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10

(%)

1 JPM 4.6 PERP ( ) BBB+ 1.83

2 UAL 5 7/8 10/15/27 ( ) A 1.81

3 SANTAN 2 1/8 02/08/28 ( ) BBB+ 1.46

4 NWG 3.622 08/14/30 ( ) BBB+ 1.38

5 LOW 4 1/2 04/15/30 ( ) BBB+ 1.12

6 SYY 6.6 04/01/50 ( ) BBB+ 1.02

7 SANUSA 3.45 06/02/25 ( ) BBB+ 1.01

8 SIEGR 0 02/20/23 ( ) A+ 0.99

9 AAPL 4.65 02/23/46 ( ) AA+ 0.98

10 AIB 2 7/8 05/30/31 ( ) BB+ 0.98

12.58

2020/12/31
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B

=( 100%) =( ) 100%
( )=( + ) 2020/12 / / /

( ) ( )

2020/12/31 2021/01/04 0.0395 10.0008 4.74% 0.40% 0.36%

2020/11/30 2020/12/01 0.0395 10.0041 4.74% 0.39% 2.43%

2020/10/30 2020/11/02 0.0395 9.8060 4.83% 0.40% -0.36%

2020/12/31 2021/01/04 0.0396 10.3081 4.61% 0.38% 0.87%

2020/11/30 2020/12/01 0.0396 10.2590 4.63% 0.39% 2.62%

2020/10/30 2020/11/02 0.0396 10.0366 4.73% 0.39% -0.08%

2020/12/31 2021/01/04 0.0646 10.1850 7.61% 0.63% 0.94%

2020/11/30 2020/12/01 0.0603 10.1502 7.13% 0.59% 2.56%

2020/10/30 2020/11/02 0.0603 9.9567 7.27% 0.61% -0.19%

2020/12/31 2021/01/04 0.0357 10.1342 4.23% 0.35% 0.43%

2020/11/30 2020/12/01 0.0357 10.1270 4.23% 0.35% 2.00%

2020/10/30 2020/11/02 0.0357 9.9644 4.30% 0.36% 0.05%
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=( 100%) =( ) 100%
( )=( + ) 2020/12 / / /

( ) ( )

2020/12/31 2021/01/04 0.0395 10.0010 4.74% 0.40% 0.36%

2020/11/30 2020/12/01 0.0395 10.0043 4.74% 0.39% 2.43%

2020/10/30 2020/11/02 0.0395 9.8062 4.83% 0.40% -0.36%

2020/12/31 2021/01/04 0.0396 10.3082 4.61% 0.38% 0.87%

2020/11/30 2020/12/01 0.0396 10.2590 4.63% 0.39% 2.62%

2020/10/30 2020/11/02 0.0396 10.0366 4.73% 0.39% -0.08%

2020/12/31 2021/01/04 0.0646 10.1852 7.61% 0.63% 0.94%

2020/11/30 2020/12/01 0.0603 10.1504 7.13% 0.59% 2.56%

2020/10/30 2020/11/02 0.0603 9.9569 7.27% 0.61% -0.19%

2020/12/31 2021/01/04 0.0357 10.1343 4.23% 0.35% 0.43%

2020/11/30 2020/12/01 0.0357 10.1271 4.23% 0.35% 2.00%

2020/10/30 2020/11/02 0.0357 9.9645 4.30% 0.36% 0.05%
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5 /

2020/12/31

MICROSOFT CORP ( ) 1.68%

ALPHABET INC (ALPHABET) 1.14%

PROCTER & GAMBLE ( ) 0.50%

ALIBABA GROUP HOLDING ( ) 0.49%

TESLA INC ( ) 0.48%

5

DELL 8.35 07/15/46 ( ) 0.79%

UAL 5 7/8 10/15/27 ( ) 0.74%

DAL 7 05/01/25 ( ) 0.74%

C 4.412 03/31/31 ( ) 0.74%

INTNED 2 1/8 05/26/31 ( ) 0.73%

5
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PineBridge Investments 

IP Holding Company Limited

• /
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108 001

104 144 10 (02)2516-7883

407 386 12 8 (04)2217-8168 

802 6 17 1(A5 ) (07)335-5898 

TR110021
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www.pinebridge.com.tw

(

)

Rule 144A

(CDS CDX Index Itraxx Index)

/ /

/ /

/

/

/ /

/ /

/

( ) ( )

(

) ( )

( )

N9 N

http://www.pinebridge.com.tw

http://mops.twse.com.tw


