 2185 0 0 6000 6000 2065
2026/6/16 4495 1530 0 0 0 0 2965
2026/6/17 4203 1590 0 0 0 0 2613
2026/6/18 2480 1885 0 0 0 0 595
2026/6/19 0 0 0 0 0 0 0
Aeit 15428 7190 0 0 6000 6000 8238
KA R

AR HR4RATIE] &) Wy ) &K E4T, DRO01 #= DRO07 #3314 E#1 L4+ 2.7BP #=
1.7BP, 4235244 L. Shibor wh & #IK LAT, BRI 4 L s HE, 4RAT
) A IR A RS, AAA KR AR E 48 5m I e EAT. B A
W EEIRNT AT, L 5 FHT4TM8/E 3.7BP, BKMAM T4T 1.8BP.

DR:A#IRK DR001. DR007. DRO14 4-#l4 1.43%. 1.46%. 1.49%, 4-Al4%
L HE FH+2.7BP. +1.7BP. +5.5BP.

Shibor:1M. 3M. 6M. OM. 1Y 5314 1.42%. 1.43%. 1.45%. 1.47%. 1.48%,
SRR LR 3)+2.4BP. +2.2BP. +1.9BP. +1.8BP. +1.7BP,

NCD:#1K 1M.3M.6M.9M. 1Y AAA 2 NCD 2| #5451 4 1.42%.1.43%.
1.45%. 1.47%. 1.47%, 5 A4 41X 2)+0.5BP. +1.5BP. +0.3BP. -0.9BP.
-1.0BP.

B fit AR 1Y, 3Y. 5Y. 10Y. 30Y 2414 1.17%. 1.29%. 1.44%. 1.73%.
2.22%, # LA E5)-2.5BP. -2.9BP. -3.7BP. -1.8BP. -1.8BP.
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CMS @ BEIIE S AL AR

R4 BATHAE—RK (%)

IBRAR DR001 DR007 DR014 DR021 DR1M
IREEEE{L (#4I BP)

2026/6/18

2026/6/11 1.44 4

2026/6/4

2026/5/28

2026/5/20

BARL AR SHIBOR:1M  SHIBOR:3M  SHIBOR:6M  SHIBOR:9M SHIBOR:1Y

2026/6/18

2026/6/11

2026/6/4 *

2026/5/28 1.41 1.45 1.47

2026/5/20 1.40 1.43 1.45 1.47

F 472 A NCD(‘:‘,IAA“ NCDEAA):3 — NCDIBAA®  nep(ana):om  NCD(AAA):1Y
IREEZE{L (#4L BP) 0.50 0.30

2026/6/18

2026/6/11

2026/6/4

2026/5/28

2026/5/20 . 1.40 1.43 1.44

o . . . H il s ) g &

FoARL AR Efpk s 1Y BB R:3Y Bfipks 57 %.10Y %30y
HHEA (R BP) 250 287 aer A6 479

2026/6/18 1.17 1.29 1.44 1.73 2.22

2026/6/11

2026/6/4

2026/5/28 . . .

2026/5/20 1.18 1.29 1.44 1.74 223

FoFF SRR Wind, #BEiEA

> BT ARIR

K%

1. RATA ST = e

Bk ik A R 09 E 2L 7



@ 12783E 5 TR AR

& 5: AR RAES T AT RAT IS 1 #-20260618

P A Gai RAT A BEA ARAT AEK HATH AR TR EAR MK AR HeK
# FlE AR W i g i * k4 A A i # i#

T Bl A¥# (AAA) : 3M 1.26% 1.43% 1.43% 0.00% 1.43% 20% 0.17% 1.26% 1.26%
Bl A¥E (AAA) : 1Y 1.13% 1.47% 1.47% 0.00% 40% 0.34% 1.13% 1.13%
Efr: 1Y 1.46% 0.72% 1.46% 1.46% 1.46%
B 1Y 1.29% 1.38% 0.72% 1.29% 1.29%

