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KOSPI Earnings Stats. — 2022
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S&P 500 3Q21 HXA|Z Stats. — 2Q213t H|ZAE|= SAHX  CeEsT’

Al71&2(%, USD bin) E=3(%, ) =9 A Y& FF(+5%71F) YF #0|2(%, USD bin)

No. IZ Hig HE:: A HIZ(%)  UEEH)  HAMEH)  HIS%)  ABICN) s HE  wER #MMA

(A/B) (A) (B) (C/D) (C) (D) (E-F)/(C) (E) (F) (G/H)  HS(G) (H)
CER 1000 | 1,0133 1,033 100.0 21 21 52.4 13 2 1159 24965 21,677
L 1000 7229 7229  100.0 16 16 18.8 7 4 988 9575 9,68
3 2a%yE 100.0 133.6 1336 100.0 3 3 - 1 1 101.0 39 3,802
4 =N 1000 1204 1204 100.0 7 7 14.3 2 1 1005 2013 2,003
5 AsAX 100.0 52.1 5.1 100.0 2 2 -50.0 - 1 97.8 472 482
6 Rex 950 20478  2,155.1 97.8 45 4 60.0 29 2 1056 2237 21,146
7 28 1000 7575 7575 100.0 15 15 26.7 7 3 079 7517 6,969
8 7IEHAixy 9.1 3687 3878 91.7 11 12 455 2 1049 3163 3015
9 RESAHUERE 1000 | 1,515  1,3515 100.0 5 5 40.0 3 1 1589 6,658 4,189
10 85 95.4 30274 31748 713 17 22 64.7 13 2 1001 17,208 17,278
11 AHIRAMHIA 1000 7997 | 7997 100.0 18 18 21.8 9 4 %5 2188 2264
2 W oR 98.5 5303 536 94.1 16 17 56.3 10 1 1.3 8342 7497
13 EhAH 9.6 24688  2,583.3 84.4 27 3 4.4 14 2 1043 31401 30,113
14 Az 95.6 = 49548 51823 9.3 61 64 63.9 4 2 1.9 79975 7145
15 = 1000 | 16741 1,6741  100.0 18 18 66.7 13 1 1189 37,610 31,633
EE 9.6 7086 7410 90.9 20 2 40.0 13 5 Mg 18 1027
17 JIEtE8 72 | 15415 2,1749 9.0 24 25 62.5 15 - 1199 27,386 22,977
18 ITS/W 930 = 55685 59888 91.7 3 36 485 16 - 106.9 41818 39,151
19 ITH/W %7 32529 33830 80.0 16 20 50.0 8 - 1021 31,046 30,410
AN 71 22740 2,609.3 89.5 17 19 M2 7 - 128 29337 26,018
20 AHRUAHOIM 100.0 47496 47496 100.0 23 23 435 14 4 M7 53304 47,714
2 |msA 1000 = 1,053 1,053 100.0 29 29 55.2 20 4 1494 6917 4,62
23 QU2 1000 9432 9432 100.0 28 28 32.1 10 1 109.9 16,165 14,789
24 et 94.9 40,182.5 | 42,332.2 94.4 472 500 48.5 272 43 110.6 474,781 429,216

At=: Refinitiv, OJHIAEEXSH 2| MX|HE



S&P 500 Earnings Stats. - =7|¥ CBEST®

S&P 500 27|¥ =0]2] HMMA 0] S&P 500 27| EPS MI2I0|X E5 £ BXE(+10% 7IF)
o w613 B 5~(-5%0|5H) (£ o
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S&P 500 Earnings Stats. — 4Q21, 1022 ZMIMA B3} CBEST®
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No. E|# &= A= AN7HEY ES]) 4Q21 EPS HMANA CY2021 EPS #HMAMA

£0] LR $°I 518 LEE %0 | 5718 EPS
112 oo 2021.11.20 vs.IWH | vs.4WH 12F vs.IWH | vs.4WH 12F (YoY)

