
( TACO)

PMI

10

20 4.3599%

3.74% 6 4 1.69%( 1)

(RDS) (RDS)

2.25

2021

2026 3,600

(EPS)

RDS

GS 2026/3/20

25 March 2026
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Bloomberg 2026/3/24 60% 40%

MSCI (ACWI) Bloomberg

-30%

-20%

-10%

0%

10%

20%

30%

40%

50%

60%

( )



1.31%

6.42%

1.41%

5.16%

6.23%

11.55%

( )

11.02%

13.30%

1.80%

6.75%

5.60%

3.74%

26.86%

-1.68%

-40.00%-20.00%0.00%20.00%40.00%
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A ( ) 13.3961 12.2534 11.6205 11.8947
B ( ) 10.4912 9.5950 9.2401 9.5071

N ( / ) 10.4917 9.5957 9.2403 9.5073
N9 ( / ) 13.3968 12.2535 11.6205 11.8955
Lipper 2026/3/20

(

)

2026/3/20 / * 1.12% ETF10.90%
ETF4.58% ETF1.47% REITS ETF0.90% 5.65% 2.24%。** -1.11%

-0.81% 0.23% 。

/

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

A ( ) 4.08 10.89 9.79 22.87 38.92 37.39
A ( ) 4.59 8.92 15.42 25.09 37.64 27.13

A ( ) 3.43 6.97 11.45 18.54 28.59 20.38
A ( ) 2.88 7.14 12.53 21.22 32.78 23.04

Lipper 2026/2/28 2022/1/18

(rebalance)

1. 

2. 

ETF 1.80%+ 1.47%

13.71%/ 83.09%/ 82.69%

*

70% 14% 6% 12%

**



-1.68%

25.74%

0.32%

0.43%

0.53%

0.64%

0.76%

0.79%

1.12%

1.13%

2.13%

35.47%

-40% 10% 60%

ETF/

(

)

( )

2022/1/18 39.33 416 7.14 RR3

( ) ( ) ( ETF)

5 ( 5 ) 5
5 RR3* *

5
RR1-RR5

( )

( Alpha Beta Sharpe )
(https://www.sitca.org.tw/index_pc.aspx) 2026/3/20* ETF ETF
ETF REITS ETF **

/
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*

6.58%

6.44%

1.32%

0% 5% 10%

*

-1.68%

25.74%

0.29%

0.36%

0.69%

0.76%

1.07%

1.73%

2.23%

3.06%

7.33%

8.04%

16.94%

-40% -20% 0% 20%

ETF/

3.07%

4.69%

1.41%

0.00%

5.17%

0.00%
0%

1%

2%

3%

4%

5%

6%

AAA AA A BBB BB B

** **
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1 NVIDIA 2.89% /

2 APPLE 2.48%

3 GOOGLE 2.24%

4 J.P. MORGAN 1.77%

5 AMAZON 1.37%

10.57%

2026/2/28

(

)

1 UKT 3 3/4 01/29/38 4.70%

4.70%

2026/2/28



B

=( ) 100% ( )=( + )

2026/3 / / /

N

( )

2026/02/26 2026/03/02 0.0722 10.8317 0.67% 0.38%

2026/01/30 2026/02/02 0.0724 10.8627 0.67% 2.69%

2025/12/31 2026/01/02 0.0710 10.6488 0.67% 0.96%

2026/02/26 2026/03/02 0.0668 10.0223 0.67% 1.01%

2026/01/30 2026/02/02 0.0666 9.9893 0.67% 2.63%

2025/12/31 2026/01/02 0.0653 9.7988 0.67% 0.90%

2026/02/26 2026/03/02 0.0562 9.6280 0.58% 0.58%

2026/01/30 2026/02/02 0.0562 9.6285 0.58% 2.35%

2025/12/31 2026/01/02 0.0552 9.4622 0.58% 0.46%

2026/02/26 2026/03/02 0.0618 9.8959 0.62% 0.77%

2026/01/30 2026/02/02 0.0618 9.8822 0.63% 1.60%

2025/12/31 2026/01/02 0.0612 9.7871 0.63% 0.48%
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2026/02/26 2026/03/02 0.0722 10.8312 0.67% 0.38%

2026/01/30 2026/02/02 0.0724 10.8623 0.67% 2.69%

2025/12/31 2026/01/02 0.0710 10.6484 0.67% 0.96%

2026/02/26 2026/03/02 0.0668 10.0215 0.67% 1.00%

2026/01/30 2026/02/02 0.0666 9.9886 0.67% 2.62%

2025/12/31 2026/01/02 0.0653 9.7982 0.67% 0.90%

2026/02/26 2026/03/02 0.0562 9.6279 0.58% 0.58%

2026/01/30 2026/02/02 0.0562 9.6283 0.58% 2.35%

2025/12/31 2026/01/02 0.0552 9.4621 0.58% 0.46%

2026/02/26 2026/03/02 0.0618 9.8957 0.62% 0.77%

2026/01/30 2026/02/02 0.0618 9.8821 0.63% 1.61%

2025/12/31 2026/01/02 0.0612 9.7869 0.63% 0.48%

2026/3/31 2026/4/30 2026/5/29 2026/6/30

2026/4/1 2026/5/4 2026/6/1 2026/7/1

(

)



Rule 144A

(CDS CDX Index Itraxx Index)

( ) ( )

( CoCo Bond TLAC )

30%

/

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

(MetLife Investment Management MIM) MIM MetLife, Inc.

MIM

• /

•

•

•

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