1.56%
1.42%
1.43%

1.44%

W B (AAA) : 1Y
1Y WA (AAA) = 1Y

¥ (AAA) - 1Y

wett (AAA) : 1Y

0.72%
1.52% 0.72%
1.52% 1.44% 0.72% 1.43%
1.49% 0.72%
ZRF A (AAA-) @ 1Y 1.55% 0.72%

1.44%

0.85%
0.73%
0.34%

1.05%

1.61% 1.61%
1.37%
1.60%

Efr: 3Y 1.61% 0.72% 0.40% 1.61% 0%

Bk 3Y 137% 146% 1.38% 0.72% 1.37% [0.00%) 1.37% | 0%

Wi B (AAA) : 3Y  1.60% 1.39% 1.31% 0.72% 1.30% 0.43% 1.73% 15%

3Y MR (AAA) : 3Y 062% 167% 157% 0.72% 1.56% 156% 100% 0.85%
S0k (AAA) : 3Y |0.47% | 1.64% 1.55% 0.72% 1.54% 154% 85% 0.73%

Atk (AAA) : 3Y 1.09% 1.53% 144% 0.72% 1.43% 143% 40% 0.34%
—EH A (AAAD) : 3Y -1.70% 161% 0.72% 1.59% 159%  150%

Hik: 5Y 180% 1.44% 1.36% 0.72% 1.35% 0.45% 1.80% 0%
B4 5Y 145% 155% 1.46% 0.72% 145% [0.00%] 1.45% 0%
WHH (ABA) : BY  1.79% 1.54% 1.45% 0.72% 1.44% 0.48% 1.92% 15%

5Y  S4fh (AAA) : 5Y 0.73% 1.79% 1.69% 0.72% 1.68% 168% 100% 0.85% 0.25%
4tk (AAA) : 5Y (0.59%  1.76% 1.66% 0.72% 1.65% 1.65% 85% 0.73% 0.50%
4tk (AAA) : 5Y 120% 1.65% 1.56% 0.72% 1.55% 155% 40% 0.34%
KR (AAA) : BY -1.88% 1.77% 0.72% 1.76% 1.76%  150%
Hik: 10Y 216% 1.73% 163% 0.72% 1.62% 2.16% 0%
B4k 10Y 166% 1.78% 1.67% 0.72% 1.66% 166% 0%
WHHE (AAA) : 10Y |2.14% 1.81% 1.71% 0.72% 1.70% 2.26% 15%

10Y  #3ztk (AAA) : 10Y 105% 2.13% 2.01% 0.72% 2.00% 2.00% 100% 0.85% 0.25% 0.89% 1.05%

1.98%
1.87%

0.73%
0.34%

0.50% 0.75% 0.91%

1.53% 1.53%

sy (AAA) @ 10Y 091% 211% 1.99% 0.72% 1.98%
et (AAA) @ 10Y 1.53% 2.00% 1.89% 0.72% 1.87%

—E A (AAAS) : 10Y | 0.73% 2.15% 2.03% 0.72% 2.01% 2.01%
Htk: 30Y (271%  2.22% 2.09% 0.72% 2.08% 277%

30Y

H it : 30Y 2.18% 2.33% 0.72% 2.18% 2.18%

0.64% 1.16% 1.55%
30% 026% 0.76% 1.85% |042% 2.28%

85% 0.73% 1.03% 0.32% 1.36%
30% 0.26% 1.11% 0.32% 1.44%

— RS 1.55% 0.72%

oy B 2.28% 3.06% 2.89% 0.72%
RPN 136% 3.05% 288% 0.72%

29805 2 1.44% 1.46% 1.38% 0.72% 1.37%

FARB: Wind, BRIEA; 2 138 RAFGFIE AL AT G E R

Bk B R T 69 E2ILA 8



@ AT IR AR

A 2. 5Y EfF4a kA% VS —BREKkAE

7.00% ——5YE f el S — RPN R —— FR R AAE
—— 5 A

it & RATARAF-Z 16K LT RAT

6.00%

5.00%

4.00%

3.00%

2.00%

1.00% -

0.00%
2015/9/1 2016/7/1 2017/5/1 2018/3/1 2019/1/1 2019/11/1 2020/9/1 2021/7/1 2022/5/1 2023/3/1 2024/1/1 2024/11/1 2025/9/1

