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ERLEMELL
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Il. ESG H2F

ESG FXI 815 - MIF =S

10

HHE|E A3 2|'d(Negative screening) : £73%t ESG 7| &2 ENE FHNHoE HItE|
= MRS ZEZEQ HYOIL HE FHUAM HiKSt= &4
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& 718k A3 2| (Norms-based screening) : =AML 2 SEE&|= 0| Y25H0] Hi
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Il. ESG H2F
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Il. ESG H2F

?IE28 7 (style)2 SILIE 200637 E| AIS|MAEXF(SR) HES 2873}
%o, 2018'F ESG SEHEF XHH MM LiF 4] MH| xpte = =hrf

EEH2E) YEIERE2 FA7HSE = (Investment Universe) X THA|ER&
o =XI7t5E 3T (Basket Universe) 2|0 0] ESG 7t A1t ¢HH

~ Universe 478 I80f ESG E1M HE

- HIX[0r3 Che| =4F HYE otflse S=(CDhsw

) 27|18 HE 2 AEE M At
- YXMOo=Z DSE =2 #iX|0t3 H|E Chd| =1t

2l (over weight) 2X|

(RIEI=28) RIE2E8A ME A 22 2& 1 E0| ESG 24 43t

— SRI 7& A QIEf2E8AI ME Al AR EHIE = 2EA0| 71E £
— SRI 7Y RIEIZEAtS MAUEX BN K= 2[F3t

— SRI §& HMIX|OI3 X|+8 ESGRA SACE A 74



lll. ESG T2k

SRI fund - =W Al&

o TUAT AF I ARMAEX HE A

- ZEYSRIEE AF 54 L OU|3 S0 ARHE AlRez 1%

CE) = WH SRI Al & 1 (%)
400,000 - 99% 999% - 100
328,267
= I 98
300,000 1 274,141
[~ = 97% 97% - 96
96% % 96%
200,000 - 96% o
- 94
100000 1 65438 77,534 81,050 73,397 78,651 66,222 70,537 o
O 1 1 1 1 1 1 1 1 90
20114 20124 20134 20144 20154 20164 20174 20184 20194
Public Pension Fund == Korea Post Fund Public Fund  ==O=NPS ratio Compared to Public Pension Fund

F :2018d FUAZO| M 283t TUHF 4 YR E SRIF2R ERd0 2t AE 12 25
Xt&: NPS, TP, GEPS, Korea Post, KOSIF, Morningstar

15 @ XHELA|SHO1 L9
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lll. ESG T2k

< JLFA EI2 8 FH(investment style) 22 A{Q| MAEXIHE
— X9 Y (alpha source)2 2 ESG 29212 &82ts HEHHES| Uzt
— HIX|O3 0|4 L A& ME S02 2015HEEH QEIRE HIEL LA FA

Rz MAUET AEHE A2 X XEEA HIS

s 4 . Rl AUM Rl/domestic equity

6_

5

4

0 A [l L,

2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021

1
T
Ul

-
T
N

w
1
T
w

N
1
T
nNo

T
—_

Xt2: NPS

’\’ KPR AR
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lll. ESG T2k

SRI fund - = 8I'A

< ESG X} M= S5} XZoIX| %= 28241}
— A|E(KOSPI) Ci{H| 7|+ M1, &2 2, =2 g™+l 2
- =249 7| & 7|40 SHEke(™ x| Zap 21y
2AZ)|Z MASTHE 20U 0|
80 4
65.1
o - EMA=0 B (%p) == E(%) --0--BM(%)
41.9
40 4
26.2
20 -~
0
_20 -
3
-40 + [
_50 a
2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
Xt&: NPS
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lll. ESG T2k

SRI fund - Al2t¥iall=

s FLFA 2IEF2 8 8 (investment style) 22 A 2| SRIHE
- 202092 EH IZLHFA LHO|M SRIHE EXt HIES HEH 2HOists FA|

At a SR HE 2 X HEELR HIS

(=) (%)
6 A - 12
5 - - 10
4.2
4 - 8
3.4 3.4
.| e 6
2 9 s
-4
1 -2
0 L o
2016 2017 2018 2019 2020 2021
7SN (E = U A B F Y (E) —e— LT A O H| B[ E ()

A= TP

are
LY
&rie

18 QR



lll. ESG T2k

SRI fund - Al2t¥iall=

< SRI M EO| QEHHIX|OI3 E KOSPI total return. 2 A%
— A& X|=(KOSPIL_TR)O| CHBF QIS ATHEQFO] XtEH A HIY

Atz SRI WE =98 =0
33.45

30 ~

20 A

5.65

-0.16
210 4

-20

-19.24

-3p 4
2016 2017 2018 2019 2020 2021

—— U E(%) --0--BM(%) —e— EIfTAE(%p)
xtE - TP

"jx XA RIS 12
1 9 u Knrl;;_ca i! orle_ nsf mIJE



lll. ESG T2k

/

< ESG integration T12}0f| Ciet FTXH dalEAMo| Hed
=

g8

(A E28) XA ESG scoreE S5t Quantitative ™ Ef
« EXFUHA XA S APYHAM B5 HIE AMoHo] MM = &0 0|X|= B

o

-

— (RIEI2E) Customized SRI index0|| CH2F Passive T EF
S99 A Z=0==90f Lt 2 91F 5f(attribution analysis)
HEE F40| HE EZE+Y N1 =0t
820 A Dt SHEFRE EX| 7]

) —_—r

=
.2
< Negative screening0| MH| ZEEZ2|2 dajof O|X|= A&

- =gz EAEMI(2021) Of

| I

o HiAl H=ol CHef oh Y HE K=, B 2™, 25 A FHl S
- g 78 U8 7= . 0= HIS, dit HIS, 2H HIS S
- 98 02 7|z sMesdE X oUX et 7™

— HR| R2o| TR TreMut e MK ZEZ3|Q0| P A

20



lll. ESG T2k

» M3M FFYS R U THE 4 Jlo|Eole AHHOE M
A I o=7tsd M vs. X|LHXA EH0l 7|F 47

7|30 +8s HIH xRS 27t 71F0 F7|4Tof O

0]
ofof 2

I

7ol YA = 2

]
AL
il
o
=
o
0
B
o
=4
o
o
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X
T~
oo
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il
o
£
o

2
-
2
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i
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B MHY 7ol 4Lt So AAEX| 2 O[AtE Bt E HMotsto| QS Folsts 29
_ JH7|2e] A £ ZHAA ALA =17 01 olzlje| A= SHCtst A=
M Aol ol P2 J|UIAIS ; L'_H ;:A@hf’a; oo PHH(;{! S cto ot Ewol sEE B
= = == ol =2 e =l S, = T
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