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Lipper 2024/5/31
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ESG

(Yield Curve Model)

(Credit Spread Model) ESG
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• ( ) 6 21 31.71%

89.01% 85.82%

A ( ) 9.4982 9.4683 9.5184 9.0619

B ( ) 7.4915 7.4948 7.0429 7.3243

N ( / ) 7.4916 7.4931 7.0430 7.3244

N9 ( / ) 9.4988 9.4686 9.5183 9.0627

Lipper 2024/6/21

Bloomberg 2024/6

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

A ( ) 2.02% 5.34% 5.55% 2.62% -6.79%

A ( ) 0.62% 3.62% 3.81% -0.55% -10.76%

A ( ) 0.48% 3.06% 1.77% -3.46% -11.05%

A ( ) 0.08% 2.91% 1.92% -3.21% -12.64%
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2020/1/30 171.48 147 RR2
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1 BAC 3.648 03/31/29 ( ) AA- 2.37%

2 ISPIM 7.778 06/20/54 ( ) BBB- 1.98%

3 SLB 2.65 06/26/30 ( ) A 1.69%

4 UAL 5 7/8 10/15/27 ( ) AA- 1.64%

5 AVGO 4.926 05/15/37 ( ) BBB 1.57%

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

7 BKNG 4 1/8 05/12/33 ( ) A- 1.40%

8 ACAFP 6 1/2 PERP ( ) BBB 1.37%

9 TPR 7.85 11/27/33 ( ) BBB 1.31%

10 ALVGR 4.252 07/05/52 ( ) A+ 1.28%

16.09%

2024/5/31



B

N

5 / 6
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ESG (
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( )

2024/5/31 2024/6/3 0.0395 7.4648 0.53% 1.07%

2024/4/30 2024/5/2 0.0395 7.4250 0.53% -1.04%

2024/3/29 2024/4/1 0.0395 7.5425 0.52% 2.00%

2024/5/31 2024/6/3 0.0396 7.4524 0.53% 1.41%

2024/4/30 2024/5/2 0.0396 7.3879 0.54% -2.02%

2024/3/29 2024/4/1 0.0396 7.5800 0.52% 1.26%

2024/5/31 2024/6/3 0.0311 7.0044 0.44% 1.40%

2024/4/30 2024/5/2 0.0311 6.9388 0.45% -2.03%

2024/3/29 2024/4/1 0.0311 7.1139 0.44% 1.15%

2024/5/31 2024/6/3 0.0361 7.2901 0.50% 1.12%

2024/4/30 2024/5/2 0.0361 7.2453 0.50% -2.17%

2024/3/29 2024/4/1 0.0361 7.4420 0.49% 1.16%

2024/5/31 2024/6/3 0.0395 7.4647 0.53% 1.07%

2024/4/30 2024/5/2 0.0395 7.4248 0.53% -1.04%

2024/3/29 2024/4/1 0.0395 7.5424 0.52% 2.00%

2024/5/31 2024/6/3 0.0396 7.4540 0.53% 1.41%

2024/4/30 2024/5/2 0.0396 7.3895 0.54% -2.02%

2024/3/29 2024/4/1 0.0396 7.5816 0.52% 1.26%

2024/5/31 2024/6/3 0.0311 7.0043 0.44% 1.40%

2024/4/30 2024/5/2 0.0311 6.9386 0.45% -2.03%

2024/3/29 2024/4/1 0.0311 7.1137 0.44% 1.15%

2024/5/31 2024/6/3 0.0361 7.2901 0.50% 1.12%

2024/4/30 2024/5/2 0.0361 7.2452 0.50% -2.17%

2024/3/29 2024/4/1 0.0361 7.4419 0.49% 1.16%

2024/6/28 2024/7/31 2024/8/30 2024/9/30

2024/7/1 2024/8/1 2024/9/2 2024/10/1
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