[V-REPORT 26-02] DYNAMIC ASSET ALLOCATION & REGIME SHIFT

DYNAMIC ASSET ALLOCATION - REGIME SHIFT
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1. 93t =393 (RESEARCH FRAMEWORK)
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Decision Rule: If M_abs(Risk_Assets) < 0 = W_Safe_Haven = 100% (TLT / BIL / USD)
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271 = KOSPI 200 4= S&P 500 4= V-Dynamic 40{ Aa}
2008 AE 71g ¢lst -40.5% -37.0% +2.8% (TLT HQ o)
2020 Hoi|g) Z2% -20.2% -19.6% -3.2% (=7 2 =m|)
2024-2026 |4 At0|2 +6.2% +14.1% +18.4% (MDD -4.8%)

4. 28 ZAE (CONCLUSION)
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