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Bloomberg 2023/11/14 ESG MSCI ( )
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Lipper 2023/10/31

(
)

ESG

(Yield Curve Model)

(Credit Spread Model) ESG

• 20

•

• ( ) 11 10 35.24%

89.81% 86.86%

A ( ) 8.9049 8.8010 8.9387 8.5487

B ( ) 7.2898 7.2291 6.8283 7.1508

N ( / ) 7.2899 7.2276 6.8285 7.1509

N9 ( / ) 8.9056 8.8013 8.9386 8.5494

Lipper 2023/11/10

Bloomberg 2023/11

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

A ( ) -3.10 -3.04 -0.22 -14.24 -12.97

A ( ) -4.50 -5.35 0.94 -18.58 -16.09

A ( ) -4.98 -6.09 -1.76 -18.91 -14.92

A ( ) -4.41 -5.84 -0.89 -19.56 -17.57
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2020/1/30 162.7 150 RR2
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2023/11/10
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ESG

5 ( 5 )
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( Alpha Beta Sharpe )

(https://www.sitca.org.tw/index_pc.aspx )
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ESG (

)
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1 BAC 3.648 03/31/29 ( ) AA- 2.36%

2 NTT 1.162 04/03/26 ( ) A+ 2.09%

3 UAL 5 7/8 10/15/27 ( ) A+ 1.99%

4 SLB 2.65 06/26/30 ( ) A 1.68%

5 SANUSA 3.45 06/02/25 ( ) BBB+ 1.50%

6 BKNG 4 1/8 05/12/33 ( ) A- 1.39%

7 STANLN 7.776 11/16/25 ( ) A 1.30%

8 SHBASS 1 04/15/25 ( ) AA+ 1.28%

9 BPCEGP 0 5/8 04/28/25(BPCE ) A+ 1.22%

10 CAT 3.4 05/13/25 ( ) A+ 1.21%

16.02%

2023/10/31
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2023/11/30

2023/12/1

=( 12 100%) =(

) 100% ( )=( + )

2023/11 / / /

ESG (

)

( )

2023/10/31 2023/11/1 0.0395 7.2253 6.56% 0.55% -0.99%

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%

2023/10/31 2023/11/1 0.0396 7.1513 6.64% 0.55% -1.13%

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%

2023/10/31 2023/11/1 0.0380 6.7653 6.74% 0.56% -1.09%

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%

2023/10/31 2023/11/1 0.0361 7.0739 6.12% 0.51% -1.30%

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%

2023/10/31 2023/11/1 0.0395 7.2251 6.56% 0.55% -0.99%

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%

2023/10/31 2023/11/1 0.0396 7.1527 6.64% 0.55% -1.13%

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%

2023/10/31 2023/11/1 0.0380 6.7652 6.74% 0.56% -1.09%

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%

2023/10/31 2023/11/1 0.0361 7.0739 6.12% 0.51% -1.29%

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%
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