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B¥a kYR : wind. k4, #HE 2023/6/30; N 4 FT1
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By AKYE: wind, 4, #HE 2023/6/30
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By AKYE: wind, M4, #HE 2023/6/30
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B oRIE: wind, WinZE4, #ZE 2023/6/30
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Bk : wind. N4, #HE 2023/6/30
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MEETING PROBABILITIES

MEETING DATE  275-300 300-325 325-350 350-375 375-400 400-425 425-450 450475 475-500 500-525 525-550 550-575 575-600

2023/7126 0.0% 0.0% 0.0% 0.0% 0.0% 231% 769% 0.0% 0.0%
2023/9/20 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 19.0% 67.2% 13.5% 0.0%
2023111 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 149% 569% 253% 3.0%
20231213 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 33%  241% 500% 204% 2.3%
202411131 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 15% 132% 364% 359% 11.5% 1.2%
2024/3120 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.9% 83% 266% 36.1% 219% 57% 0.5%
2024/51 0.0% 0.0% 0.0% 0.0% 0.0% 0.8% 78% 255% 355% 22.8% 6.7% 0.8% 0.0%
2024/6/19 0.0% 0.0% 0.0% 0.0% 0.4% 44% 167%| 306% 291% 147% 3IT7% 0.4% 0.0%
20247131 0.0% 0.0% 0.0% 0.4% 3.8%  148% 28.4% 203% 16.9% 5.4% 0.9% 0.1% 0.0%
2024/9/25 0.0% 0.0% 0.3% 34% 135%| 268% 292% 184% 6.8% 1.5% 0.2% 0.0% 0.0%
202411176 0.0% 0.3% 29% 11.8% 246% | 288% 202% &87% 23% 0.4% 0.0% 0.0% 0.0%
20241218 0.1% 1.7% T9%  191%| 27.0% 23.9% 13.7% 51% 1.2% 0.2% 0.0% 0.0% 0.0%

ARk CME. hinkE4:, #ZE 2023/6/27
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g KVE: wind, HnE 4, B 2023/6/30; A ECA T
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BRI Bk 1. 16%. AT T B AR A R o A B T B X TR, o iy B AR A
frib e AR, Bk e gt A reife. R, 7 ABUG RN,
W BRI KB M G, FEEfmRatN—ENRD .

r e 1B 2
1Y 3 5Y 10Y 1Y 3 5Y 10y
i 1.87 2.23 242 2.64 i 0.10 0.06 0.06 0.04
EHE 2.09 2.37 2.53 2.77 EFFH 0.19 0.07 0.05 0.00
AAAERME|  2.48 2.82 3.08 - AMAERREL 0.18 0.12 0.08 -
AA+ERTR| 268 340 3.76 - AAHERREL 0.15 0.17 0.08
AAERRTR 5.07 5.80 6.16 - AAERME | 0.18 0.21 0.14
AA-ERME|  1.63 1.65 1.77 - AA-EAREL 0.26 0.14 0.13
fERFIZ ERFEA
LY ¥ [ 1Y 3Y gy
el - - _ B - - -
EFE - - - EF - - -

AMAERIRE|  39.82 44.68 24.27 ArMMERERID 0.48 0.72 0.78
AA+HERTR| 51.92 66.94 85.94 AAHERm|D 0.41 0.76 0.79
AAERIMR | 5892 10294 | 172.94 AAMERE I 0.19 0.58 047
AA-fERTR| 297.92 | 34284 | 362.94 | [AA-ERfE(ID 046 0.85 0.79

HAR T 2= HARA Zor
37 -1% 5Y-3Y 10v-5Y 3Y-1¥ 5Y-3Y 10v-5Y
EfR 3.3 19.94 21.04 Ef= 0.672 0.73 0.72
EF & 27.91 15.83 24.04 E & 0.08 0.14 0.65
AAMSAIR| 3277 2542 - AMMERIE|D 0.26 0.25 -
AA+ERIR|) 42.93 34.53 - As+ERfRD 0.44 0.37 -
AAMERTRE | 71.93 35383 - AAERT |1 0.83 0.20 -
AA-SRfR| 72.93 35.83 - AA-TERfE|D 0.83 0.18

ARk : wind, N4, 8% 2023/6/30; ArEAit 3= 5 4F
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