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六、債券市場

3

4

1.88

1.31

債券發行概況統計表

92
93
94
94/ 1

2
3
4
5
6
7
8
9

10
11
12

/

9,615
10,182
9,870
1,134

371
654
571
604

1,075
575
722

1,128
758
602

1,676

44,651 4,548 25,036 -- 849 2,788 11,769 1,825 5,412 450 1,585 270 247
49,479 4,650 27,292 420 1,234 2,314 12,156 2,183 7,091 105 1,265 521 625
54,636 4,450 30,131 240 1,292 2,041 11,919 1,312 8,112 -- 1,040 1,827 2,142
50,188 800 27,688 50 1,284 36 12,094 163 7,230 -- 1,205 85 687
50,467 300 27,985 -- 1,284 2 12,042 55 7,272 -- 1,205 14 679

28,083 12,073 67 7,309 -- 1,185 68 721-- 1,264 11950,635 400
-- 1,264 19951,050 300 12,168 63 7,359 -- 1,175 9 70128,383

51,022 300 28,382 -- 1,264 59 12,013 137 7,427 -- 1,175 108 761
-- 1,215 26351,843 400 28,781 12,112 374 7,787 -- 1,175 38 773
-- 1,215 22251,947 300 29,080 11,969 45 7,825 -- 1,100 8 758

11,905 30 7,843 -- 1,100 83 82429,38052,367 300 100 1,315 209
53,019 400 -- 1,315 428 12,176 -- 7,842 -- 1,100 300 1,10729,479

29,77953,429 300 12,072 74 7,851 -- 1,040 291 1,382-- 1,305 93
11,882 145 7,979 -- 1,040 106 1,459-- 1,202 5153,343 300 29,781
11,919 159 8,112 -- 1,040 717 2,14230,13154,636 350 90 1,292 360

*
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（一）發行市場

1.

13

2 5 2 10

1 20

4,450 3

240

380 94

3 1,423

10.16%

GDP 26.49%

28.23%

7 400

10%

2.

債券市場交易金額統計表

92
93
94
94 / 1

2
3
4
5
6
7
8
9

10
11
12

1,265,708
1,234,456
2,221,745

159,686
82,964

140,314
160,945
210,486
160,537
237,430
266,860
205,396
266,391
196,229
134,507

62.2
59.9
71.4
67.8
63.7
64.3
69.5
72.6
66.2
76.2
77.8
72.1
79.0
72.2
61.7

770,532
824,796
892,122
75,882
47,266
77,890
70,484
79,580
81,789
74,101
76,056
79,344
70,755
75,392
83,583

37.8
40.1
28.6
32.2
36.3
35.7
30.5
27.4
33.8
23.8
22.2
27.9
21.0
27.8
38.3

/
% %

2,036,240
2,059,252
3,113,867

235,568
130,230
218,204
231,429
290,066
242,326
311,531
342,916
284,740
337,146
271,621
218,090
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2,041

273 11.80%

3.

各類債券交易概況表

/

92
93
94
94/ 1

2
3
4
5
6
7
8
9

12

2,036,240 98 2,036,142 2,006,199 7,134 1,254 20
2,059,252 46 2,020,152 4252,059,206 6,361 4,572
3,113,867 8023,200 14,1354 3,060,0963,113,863

327 1,100235,568 2 231,397235,566 57
130,230 0 158 421 2128,204130,230
218,204 1 218,203 214,604 294 766 24
231,429 0 231,429 307 820 16227,925
290,066 0 231 1,173 40285,753290,066
242,326 235,425242,3260 63257 2,096
311,531 0 95 797307,394311,531 82
342,916 0 338,988 152 846 169342,916

0 201 1,092284,740 105284,740 280,588
337,146
271,621
218,090

0
0
1

46
74

124

301 1,190
181 1,199
696 2,635

337,146
271,621
218,089

333,203
266,706
209,909

2,490
4,411
3,643

310
191
441
226
229
364
451
333
270
200
250
378

19,045
23,285
31,987
2,375
1,254
2,074
2,135
2,640
4,121
2,712
2,428
2,484
2,206
3,211
4,347

10
11
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1,312

871 39.90%

4.

1,827

1,306 250.67%

18.51%

1,425

(RMBS)

(CLO) (ARO)

(CRO)

(CBO)

(ABCP)

402

(REAT)

(REIT)

（二）流通市場

1.

10

1 2.4427% 3

2.3232%

10

4 2.24% 6

公 債 殖 利 率 曲 線
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1.8654%

10

7 1.9851% 8

2.0108% 9 10

10

1.7537% 4

10%

10

10 11 1.8307%

1.8472% 12

1.8432%

311 3,867

105 4,615 51.21%

222 1,745

98 7,289 79.98% 89

2,122 6 7,326

8.16%

306 96 103

9,944 51.48%

31,987

37.37%

3,643

768 17.41%

14,135

209.17%

3,200 49.69%

802 88.71%

長短期公債殖利率走勢
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2.

4 42

（三）債券型基金

12 1

3,084 5,749

(

) 629

( 10.94%) (

) 5,120 ( 89.06%)

( )

( ) (

)

93 53.9% 29.9% 13.7%

2.5% 94 38.1%

44.5% 15.3% 2.1%

40%

國內債券型基金投資組合概況

92
93
94
94 / 1

2
3
4
5
6
7
8
9

10
11
12

10,669
10,155
4,982
9,977
9,953
9,581
9,642
9,240
8,851
8,824
8,374
7,874
7,307
6,431
4,982

50.62
53.92
38.08
50.44
50.01
49.56
49.54
48.74
52.32
51.78
49.84
50.94
48.42
46.28
38.08

6,115
5,625
5,822
6,630
6,681
6,464
6,570
6,544
5,047
5,433
5,716
5,052
5,407
5,180
5,822

3,548
2,587
2,006
2,695
2,807
2,795
2,816
2,776
2,632
2,471
2,417
2,251
2,126
2,042
2,006

/

(%) (%) (%) (%)
744
466
274
481
461
491
434
396
388
312
295
282
253
245
274

21,076
18,833
13,084
19,783
19,901
19,332
19,463
18,956
16,918
17,040
16,802
15,459
15,093
13,898
13,084

29.02
29.87
44.50
33.51
33.57
33.44
33.76
34.52
29.83
31.89
34.02
32.68
35.82
37.27
44.50

16.83
13.74
15.33
13.62
14.11
14.46
14.47
14.65
15.56
14.50
14.39
14.56
14.09
14.69
15.33

3.53
2.47
2.09
2.43
2.31
2.54
2.23
2.09
2.29
1.83
1.75
1.82
1.67
1.76
2.09


