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Lipper 2026/1/31

ESG

(Yield Curve Model)

(Credit Spread Model) ESG

•

10 20

•

• ( ) 2 6 39.72%

88.97% 89.92%

A ( ) 9.9052 10.3029 9.9236 9.7680

B ( ) 7.0023 7.3310 6.7106 7.1516

N ( / ) 7.0023 7.3291 6.7106 7.1517

N9 ( / ) 9.9061 10.3032 9.9235 9.7688
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2026/2/6
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2025/12/31

1 ISPIM 7.778 06/20/54( ) BBB+ 2.28%

2 DB 4 06/24/32( ) BBB 1.92%

3 BACR 8.407 11/14/32( ) BBB+ 1.57%

4 HCA 6 04/01/54( ) BBB 1.48%

5 CCL 4 08/01/28( ) BBB 1.44%

6 NWIDE 4 1/2 11/01/26( ) A+ 1.38%

7 ABNANV 5 1/8 02/22/33( ) BBB+ 1.35%

8 SANSCF 3 3/4 01/17/29( ) A+ 1.29%

9 SANTAN 5 3/4 08/23/33( ) BBB+ 1.23%

10
LOGICR 1 7/8 11/17/26

(Logicor 2019-1 )
AA+ 1.20%

15.14%
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