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Lipper 2025/7/31

ESG

(Yield Curve Model)
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2025/8/22

( )

ESG

5 ( 5 )

5 5

RR2 5

RR1-RR5

( )

( Alpha Beta Sharpe )

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

( )

2020/1/30 177.1 150 RR2

92.75% 2.09% 5.16%
80.53% 12.22%

2.09% 5.16%

5.16%

2.09%

16.80%

1.77%

3.38%

4.68%

5.61%

7.18%

7.69%

7.88%

11.84%

25.92%

0% 10% 20% 30%

5.16%

2.09%

0.51%

0.86%

1.70%

1.95%

2.72%

5.06%

5.60%

7.68%

10.35%

56.32%

0% 20% 40% 60%

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


(

)

4 / 6

2025/7/31

1 ISPIM 7.778 06/20/54( ) BBB 1.98%

2 DB 4 06/24/32( ) BBB 1.70%

3 NWIDE 4 1/2 11/01/26( ) A+ 1.44%

4 BACR 8.407 11/14/32( ) BBB+ 1.41%

5 HCA 6 04/01/54( ) BBB- 1.31%

6 CCL 4 08/01/28( ) BBB 1.28%

7 ALVGR 4.252 07/05/52( ) A+ 1.26%

8 ABNANV 5 1/8 02/22/33( ) BBB+ 1.20%

9 ANZ 5.101 02/03/33( ) A- 1.18%

10 MUNRE 1 1/4 05/26/41( ) A+ 1.17%

13.93%
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