[EetAt it 28] S8 AMESESEM AN HEE
= (peld : 2022.05.13)

100 4

2022.01.16 ~ 2022.04.15

Value Creative Intensive
Investment Thinking Research

Enriching Your Tomorrow
Sk (=)
@ Sratxte 8



2022.01.16 ~ 2022.04.15 100 40 1 )
CONTENTS
1.
2.
3.
4.
5.
6.
7.
8.
[ 100 40 1 ( )1
* [ 1
* [ 100 40 )l
[ ] ( ) [ 1
11 0)
HTS

www.hanwhafund.com

dis.kofia.or.kr

http:// www.hanwhafund.com

— —

http://dis.kofia.or.kr (

— —
— —

—

01



2022.01.16 ~ 2022.04.15

100

40

1( )

01
1,2
)
02
QM
QM |

3
‘ -5.13

| oss|

50

@Qmn 4

Non U.S

25bp
50bp

6 1
‘ -5.28 ‘ -8.99
102| 131
( )
(FO.I\/IC)
QM)
Q1)

9.05
0.13 |

50bp

16.86
1.61

02



1

40

100

2022.01.16 ~ 2022.04.15

03



2022.01.16 ~ 2022.04.15 100

40

1

01

100 40 1 (

! ( )' ’ ’ 1

2006.01.16

( )
(54607) / (54608) /
C(BV447) / C-e(BV448)
(www.hanwhafund.com)
, 40%
( ) 50%
() 40%
90% , , 10%
< >
¢ )
- Kis-Reuter
- , Rolling Effect
- ESG
¢ )
- Kospi200
- ETF

04



2022.01.16 ~ 2022.04.15 100 40 1
' ( %)
4,569 4,414 -3.39
- 10 0.00
4,569 4,404 -3.61
%)
o, " 968.73 919.00 -5.13
S 962.01 911.01 -5.30
C-e 963.94 913.31 -5.25
- )
28

05



2022.01.16 ~ 2022.04.15 100 40 1 ( )

- 100

02

( L)
3 6 9 1 2 3 5

22.01.16 21.10.16 21.07.16 21.04.16 20.04.16 19.04.16 17.04.16
~22.04.15 ~22.04.15 ~22.04.15 ~22.04.15 ~22.04.15 -~22.04.15 ~22.04.15

-5.13 -5.28 -9.40 -8.99 10.86 9.05 16.86
-5.68 -6.30 -10.77 -10.30 12.42 8.92 15.25
0.55 1.02 1.37 1.31 -1.56 0.13 1.61
c -5.30 -5.61 -9.88 -9.63 9.34 6.81 13.17
0.38 0.69 0.89 0.67 -3.08 211 -2.08
C-e -5.25 -5.51 -9.74 -9.45 9.78 7.46 -
0.43 0.78 1.03 0.85 -2.64 -1.47 -
| | KOSPI200 40%, Kis-Reuters ~ 60%
) 100 40 1 ( )C .. ~2017.08.27

%)

6 1

1.04 0.82

() sixiues os



2022.01.16 ~ 2022.04.15 100 40 ( )
03 |

| | | | | | |

0.28% | | -d 42067 | | |

| | | | | | |

| | | | | |

() O,

o se7% | o wesn

| | | | | | |

0.019% : : oo

| | | | | | |

I 259% l l | 108% l

| | | | | | |

| | | | | | |

| 55.58% | 52.58%

| | | | | | |

— 32.86% I s55%

| | | | | | |

0 20 40 60 20 0 20 40 60
0: /’ %)
1,451 2,453 - 115 1 - - - - 383 13 4,414

KRW
(32.86) (55.58) - (259 (0.01) - - § - (867) (0.28) (100.00)
1,451 2,453 - 115 1 - - - - 383 13 4,414
(32.86) (55.58) - (259 (0.01) - - § - (867) (0.28) (100.00)
I - Long( )
(%)
40.99

I -tong( )1

10 , 5%

1%

45

» %0)

5,991 399 9.04

07



2022.01.16 ~ 2022.04.15 100 40 1 ( )
( » %0)
01125-2406(21-4) 315 305 2021.06.10 2024.06.10 - RF 6.90
02000-3106(21-5) 291 263 2021.06.10 2031.06.10 - RF 5.96
00000-2603(21-1) 256 239 2021.03.10 2026.03.10 - RF 5.42
02375-2703(22-1) 233 225 2022.03.10 2027.03.10 - RF 5.10
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