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2009/10/22

RR5

24

26.89

17.13

11.38

10.76

7.48

5.47

5.04

3.05

1.75

11.05

9.68

9.49

7.72

6.57

5.47

4.81

4.71

4.66

4.29

3.88

TW000T0334Y0 FSCHCEN TT Equity

TW000T0334A0 FSCHCEY TT Equity

TW000T0334B8 FSCHCUS TT Equity

TW000T0334C6 FSCHTWN TT Equity

TW000T0334D4 FSCHRMN TT Equity

TW000T0334E2 FSCHUSN TT Equity

48.83

40.12

11.05
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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

/

15.56 -0.58 16.99 0.58

15.98 -0.55 16.61 0.57

15.91 -0.57 17.26 0.60

15.60 -0.58 16.92 0.58

15.91 -0.55 16.55 0.57

15.93 -0.56 17.26 0.61

6.17 1.88 6.17 19.17 13.70 5.61 47.59 41.10

3.91 0.80 3.91 14.92 10.35 4.20 37.84 88.70

4.91 -2.81 4.91 14.88 4.33 -8.88 34.58 12.58

6.16 1.87 6.16 19.14 13.59 5.61 47.80 25.82

3.89 0.80 3.89 14.92 10.30 4.12 38.12 28.56

4.97 -2.70 4.97 15.00 4.43 -8.81 - -15.98

20.94 -13.27 12.97 -28.16 36.83 25.64 2.18 -13.93 -9.08 20.71

22.76 -5.87 14.31 -26.31 41.37 23.84 3.18 -15.72 -6.48 16.48

- - - - 39.74 32.63 5.20 -22.36 -9.15 13.11

- - - - 36.83 25.82 2.25 -13.90 -9.14 20.67

- - - - - 24.32 3.17 -15.74 -6.51 16.48

- - - - - - - -22.40 -9.16 13.16