FAR R Wind, BEIEA; £ 16 R ETARATIT & R s A FE 38 A B F &R0k B 37T AR R T MR 18, TR

A 3: 30Y Bk AE VS BB RKKER

7.00% - ——30YE HALAT LE Al B AN BAA o B E — WK AR R
—304F B ik 2 % — it & R R AR-Z16F LA RAT
6.00% -

5.00%

4.00%

3.00%

2.00%

1.00%

1

0.00%
2015494 2016—'?‘-9)51 20173%9f] 2018#9f] 2019#9;] 2020—€F9ﬂ 20214‘-9}:] 2022—'?‘-9)31 20235’?*9ﬂ 2024#—9}5] 20255?9}3]

AR Wind, BHIEA

2. AR

FIFEAFARRA 61509 12, KR EFREH (87279 12) AR V3§, H ¥, BUF
1% ReF 63758 1270 (LRI 76999 12L) , EfR4a:% 26417 10t (L4
Bl 33747 127L) , % ek 37341 12 (LR 41 43252 1e ) , #Ad
fRF Rk -2250 12, L5 FEH (10280 127T) .

R MR R R 89 2 9
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AT LR EIRA

A 4 Ef$EARERHERT (L)

12000

10000

8000

6000

4000

2000

(2000)

(4000)

1 E 6 A B E R4k (1Ln)

—— 2026464 202546 A
4 - == 202346H 202645

202456 ]
202545 A

12 3 45 6 7 8 9 101112 13 14 1516 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

FAHRR: Wind, B EA

A 5. BRMEATHEABERTFRT (L)

4000 -

3000 H

2000 H

1000

BAARATHROA B R RIFRE (L)

20266 A 202546 A ——— 202446 A
=== 2023%6/ e 202645 1 e 202545 f

(1000) A

(2000) -
1

2 3 45 6 7 8 9 1011 1213 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

FAPRIR: Wind, 4B3HEH

AR, 1Y.5Y.10Y.30Y E 52| Ak s F 5 742 _E B R £ 16-2.50BP.-3.67BP.
-1.76BP. -1.79BP % 1.17%. 1.44%. 1.73%. 2.22%.

Bk B R T 69 E2ILA
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A 6: BKkiEFEHER (%)

260 - ——2026-06-18 2026-06-11 ———2026-05-31
’ —2026-04-30 ——2026-03-31 ———2026-02-28

2.40 -+

2.20

2.00

1.80

1.60

1.40

1.20 T T T T . .
145 3% 54 745 104 204 304

FoHRR: Wind, BHEES

3. ZENEI

F: BZE2026F6 A 17 8, BHAT. BHA4T. BEIT. RATZBEHEBINZ
P FEAIAES A A 1287 1274 (XFFH 620127T) « -3994 124 (KFF
2767 1L7t) . -397 127 (£FR 49-122 1274) « 3207 127 (E4F) 41 2309
feu) .

Bk B R T 69 E2ILA
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@ A7 SR AR

A 7: 2RIMBEIEEANT (R AM)-#A K3, ot

400 0 o o R AT A BT SR T A AT e R A BRAAY e 2E AR LAy
300
200 A

100 -

O_ IS o~

-100 1
-200 1
-300 -
-400 1

-500 -

-600 -
123456 7 8 9101112131415 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

TR R Wind, BRIEA; E: 4hdbA B4

#: KER IM. 3M A FFZH A FE 534 0.85%. 0.8%. 0.82%, A4k L
HA % 3 22bp. 20bp. 15bp.

A8 IMEEAEAAASE (%)

3

(1)
23 24 25 26 27 28 29 30 31 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

TR IR Wind, BEIER; E: #ARH, TH

BF IR AT EZIHLA 12



@

AT WK ARE

A 9: IMEZEAEANAHE (%)

3 5

———202646f] ————2025%6/ ———202456/ =----- 202346/ ——— 202645/ 2025450 ——— 202644

<~

23 24 25 26 27 28 29 30 3 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

PR TR Wind,

BREA

A 10: 6M ZEAEANAS (%)
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