(USD min) (USD) (%) (%) FZ | (% YoY) (% QoQ) (%) (%) F (%) (USD)
1 VNO Vornado Realty Trust HEM 8480 |\ o 424 3.3 83| _— X -6.7 21.9 %68 |~ 23 06
2 |BBWI Bath & Body Works Inc RE 2201 | ~" 6.4 2.6 42| ] -4 148.9 6.22 68 \ | 309 4%
3 HD  Home Depot Inc |E 81316 |____ /| 40869 10.6 22| __JI 196 -19.2 5.22 56|/ 142 1514
4 |UDR UDR Inc HEM 17,361 | A 56,15 15.3 15| 7| -4 13.3 4.89 55 |~ | 21| 015
5 REGN Regeneron Pharmaceuticals Inc FaPACT = 70,191 ‘f'\*/" 652.68 3.5 18.6 /—/ 91.3 26.9 4.82 13.1 .,_/—/ 81.6 | 70.77
6 |PNW Pinnacle West Capital Corp REIE| 7,554 |\, 67.0 73.1 54067\ /| BXmE -2 473 54 Jf 38 52
7 MRO Marathon Oil Corp VEW 1919 |~ 1 1531 2.0 08~ sxwg 30.8 4.09 01| " w5 1%
8 |NVDA NVIDIA Corp HHE | 824625 |~ 3285 11.1 13| J| 54 2.9 3.7 36 | —| 595 415
9 FRT  Federal Realty Investment Trust HEM 1000 | A 1284 3.2 929 /[ 66 -26.8 3.69 69— 107 21
10 |MPC  |Marathon Petroleum Corp ol x| 37,108 " 60.28 7.4 187| 7 SXEE 194 2.85 641 | " 45| 175
11 OXY  Occidental Petroleum Corp VEW 718 M 912 48 21|~ Exng 2.0 2.71 576 | —" 603 214
12 |AP  |Advance Auto Parts Inc [E 4302 | /N 28000 0.9 05 |\ 2.0 -40.6 2.60 28| —| 80| N7
13 CPRT Copart Inc 7|Et AHQIXH 3,142 | /N 15241 5.2 52|, —/| 5 0.6 2.06 21|~ »2| 3%
14 |CVX Chevron Corp Of| L K| 25,727 |\ | 11191 42 167 | | Sxixig -0.9 1.9 168 | 7| 645 823
15 OKE ONEOK Inc VIEW 2,872 |y 61.4 2.9 17| S ®T 48 1.69 46/ T3 34
16 PXD |Pioneer Natural Resources Co UER BB T 17646 0.6 42| 7 %64 13.1 1.67 42 | 7| 1968 1328
17 LUMN Lumen Technologies Inc ZARLIAHOM 18659 |/ v 1834 4.7 5.9 __ 8.7 23 153 w3 | [ 49| 189
18 |WMT |Walmart Inc g AH| 397,084 |~ | 14239 1.0 14 ] 26 33 1.46 15| 7 26| 6%
19 BBY Best Buy Co Inc |E B4 | T 13613 2.8 39| S -m2 57.2 1.39 16| [ | 97| 97
2 |MTB |M&T Bank Corp 2 0,51 \ N~ 15787 6.4 39| 7 -5 -85 1.34 57| /| 35 127
21 MAA  Mid-America Apartment Communities Inc £S5t 8182 NN 014 0.5 ol SV 3.2 1.8 1.30 33 |/ | 58 37
2 |PSX Phillips 66 oA x| 54 N 6964 34 W67 BREE 414 1.23 B5|__ 7 60| 42
23 COP  Conocophillips oL x| 91,812 |*~ | 6961 25 185~ Exius 18.2 1.19 189 | 7 183 58
2 |TSN  Tyson Foods Inc LI AH| XY 2078 |\ AN 8150 135 B85 | -59 -20.6 1.11 25 |/~ | 10| 176
%5 INTU Intuit Inc IT S/W 16,009 | __ S 603 14.1 2| JI 162 9.4 0.9 09 |~ %6 1%

At=: Refinitiv, OIHIAEEXSH 2| MX|HE



S&P 500 &= A32|H@ — 52F A7 & HeEF I} CBEST®

No. EI# ZE2 AELZ N7HEY 7t VEES 4Q21 EPS HMAMA CY2021 EPS HMMA Valuation
20| MITE 20MA 0| 5718 epg 0 78 EPS PER PBR ROE
N1.11.20 o 2021.11.20 MY OhH 123 ° 125 12MF  12MF | 12MF

(USD min) 28 (USD) () (%) =2+ (%YoY) (%QoQ) (USD) =2+ | (6YoY) (USD) (0 (0 (%)

