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Lipper 2025/2/28

ESG

(Yield Curve Model)

(Credit Spread Model) ESG

•

10 20

•

• ( ) 3 21 33.02%

83.42% 86.50%

A ( ) 9.8840 9.8202 9.7139 9.4375

B ( ) 7.4325 7.4108 6.9054 7.2979

N ( / ) 7.4326 7.4090 6.9055 7.2980

N9 ( / ) 9.8847 9.8205 9.7135 9.4383

Lipper 2025/3/21

Bloomberg 2025/3

1.23 3.05 7.21 11.49 2.00

0.78 1.86 5.88 9.62 -2.03

0.56 1.13 4.11 5.54 -5.54

1.14 2.80 5.63 8.12 -4.50
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2025/3/21

( )

ESG

5 ( 5 )

5 5

RR2 5

RR1-RR5

( )

( Alpha Beta Sharpe )

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

( )

2020/1/30 185.4 149 RR2

91.75% 1.33% 6.92%
88.65% 3.1%

1.33% 6.92%

6.92%

1.33%

13.32%

1.50%

1.53%

3.49%

3.85%

4.27%

4.42%

8.16%

8.22%

42.99%
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0.90%

2.68%

2.87%

5.25%

5.93%

8.63%
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2025/2/28

1 BAC 3.648 03/31/29( ) AA- 2.17%

2 WBD 5.141 03/15/52( ) BBB- 2.06%

3 ISPIM 7.778 06/20/54( ) BBB- 2.03%

4 MS 3.955 03/21/35( ) A+ 1.70%

5 DB 4 06/24/32( ) BBB 1.59%

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

7 CCL 4 08/01/28( ) BBB- 1.30%

8 BKNG 4 1/8 05/12/33( ) A- 1.29%

9 BACR 8.407 11/14/32( ) BBB+ 1.20%

10 UAL 5 7/8 10/15/27( ) AA- 1.19%

15.90%
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PineBridge Investments IP Holding Company Limited
• /

•

•

•

104 144 10 (02)2516-7883 (02)2516-5383

407 386 12 8 (04)2217-8168 (04)2258-5983

80250 6 17 1(A5) (07)335-5898 (07)335-5985

TR114062

Rule 144A

(CDS CDX Index Itraxx 
Index)

ESG ESG(
) ESG

ESG ESG
FUNDCLEAR -(ESG ESG

ESG 
(

)

30%

/

https://www.pinebridge.com.tw
https://mops.twse.com.tw
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https://www.pinebridge.com.tw/
https://mops.twse.com.tw/

	投影片 1
	投影片 2
	投影片 3
	投影片 4
	投影片 5
	投影片 6

