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Rule 144A
30%

( (Contingent
Convertible Bond, CoCo Bond) (Total Loss-Absorbing Capacity,TLAC) ) 1

30

ETF

12

100 ( )

duration

20%

RR1~RR5

N 1 2 3 3% 2% 1% 3
| 6 7 | 02-2504-1000

2015 2016 2017 2018 2019 2020 2021 2022 2023 2024

Morningstar

/

0.05 -5.81 0.04 -1.62

0.38 0.77 0.38 1.51 2.79 3.53 4.18 60.23

0.55 0.33 0.39 0.46 0.57 0.46 0.24 0.51 1.21 1.45