1 INTU Intuit Inc IT S/W 196.0 "Nf 692.34 3.6 212 f 146.2 9.4 | 1.67 J_/ b6 1026 59 17.7| 311

2 |ROP |Roper Technologies Inc Kp= X 52.6 W 498.43 0.8 | 231 2.9 -6.3| 3.66 _“h\' 48| 1413 328 43| 130
3 INFO IHS Markit Ltd 7|t LAY 51.5 ;‘L\f 129.15 47 | 119 15.9 -1.8| 0.8 ..JM 79| 328| 364 55| 150
4 |DXCM |Dexcom Inc gz 62.1 f"’# 641.18 0.9 | 174 -6.7 -46| 0.8 J 271 28 1798 238 132
5 ADBE Adobe Inc IT S/W 3215 N 688.37 31| 1 13.6 27| 319 f 25| 1262 484 183 3719
6 |AAP  |Advance Auto Parts Inc fE 14.3 A‘_,f\. 230.00 1.09 | 171 2.0 -40.6| 191 '/—j 80| 177 178 44| 246
7 TGT Target Corp =] 120.6 ‘wxjk 250.70 436 | 168 7.3 -5.4| 287 J’— ’ 141 1288 189 80| 422
8 |KEYS |Keysight Technologies Inc IT H/W 3.9 ”/mf 194.63 1.16 157 5.9 -7.8| 151 J— 59| 616 2.1 73| 251
9 CPRT Copartinc 7|t M 36.1 M 152.41 1.09 | 15 345 0.6 1.08 f/ 82| 39 H7, 11| 26
10 |VRSK |Verisk Analytics Inc 7|Ef M SRR T 230 117 | 182 1.0 =211 1.4 '__]. 78| 52| 388 17| 301
11 AMAT |Applied Materials Inc HH= | 1955 | 150.03 993 | 148 3.3 -23| 1.9 '[_‘ 3.0 7.06 185 96| 520

=
=

202.16 0.81

4@

12 |EXR |Extra Space Storage Inc 49 -10.8| 1.5 ‘;’_\f' 135 530 36.6 87| 236

!
ﬁAJ<WL%LiJLILL£ﬁAHJ

13 MCK Mckesson Corp Azpa 7| S e 1w 126 -158| 518 /70 2.0 00 24 243
4 | TSCO |Tractor Supply Co 95 %2 | 7 2% | 0% | 17 nal 63 & /| w9 s8R %5 12 49
5 IR Ingersoll Rand Inc W 50 | 277 e am | o1 13.4 s4) 080 | 54 200 20 30| 13
16 |ACN Accenture PLC IT S/W w9y | T wem | 25| 1 13.2 194 263 ,_f" 72| 95| % 04| 21
7 Jacobs Engineering Group Inc 7|E} AURY 01|~ uee | ot 1 4.8 28| 182~ 77 64| 23 27| 134
18 MS  |Motorola Solutions Inc IT H/W 29 ot | om | 1 -43 65 27 | 03] oM 258 127 47!
19 VRSN Verisign Inc IT S/W 23 | o am | 0| 16 23 09 141 __ [ 50 54 40 wa wa
2 SHW | Sherwin-Williams Co 813t AR A ¥ K N 01 <189 16 \_| 86 84 B2 279 82

At=: Refinitiv, OIHIAEEXSH 2| MX|HE



S&P 500 &=

No. B &=

1 NRG NRG Energy Inc

2 ABT  |Abbott Laboratories

3 REGN Regeneron Pharmaceuticals In
4 WRB |W R Berkley Corp

5 KHC Kraft Heinz Co

6 T AT&T Inc

7 FE FirstEnergy Corp

8 RJF Raymond James Financial Inc
9 WY Weyerhaeuser Co

10 |HOLX |Hologic Inc

At=: Refinitiv, OIHIAEEXSH 2| MX|HE

i1°} I>

E27 AMIEH =t P/CF(tAH4E7|)
20| 3'd Range
2021.11.20 ;3% 2021.11.20) 2021.11.20| CHH| i &/cf
(USD bin) (USD) (X) %) (X
2|g 89 | . % 3.9 06 1438
Az 4.3 rﬂ/\ 126,84 19.9 50| 348
Hznz 70.2 [W 652.68 1.8 36 320
w3 u2 W e 7.4 10 185
T4 AHIY w3~ By 107 79| 457
AQUAHOM | 1723 \’w\ 2413 42 95 59
Sea|g 210 N 8.5 7.84 47 157
JIEt 28 20.2 W\ 98.14 573 86 4.3
2EM 25 W 38.04 9.16 46| 2.1
AL 18.9 W/J 75.33 8.13 27| 27.7

32|<4® - P/CF sttt & FY1 714 A

4Q21 EPS
BsE | 0|

E|A AWHOHH]| 12F

(X)
3.8

19.1
1.1
7.0
1.7
4.0
7.4
2.4
8.3

7.6

(%) =2t

AlSE

EPS

(USD)
-0.12

0.00
18.23
1.24
0.64
0.76
0.51
1.72
0.42
1.21

58.2
13.8
13.1
10.5

3.5

0.9
0.3

CY2021 EPS
e
AWZHLHH|
(%)

EX]
125
2

—~T
i

KJ%L{L@K

CBEST

Valuation
PER PBR
12MF | 12MF

x| X
7.3 2.4
26.7 5.4
13.6 3.2
15.6 1.9
13.3 0.8
7.5 1.0
15.1 2.3
14.0 2.2
19.2 n/a
20.1 3.8

o

ROE
12MF
(%)

