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Lipper 2023/9/30

(
)

ESG

(Yield Curve Model)

(Credit Spread Model) ESG

•

•

• ( ) 10 13 37.40%

89.82% 85.68%

A ( ) 8.8430 8.7513 8.8962 8.5152

B ( ) 7.2789 7.2283 6.8343 7.1593

N ( / ) 7.2791 7.2269 6.8344 7.1593

N9 ( / ) 8.8437 8.7516 8.8961 8.5159

Lipper 2023/10/13

Bloomberg 2023/10

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

A ( ) -1.23 -1.30 1.01 -13.40 -12.42

A ( ) -2.97 -3.96 1.50 -17.62 -15.20
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A ( ) -2.89 -4.21 -0.13 -18.77 -16.44
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1 BAC 3.648 03/31/29 ( ) AA- 2.28%

2 UAL 5 7/8 10/15/27 ( ) A+ 2.06%

3 NTT 1.162 04/03/26 ( ) A+ 2.04%

4 SLB 2.65 06/26/30 ( ) A 1.67%

5 SANUSA 3.45 06/02/25 ( ) BBB+ 1.48%

6 BKNG 4 1/8 05/12/33 ( ) A- 1.32%

7 STANLN 7.776 11/16/25 ( ) A 1.28%

8 SHBASS 1 04/15/25 ( ) AA+ 1.23%

9 CAT 3.4 05/13/25 ( ) A+ 1.18%

10 MSFT 2.921 03/17/52 ( ) AAA 1.17%

15.71%

2023/9/28
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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% ( )=( + )

2023/10 / / /

ESG (

)

( )

2023/9/28 2023/10/2 0.0395 7.3369 6.46% 0.54% -1.85%

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%

2023/9/28 2023/10/2 0.0396 7.2726 6.53% 0.54% -2.48%

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%

2023/9/28 2023/10/2 0.0380 6.8778 6.63% 0.55% -2.73%

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%

2023/9/28 2023/10/2 0.0361 7.2029 6.01% 0.50% -2.40%

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%

2023/9/28 2023/10/2 0.0395 7.3368 6.46% 0.54% -1.85%

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%

2023/9/28 2023/10/2 0.0396 7.2741 6.53% 0.54% -2.48%

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%

2023/9/28 2023/10/2 0.0380 6.8777 6.63% 0.55% -2.73%

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%

2023/9/28 2023/10/2 0.0361 7.2028 6.01% 0.50% -2.40%

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%
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