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Lipper 2023/8/31

(
)

ESG

(Yield Curve Model)

(Credit Spread Model) ESG

•

•

• ( ) 9 22 37.63%

87.98% 90.11%

A ( ) 8.9578 8.8699 9.0189 8.6260

B ( ) 7.4133 7.3664 6.9671 7.2891

N ( / ) 7.4135 7.3649 6.9672 7.2892

N9 ( / ) 8.9585 8.8703 9.0188 8.6267

Lipper 2023/9/22

Bloomberg 2023/9

3 (%) 6 (%) 1 (%) 2 (%) 3 (%)

A ( ) 1.27 1.79 -0.41 -12.79 -11.60

A ( ) -0.46 -0.11 -1.45 -16.58 -13.36

A ( ) -1.16 -1.06 -3.50 -16.41 -11.92

A ( ) -0.82 -0.33 -2.98 -17.74 -14.44
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1 BAC 3.648 03/31/29 ( ) AA- 2.33%

2 UAL 5 7/8 10/15/27 ( ) A+ 2.01%

3 NTT 1.162 04/03/26 ( ) A+ 1.98%

4 SLB 2.65 06/26/30 ( ) A 1.65%

5 SANUSA 3.45 06/02/25 ( ) BBB+ 1.43%

6 BKNG 4 1/8 05/12/33 ( ) A- 1.37%

7 SHBASS 1 04/15/25 ( ) AA+ 1.24%

8 STANLN 7.776 11/16/25 ( ) A 1.24%

9 MSFT 2.921 03/17/52 ( ) AAA 1.22%

10 ALVGR 4.252 07/05/52 ( ) A+ 1.20%

15.67%

2023/8/31
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2023/8/31 2023/9/28 2023/10/31 2023/11/30

2023/9/1 2023/10/2 2023/11/1 2023/12/1

=( 12 100%) =(

) 100% ( )=( + )

2023/9 / / /

ESG (

)

( )

2023/8/31 2023/9/1 0.0395 7.5146 6.31% 0.53% -0.29%

2023/7/31 2023/8/1 0.0395 7.5762 6.26% 0.52% 0.93%

2023/6/30 2023/7/3 0.0395 7.5461 6.28% 0.52% 0.63%

2023/8/31 2023/9/1 0.0396 7.4974 6.34% 0.53% -0.95%

2023/7/31 2023/8/1 0.0396 7.6092 6.25% 0.52% 0.46%

2023/6/30 2023/7/3 0.0396 7.6141 6.24% 0.52% 0.04%

2023/8/31 2023/9/1 0.0380 7.1090 6.41% 0.53% -1.24%

2023/7/31 2023/8/1 0.0380 7.2363 6.30% 0.53% 0.10%

2023/6/30 2023/7/3 0.0380 7.2674 6.27% 0.52% -0.01%

2023/8/31 2023/9/1 0.0361 7.4159 5.84% 0.49% -0.77%

2023/7/31 2023/8/1 0.0361 7.5098 5.77% 0.48% 0.27%

2023/6/30 2023/7/3 0.0361 7.5257 5.76% 0.48% -0.32%

2023/8/31 2023/9/1 0.0395 7.5144 6.31% 0.53% -0.29%

2023/7/31 2023/8/1 0.0395 7.5760 6.26% 0.52% 0.93%

2023/6/30 2023/7/3 0.0395 7.5459 6.28% 0.52% 0.63%

2023/8/31 2023/9/1 0.0396 7.4989 6.34% 0.53% -0.95%

2023/7/31 2023/8/1 0.0396 7.6107 6.24% 0.52% 0.46%

2023/6/30 2023/7/3 0.0396 7.6156 6.24% 0.52% 0.04%

2023/8/31 2023/9/1 0.0380 7.1088 6.41% 0.53% -1.24%

2023/7/31 2023/8/1 0.0380 7.2362 6.30% 0.53% 0.10%

2023/6/30 2023/7/3 0.0380 7.2672 6.27% 0.52% -0.01%

2023/8/31 2023/9/1 0.0361 7.4159 5.84% 0.49% -0.77%

2023/7/31 2023/8/1 0.0361 7.5098 5.77% 0.48% 0.27%

2023/6/30 2023/7/3 0.0361 7.5256 5.76% 0.48% -0.32%
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