2.7
2.2
23.6
12.1
6.4
13.2
14.9
15.6
n/a

18.8

21



KOSPI 200 Style Factors Stats. — £ 1274 & A1}

CBEST®

Rank 22 120g
20201 128 | 20204019 | 202111 02 | 202141 037 | 202111 047 | 2021058 | 202114 06% | 202144 078 | 202114 08 | 202114 097 | 20211 108 | 20214 1
o) 10.9 36 12 16 28 18 29 29 01 41 32 0.01
| E( /0)
Price - ] Price e :
f Momentum Dividends Quality Momentum Dividends Risk

Quality

1.2

3.2

Dividends

2.9

Dividends

3.8

Earnings
Momentum

2.9

Liquidity

0.4

Earnings

Momentum

0.5

Liquidity

Liquidity

0.7

Earnings
Momentum

0.2
Quality

-0.6

Price
Momentum

-1.3

Earnings ;
4 Momentum Ll
-0.1 1.4
5 Risk Liquidity
-0.3 0.9
Lo Earnings
6 Liquidity Momentum
-0.5 0.4
7 Price
Momentum
-1.0
8 Dividends Dividends
-2.4 -5.0

Momentum

Price

4.3

Risk

7 KOSPI 200 TAB2S 71ZO2, 2t I8 HEISO| [249] 40

At=: FnGuide, O|HIAEEXSH 2| MXIMEH
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KOSPI 200 Style Factors Stats. — 27| A1}

CBEST®

Earnings Momentum Growth Price Momentum Risk
(pt) A G (%) (pt) A g (%) (pt) A g (%) (pt) A G (%)
20 - 12M Rolling M2K®) 50 105 12M Rolling 4TH2) 10 200 - 12M Rolling 82K2) 50 170 - 12M Rolling MZHR) 59
200 | 0 -8 0 | -4 160 - [ 40
100 -6 £30 450 - - 30
180 - - 30 I
4 160 | 0y 2
160 | oy 5 - ﬂ 2 0 - 10
| 0 140 - ﬂ,\/; \ 0 -0
101 0w N\,\ -2 JW | 10 ’ -10
. . [ 4 120 L 10 0
8 - - -6 -3 100 - -30
100 1 - 10 100 1
- -8 L4090 - -40
80 T T T T _20 80 T T T T _1 0 80 T T T T _50 80 T T T T _50
09/12  12/12 15/12 18/12 21/12 09/12  12/12 15/12 18/12  21/12 09/12  12/12  15/12  18/12  21/12 09/12  12/12  15/12  18/12  21/12
Earnings Quality Liquidity Value Dividends
(pt) F5 QK (%) (pt) X QDK (%) (pt) X QIKE) (%) (pt) S5 QK (%)
140 - 12M Rolling d2K<) 20 110 - 12M Rolling §2K2) 6 180 12M Rolling €2KS) 50 140 | 12M Rolling A2K2) o5
0 15 -4 100 40 430 P2
l 105 - Lo 160 - | 15
- 10 1 IEUNT
120 - ’ . /'\ o 10 | % 10
v 100 -, o, 10 ‘ 10 - -5
10 - -0 "l ) 130 10 0
5 % 120 o 0 '
100 N -6 110 - o | \ -5
r _10 L _8 _10 _10
%0 | 90 - 100 | ‘
- 15 10 g0 - -0 80 - 15
80 T T T T _20 85 T T T T _12 80 T T T T _30 70 T T T T _20
09/12  12/12  15/12  18/12  21/12 09/12  12/12  15/12  18/12  21/12 09/12  12/12 15/12  18/12  21/12 09/12  12/12  15/12  18/12  21/12

Z=: KOSPI 200 TMHZE2S 7|Z0=2, 2t 7 [E4] 4055 Haeld +AUE - £[519] 4035 Hald 2UE|Z 1t £F
I
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KOSPI 200 Style Factors Stats. — &%l &= CBEST®

Earnings Momentum Growth Price Momentum Risk

No. [3E =5 No. |ZE =5 No. |ZE =5 No. |ZE ==

1 A093370 | =M 1 A010060 | OCI 1 A020150 | LXIHE|Z|E= 1 A034020 | EMZZ A

2 A003490 |CHslzstza 2 A302440 | SKHIO|AIO|AA 2 A093370 | =M 2 A052690 |StE7|=

3 A011070 |LGO|El 3 A093370 | =M 3 A000150 | At 3 A000150 | At

4 A096770 | SKO| 10| M 4 A096770 | SKO| 10| M 4 A352820 |sto|= 4 A000990 | DB3}O|El

5 A001120 |LXQIE{LHM Y 5 A020150 | LZXIHE|E|E= 5 A052690 |st™7|= 5 A014820 | S RA|AEIX
6 A036460 | SH2ItAZ AL 6 A035720 | 7H7t= 6 A011790 | SKC 6 A336260 | FALEHAM

