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Lipper 2024/10/31

ESG

(Yield Curve Model)

(Credit Spread Model) ESG

•

10 20

•

• ( ) 11 15 33.68%

87.46% 88.08%

A ( ) 9.6674 9.6684 9.5963 9.2666

B ( ) 7.4262 7.4543 6.9456 7.3079

N ( / ) 7.4263 7.4526 6.9456 7.3080

N9 ( / ) 9.6681 9.6688 9.5962 9.2674

Lipper 2024/11/15

Bloomberg 2024/11

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

A ( ) 4.75 -0.76 3.21 9.52 9.28 -6.07

A ( ) 3.10 1.22 4.94 11.92 12.98 -8.88

A ( ) 1.53 0.33 3.58 9.32 7.40 -11.36

A ( ) 2.82 0.91 4.47 10.20 9.22 -11.35
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2024/11/15
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1 BAC 3.648 03/31/29 ( ) AA- 2.20%

2 ISPIM 7.778 06/20/54 ( ) BBB- 1.94%

3 MS 3.955 03/21/35 ( ) A+ 1.65%

4 HCA 6 04/01/54 ( ) BBB- 1.37%

5 BKNG 4 1/8 05/12/33 ( ) A- 1.31%

6 UAL 5 7/8 10/15/27 ( ) AA- 1.26%

7 BACR 8.407 11/14/32 ( ) BBB+ 1.21%

8 ALVGR 4.252 07/05/52 ( ) A+ 1.19%

9 TPR 7.85 11/27/33 ( ) BBB 1.15%

10 ANZ 5.101 02/03/33( ) A- 1.12%

14.40%

2024/10/31
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=( ) 100% ( )=( + )

2024/11 / / /

ESG (

)

( )

2024/10/30 2024/11/1 0.0395 7.4242 0.53% -0.60%

2024/9/30 2024/10/1 0.0395 7.5084 0.53% 0.74%

2024/8/30 2024/9/2 0.0395 7.4926 0.53% -0.90%

2024/10/30 2024/11/1 0.0396 7.5105 0.53% -1.30%

2024/9/30 2024/10/1 0.0396 7.6491 0.52% 1.47%

2024/8/30 2024/9/2 0.0396 7.5778 0.52% 1.06%

2024/10/30 2024/11/1 0.0311 6.9988 0.44% -1.18%

2024/9/30 2024/10/1 0.0311 7.1132 0.44% 0.89%

2024/8/30 2024/9/2 0.0311 7.0815 0.44% 0.62%

2024/10/30 2024/11/1 0.0361 7.3478 0.49% -0.48%

2024/9/30 2024/10/1 0.0361 7.4189 0.49% 1.09%

2024/8/30 2024/9/2 0.0361 7.3748 0.49% 0.29%

2024/8/30 2024/9/30 2024/10/30 2024/11/29

2024/9/2 2024/10/1 2024/11/1 2024/12/2

( ) ( )

2024/10/30 2024/11/1 0.0395 7.4242 0.53% -0.60%

2024/9/30 2024/10/1 0.0395 7.5084 0.53% 0.74%

2024/8/30 2024/9/2 0.0395 7.4925 0.53% -0.90%

2024/10/30 2024/11/1 0.0396 7.5123 0.53% -1.30%

2024/9/30 2024/10/1 0.0396 7.6509 0.52% 1.47%

2024/8/30 2024/9/2 0.0396 7.5795 0.52% 1.06%

2024/10/30 2024/11/1 0.0311 6.9987 0.44% -1.18%

2024/9/30 2024/10/1 0.0311 7.1131 0.44% 0.89%

2024/8/30 2024/9/2 0.0311 7.0813 0.44% 0.62%

2024/10/30 2024/11/1 0.0361 7.3477 0.49% -0.48%

2024/9/30 2024/10/1 0.0361 7.4188 0.49% 1.09%

2024/8/30 2024/9/2 0.0361 7.3747 0.49% 0.29%
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