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Bloomberg 2023/7/25 60% 40% MSCI (ACWI) Bloomberg Barclays

7

FedWatch (7/26) 2024 3

Factset(7/21) 500 0.3% 9%

(-51.3%) (-33.7%) (31%)

(13.6%)
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A ( ) 10.5889 9.6632 9.7774 9.6674

B ( ) 9.7893 8.9325 8.9708 8.9966

N ( / ) 9.7894 8.9326 8.9708 8.9966

N9 ( / ) 10.5891 9.6632 9.7775 9.6674

Lipper 2023/7/25

(

)

2023/7/21 / * 10.0% 5.2%
1.8% 0.1% 0.8%

/

3 (%) 6 (%) 1 (%) (%)

A ( ) 3.91 8.37 10.84 4.50

A ( ) 2.01 7.30 7.49 -4.74

A ( ) 2.59 6.92 7.16 -3.45

A ( ) 1.78 7.06 7.08 -4.48
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( )

2022/1/18 61.70 259 4.82 RR3

( ) ( ) ( ETF)

5 ( 5 ) 5
5 RR3*

* 5
RR1-RR5

( )

( Alpha Beta Sharpe )
(https://www.sitca.org.tw/index_pc.aspx) 2023/7/21 * ETF/ **ETF/ /

/
(

3 / 6

-16.48%

0.79%

0.84%

1.00%

1.05%

1.18%

1.19%

1.21%

1.24%

1.62%

3.20%

5.18%

44.58%

-50% 0% 50%

ETF/ /

*

**
-16.48%

0.54%

0.56%

0.63%

2.03%

3.03%

3.70%

3.81%

5.49%

5.54%

12.11%

-25% -15% -5% 5% 15%

ETF/ /**

4.16%

3.73%

1.50%

1.50%

1.52%

3.00%

3.02%

24.16%

0% 10% 20% 30%

24.15%

4.49%

7.20%

0.00%

6.75%

0.00%
0%

5%

10%

15%

20%

25%

30%

AAA AA A BBB BB B

25.64%

*



4 / 6

1 MICROSOFT 4.19 % /

2 NVIDIA 1.85 % /

3 ORACLE 1.23 % /

4 SALESFORCE 1.02 %

5 ALPHABET 0.96%

9.25%

2023/6/30

(

)

1 T 3 3/8 11/15/48 3.70 %

2 T 3 5/8 05/15/53 3.03 %

3 T 3 3/8 05/15/33 2.55 %

4 HSBC Float 03/11/25 1.52 %

5 MS Float 01/25/24 1.51 %

12.31%

2023/6/30



B

=( 12 100%) =(

) 100% ( )=( +
) 2023/7 / / /

N

( )

2023/6/30 2023/7/3 0.0445 9.7130 5.50% 0.46% 3.47%

2023/5/31 2023/6/1 0.0432 9.4302 5.50% 0.46% 0.16%

2023/4/28 2023/5/2 0.0434 9.4587 5.51% 0.46% 0.27%

2023/6/30 2023/7/3 0.0409 8.9162 5.50% 0.46% 2.40%

2023/5/31 2023/6/1 0.0401 8.7471 5.50% 0.46% 0.12%

2023/4/28 2023/5/2 0.0402 8.7773 5.50% 0.46% -0.49%

2023/6/30 2023/7/3 0.0412 8.9801 5.51% 0.46% 2.55%

2023/5/31 2023/6/1 0.0403 8.7970 5.50% 0.46% 0.53%

2023/4/28 2023/5/2 0.0403 8.7913 5.50% 0.46% -0.48%

2023/6/30 2023/7/3 0.0375 9.0035 5.00% 0.42% 1.99%

2023/5/31 2023/6/1 0.0369 8.8647 5.00% 0.42% 0.13%

2023/4/28 2023/5/2 0.0370 8.8901 4.99% 0.42% -0.34%
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2023/6/30 2023/7/3 0.0445 9.7129 5.50% 0.46% 3.47%

2023/5/31 2023/6/1 0.0432 9.4301 5.50% 0.46% 0.16%

2023/4/28 2023/5/2 0.0434 9.4587 5.51% 0.46% 0.27%

2023/6/30 2023/7/3 0.0409 8.9162 5.50% 0.46% 2.40%

2023/5/31 2023/6/1 0.0401 8.7470 5.50% 0.46% 0.12%

2023/4/28 2023/5/2 0.0402 8.7773 5.50% 0.46% -0.49%

2023/6/30 2023/7/3 0.0412 8.9801 5.51% 0.46% 2.55%

2023/5/31 2023/6/1 0.0403 8.7970 5.50% 0.46% 0.53%

2023/4/28 2023/5/2 0.0403 8.7913 5.50% 0.46% -0.48%

2023/6/30 2023/7/3 0.0375 9.0035 5.00% 0.42% 1.99%

2023/5/31 2023/6/1 0.0369 8.8647 5.00% 0.42% 0.13%

2023/4/28 2023/5/2 0.0370 8.8901 4.99% 0.42% -0.34%

2023/5/31 2023/6/30 2023/7/31 2023/8/31

2023/6/1 2023/7/3 2023/8/1 2023/9/1



Rule 144A

(CDS CDX Index Itraxx Index)
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http://www.pinebridge.com.tw http://mops.twse.com.tw

PineBridge Investments IP Holding Company Limited

• /

•

•

•

104 144 10 (02)2516-7883 (02)2516-5383

407 386 12 8 (04)2217-8168 (04)2258-5983

80250 6 17 1(A5) (07)335-5898 (07)335-5985
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http://www.pinebridge.com.tw/
http://mops.twse.com.tw/
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