7 A128940 |3tO|k= 7 A035250 |4l 7 A079550 |LIGUA 2 7 A001440 | CHzEE M

8 A011200 | HMM 8 A011790 | SKC 8 A014680 |st&# O1Z 8 A298050 | = METHAXY
9 A004170 | MM A 9 A016380 |KGSEXH 9 A014820 | S RA|AHEIX 9 A093370 | =M

10 A004000 | Z20I™Ystst 10 A004020 | SHCHAE 10 A034020 | FMESH 10 A011070 |LGO| -l
Earnings Quality Liquidity Value Dividends

No. (R E == No. (R E == No. (R E == No. (R E ==

1 A011200 | HMM 1 A323410 |77t Hi3 1 A005490 |POSCO 1 A032640 |LGSERA

2 A014680 |st&# 0O1Z 2 A000660 |SK3O|L A 2 A057050 |siCjsAd 2 A005490 |POSCO

3 A000990 |DBg}O|El 3 A000990 |DBgd}O|El 3 A004020 | SHCHAE 3 A039490 |7|2=3d

4 A000660 |SKa}Oo|A 4 A011070 |LGO|-HEl 4 A006040 | &I+ 4 A016360 |ArME=A

5 A302440 | SKH}O|AFO| QA 5 A034220 |LGC|AZ20| 5 A011170 | E24AHOlZ 5 A030200 | KT

6 |A009150 |AtAMF 7| 6  |A259960 |AjzZE 6  |A071840 |=ZO|sto|OE 6 |AO1780 |2sMEe

7 |A005930 |AtAM R} 7 |A035720 |77t 7 |A375500 |DLO|SHM] 7 |A000240 |t L
8 A298050 | =METHAXY 8 A017800 | S{CHAZ|H|O| 8 A011780 | 2349 8 A001120 |LXQIE{LHM Y
9 A011780 | 2348 9 A019170 | AMZEH| <k 9 A103140 | Z At 9 A005940 |NHEXI=H
10 A051900 |LGM=tAHZ 10 A185750 |Z2% 10 A078930 |GS 10 A055550 | AISEX|ZE

Z; 2t AERY WE 93 U2 NS MESO SUTHE AT A9 107) E24 B
Rt&: FnGuide, O[HAEEXISH 2| MXIMIE]



WE| DYE B 118 32 54

| .

Dynamic 22X 122 QOIS M5t AlE HEXQI
118 MY 715X| Het £ 2 Hak= UXITH 0N gk A

— AFsE: Liquidity(+7.0%p) & Risk(+3.0%p) S

|o|-
ol

Soll 22| H2tE ofi4]

K=
=
o5 U N B2 5 B2

JH:I

5tk Value(-3.2%p) & Dividends(—2.8%p) S

CBEST®

- Quality(-0.8%p) & Dividends(-2.8%p): {EX O Z HIO{X| Meko| HE = Z2 OfL|X|Tt JIEX| SA
~> Growth(-1.7%p) & Value(-3.2%p): 4&1} W IIFX| 2F AZ ZAMKX|TL TIEX] HE2 25 =2 4
- Risk(+3.0%p) & Liquidity(+7.0%p): HIEI2} HEE0| =11, 7|2 50| RSXQ 5 M HR
Xt = HIAIZHE PBR_7 427]_3Yr Relative HE{0]] L3t A RF
eBest HE| WE| B MELHH| 7[5 X| W3} 2| AT} 5 det vs, 02 4F Sl
7+EX1(%,%Pp) 7t %] 4%l 371 WH
TE] 7}E| 22
9 108 32 &4l 1 &4l2 4213
Earnings Momentum 2.3 09| -1.4|NP_FQ2 3M Chg -9E5E
Earnings Growth 335 31.8] -1.7INP Z7}2 Slope(8Q.YoY) OP Z7}2 Slope(8Q,YoY) OP_12M Fwd _Growth

Price Momentum - - -

Risk 3.8 6.8| +3.0|Beta_Weekly 2Yr Beta_Weekly 2Yr - 53 E |Beta Daily 20D

Earnings Quality 7.6 6.7 -0.8|2xiH|&_FQO0 Capex/Depr f7/422/ - 9FFE |Capex/Asset 12M Fwd
Liquidity 10.2 17.2| +7.0|15F 7128 20§94/ 2 175 7|3 204 /A = 125 7| BH+Q| 2Ol 2Dl 2/
Valuation 39.8 36.6| -3.2|PBR_1tH 427| PBR_17{ 427| 3Yr Relative PSR_1}7 427|

Dividends 2.8 - -2.8

A 100.0 100.0

At=: FnGuide, O|HIAEEXSH 2| MXIMEH
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112 eBest HEITE| S% M3t HAI0LL 0I5) ©BEST”

Long: —1.39%, K200(EW)CHH| +0.66%p Outperform / Short: —2.98%, K200(EW)CHH] -0.93%p Underperform

Z|49] 207§ Z=: Long Z[51%| 207§ Z=: Short

2021.11.20)
(%p, MTD)

. _ 5ts |7l |35 511 -3.1 -1.1
20 |A017800 ﬁﬂﬂ‘éﬂlﬂﬂol - 7| A| 1,969 =5.0 2.9 20 |A000880 l.‘;fﬂ AAEHY =2 2,51

At=: FnGuide, O[HAERXSH 2[MXHEH



KOSPI +2& 717t ¥ E=F ¥ Quant AE=Z Hat Quant HAE=Z: SZHUN L8t Hat
= = _ M= E=TI= A0|= 100 7
(%p) HME=SUIINE - NBIAE/E +YUE = 1.3148 + 9.0408
24.3 DEZDQ-ME2 o y=1. X + 9.
19 - EZeo-MESEW) = 80 1 Rz =0.219
g [ & o | ABAS 0.47
4 ar
0 : ! ! ! <40
4 - KOSPI +10~-20% 72t ZA8Z 11 gr
-8 | Quant 24E2 4t | W2
20% | 15% | 10% | 5% 0% | 5% | —10% | =15% | —20% | —25% [l 0
ojet | ojgr | o9k | ojgk | opgE | ojet | ojer | oojg | oo | opet 5 A
3 -2 o -
_ O 4
20% | 15% | 10% | 5% 0% | 5% | —10% | —15% | =20% | —25% 40
O[4f | Ol4f | OAF | O | O|A | O& | OJA | O | 04t | Of4f -60 /
Sy ; H -15 -10 -5 0 5 10 15 20 25
Me 2 3 4412 12 1B 8 1 3.0 1
27| % HES SUYIIEK|S - BER AETES K4 £ (%p)
Quant #E3= 27|48 4
(%) — BN IS SUHE £US(E) Quant B +US(SUIHE)(E) —o— ZMRAE(R) (%p)
1 1 _ - 50
w , MO 5 6770 271 5 407 27171.66)00N (+) 2I8 7|2
80 - CHEROI Z2 QI 201343~20144 ZI40UE: & 6770 27| F 4471 £71(65.7%)0M (+) Z3k40l 72| 49
43NS J|F
60 - 0 EU|Y o WP MRS 11.0% - 30
27|48 oA I Z0400S: 7.0%p
4 - ? -2
Q o 0 O
-‘ o) NPT WA, (11 A
@)
0 - “ - A B ,Ai’;‘ o 9‘ L )
o . TN ' <] SRS
H O
-20 |4 . Ui ° 5-d ° - 10
—40 i - =20
60 )
4004  4Q05  4Q06  4Q07  4Q08  4Q09  4Q10  4Q11  4Q12  4Q13  4Q14  4Q15  4Q16  4Q17  4Q18  4Q19  4Q20

At=: FnGuide, O[HAESXISH 2| MX|ME
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HE S5 M7 010IC|0f: 27H 27| A% YoY & QoQ 01 F7} egest®

3Q21 27|21 ofzoll mz2t 270 271 H4(2Q212 3Q21)22 YoY2t QoQ 25 FR0[J0| 78t 55

NEYFZ (YT MItEY =t

wi26 71& 2021.11.19] 2021.11.19 HM4QEHLH FQO[12MF| = M4QEtat
1 A028670 (WM K200 28 2,956.2 5,530 _ I 64.3 62.9| 60.2 48.9| 112.0| 191.3| 191.3| 190.7| 6.3 9.5| 0.97] 5.9 9.7
2 |A004000 |=OIHYstet K200 a8t 2,053.7 79,600 | I 33.9 259 285| 365| 5839| 702 703| 702| 58 48| 115 9.7 24.0
3 |AD90460 (HI0|O] x| KOSDAQ|ITSI=410 704.2 20,900 - | (2.3) 303 25| (15.0] (1.0) 43.7| 436| 433| 8.6 19.9( 211 22.2 10.2
4 |A009970 (BEFYEGA KOSPI  |otHE,9|F, 2+ 672.9 49,350 I 59.6 | 115.9108.1| 93.3| 116.5| 157.9| n/a| n/a| n/a 41| 0.40[ n/a 10.8
5 |A000640 |SOIRARETA (KOSPI |AdZEz| 669.7 | 105,500 _ I 14.2 17.7) 99| 54| 184} 201| 20.1| 20.0| 10.7 3.1] 0.72| 5.1 24.6
6  |A034830 (Bt=EX|ME KOSPI |2 656.5 2,600 I 11.6 207 21.9| 147| 341} 379| n/a| n/a| 57 52| 0.63] 9.3 13.3
7 |A183190 |OHAMIOIA|BIE KOSPI |[d&, AxaH 498.7 | 128,000 I 26.1 2491 302 58| 357| 457| 456| nfa| 94 6.1] 0.59| n/a 9.8
8 |AD04430 (&SHY KOSPI  |&}&t 417.6 17,400 I 16.2 15.8| 18.0| 17.3f 21.7} 30.1| 30.1 nfa| 5.0 8.5| 0.87| n/a 10.2
9 |A005500 [&FIH|F KOSPI |z 357.9 25,750 I 10.0 74 47} 75| 10.0] 20.4 n/a n/a| n/a 9.7 1.45| 145 16.5
10 |A054210 |O]ZHE] KOSDAQ|ITSI=4I104 337.6 13,350 I (1.2)| 143] 45| 0.2 40| 143| n/a| n/a| n/a 46.2 | 2.15 14.3 4.0
11 |A005960 |SHz4 KOSPI |4, Z5&3 322.9 14,200 I 13.2 6.4 155 105| 17.9| 22.8 n/a nfa| 4.8 HXH 0.65] 12.1 21.4
12 [A148150 (M| A35t0|EHIZ KOSDAQ|ITSI=%I04 314.6 26,700 .—.—I— (7.3) 1.9/ 65| (3.0 04| 104 104 nfa| 11.8 19.0 | 2.38] 12.3 11.6
13 |A095570 |AJHEHA KOSPI  |2& 273.4 5,840 | By 1 8.7 12.6| (10.3)] 45| 10.7| 146| n/a| n/a| n/a 3.6| 0.88| n/a 23.2
14 |A044450 |KSS38li2 KOSPI |2& 271.3 11,700 B I 12.1 129 135| 104 135| 19.4| 194 194 57 6.9 0.89] 11.4 12.6
15 |A101060 |[SBSOICIO{EYA |KOSPI (OICI0f, B 270.0 1,930 |wmy=l (1.0 (0.8)] 12| (19 12| 33| n/a|l n/a| n/a 50| 0.46f n/a 10.1
16 |A021080 |GIOIEI'ERIMAE  |KOSDAQ|2H 251.0 5,230 I 4.2 451 9.7 4.6 6.3 128| n/a| n/a| n/a 8.9| 262 n/a 29.7
17 |A080220 |HIZ=Ht= A KOSDAQ |2t A 197.4 5,730 |mo_ | 4.3 170 (1.9 1.0 79| 104| n/a| n/a| n/a 128 1.90| n/a 15.0
18 |A005010 |RAE KOSPI  |EZ 110.9 14,150 I (2.7) 02 21.2] 06| 13.9| 156 n/a n/a| n/a 27| 0.5/ n/a 9.4
19  |A065510 (&/H|I= KOSDAQ |2l 108.3 9,110 ._l_ (2.1) 40| 42| 13 2.7 4.4 4.4 nfa| 7.6 79| 115 n/a 16.8
20 |A049800 (RTE2HY KOSPI  |7]A| 89.9 4,495 I 1.7 20 43| 1.0 4.8 50( n/a| n/a| n/a 54| 1.35| n/a 26.0
21 |A092300 |H4HY KOSDAQ (ITSH=%|01 7.7 4,505 I (0.1) 03] 05| 01 1.4 26| n/a| n/a| n/a 248.2| 1.01| n/a 0.4

At=: FnGuide, O[HAESXISH 2| MX|ME



X O |-A H X7 HEEZ29 o
=L XY RITTHESZE 2 CBEST
Kot =7 QAT &/519 10 F72t SUUE Top/Bottom X HEEZ R
(6) 15 -1.0 05 00 05 10 15 20 25 30 35 (4 areray) AU (E, &) HAAHTHE, 2) (H2reey)
=M2(0) 1 25,000 - - 300
oI XI(C) 20,000 - /ﬁ,\\#- 200
L AH|RH(E) 15,000 - / - 100
-0
2715(B) 10,000 /
- ~100
7| AH|XH(E) 5.000 - 00
AXH(E) 0 /\W\c...lvw\ 4
‘ ' ‘ ' ‘ ' ‘ - =300
EM_SE(B g
(B) ~5,000 \WA\'\A[ - —400
=Z*(B)
-10,000 - L =500
H24(C) 18/01 18/05 18/09 19/01 19/05 19/09 20/01 20/05 20/09 21/01 21/05 21/09
EM_Z&/0tZ2|7KB) =
T ZANE L5 MCZ2Q DM/EM (204 0]5)
EM_ZZ0I(E)
DM_OFA|OFER T QK(E) (bil) Equity DM_F7H () ($bil) ($bil) Equity_EM_Z=7H () ($bil)
27|%/(B) 100 Equity DM_%H (2) [ 30 100 - Equity EM_%X () - 10
-8
EM_OFA|OKB) 50 // 2 80 | :
EM_224(8) | ° - 10 80 1 4
OE:I(E) | ~50 Lo 40 F 2
] -100 1 ] I
HFO| 2B 3(E) 10 ? 02
SEIZ|E|(E) | -150 - 0
=20 L —4
1 —-200 + -20
OiL4XI(E) -6
250 | -30 -4 i
APRITH(E) -1.06
-300 - - 40 -60 L -10
20/01 20/06  20/11 21/04 21/09 20/01 20/06 20/11 21/04 21/09

Z1; 23 & BE Bond, C= Commodity, E= EquityS 2|0]
Z0: 27 HIO[EIES 11/112 ~ 11/17 71Z0|0f 7+ QYzEE 5
th':: Refinitiv, O|HIAEEXISH
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HE

SER NS SAMICE L HIE
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CBEST®

bil X (bil) AXY ($bil) AreAy ($bil) 27| 2H| X
($2 ? o 15 4 25 + = 2%
0 10 2 2 -
15 A
-2 A 15 A
5 1 10
4 | 10
0 an . : . : 5 1
-6 w 0 N"M , ‘ . 5 |
-8 =5 -5 w 0 T T A~
-10 - -10 - -10 - -5 J
18/01 18/08 19/03 19/10 20/05 20/12 21/07 18/01 18/08 19/03 19/10 20/05 20/12 21/07 18/01 18/08 19/03 19/10 20/05 20/12 21/07 18/01 18/08 19/03 19/10 20/05 20/12 21/07
($bil) L2 AH|TY ($bi) A7 0f ($bil) HHO|2E| 3 ($bil) =8
6 - 60 - 5 - 20 4
5 50 -
4 | 10
i 40
3 3 0 :
i 30
f 2 | -10 A
1 20 A
0 / : f'\\‘ 0 | - -2
-1 W \mﬂ -30 |
| i — 0
-3 -10 » -

18/01 18/08 19/03 19/10 20/05 20/12 21/07

18}01 18/08 19/03 19/10 20/05 20/12 21/07

18/01 18/08 19/03 19/10 20/05 20/12 21/07

18}01 18/08 19/03 19/10 20/05 20/12 21/07

($bil) _ ($bil) FHILA O MH|A ($bil) felE ($bil) SEE
160 - 2% - 20 8 -
140 4
120 | 20 15 6 -
100 4
0 | 15 | 10 4
60 -

10 - 5 - 2
40 - 0
20 - 5 | 0 T T 0
0
-20 -5 -2

18/01 18/08 19/03 19/10 20/05 20/12 21/07

F:2018H 12 0|% FZO2 =X
XtZ: Refinitiv, O|HAEEXSH

0 . . : . . ‘
18/01 18/08 19/03 19/10 20/05 20/12 21/07

18/01 18/08 19/03 19/10 20/05 20/12 21/07

18}01 18/08 19/03 19/10 20/05 20/12 21/07
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r—y KAl IH{C = o o
ot= F4Al HESESR CBEST
st=2 3 (11/15~11/19)
KOSPI ¢Ql§ (%) 0.07 3.39
KOSPI =9l &0 (MY 2) 1,343.9 1,550.3 -29,920.2
_ _ -1W —2W -3W
=Y Zoo
o= FHB SRR (11/19 11/12 (11/05)
HEZR (Hotea) 630.7
gt= tigs AUM (E48H=2q) 45 005 44,347 44,671
LAUALE (%) 1.05 0.08 1.41
MCEZ2Q (HH0HE) -13.8 -5.25 -25
st SASF AUM (HHTH=rE) 1,250 1,233 1,246
LAUALUE (%) -1.10 -0.43 -0.20
- - MCEZ2Q (HH0M) 459.5 29.26 628.2
e EA SULE (%) 0.99 0.06 1.37
et FAIH Fund Flow &7t SYZE +0.99% MSCI South Korea ETF HEEZ2<
(pt) KOSP! (2H) HEHEEEO L (Q) (Mot (eerere) iShares MSCI South Korea ETF_ZZt (£} (HEree)
3,700 - SoeeTT T - 16 200 - iShares MSCI South Korea ETF_+X () r 1,000
14 150 -
3,200 - - 12 100 1 - 500
10 %
2700 | 8 0 0
6 50
2,200 L4 -100 - =500
9 -150
1700 | 0 -200 L 1,000
5 -250
_ -300 L 1,500
1,200 S ANy AV AV S SR 4 20/01 20/03 20/05 20/07 20/09 20/11 21/01 21/03 21/05 21/07 21/09 21/11

15/01 15/08 16/03 16/10 17/05 17/12 18/07 19/02 19/09 20/04 20/11 21/06

XtZ: Refinitiv, O|HIAESXSH
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