Trend Following (7}

Yo,

Quant Strategy

i“ El E‘"(r%n% BLRL): &

é)l-

Otst EfL

- — O

25, 022 AE FHH 7|Y)

S
-
2 Myats

=

22 EXHIELH

/

MIRAE ASSET
Ojejoli A=
LMzt 02-3774-1917

myounggan.yoo@miraeasset.com

= 35 = = R AOOQ
o M XEE 8ol 7|Y HY 2L QY HUH|OIE)
. . o =
o Z7} IHEO|| 2t Bottom Fishing, Trend Following 7|22 MM (OHL2|AE 7{H, O|7{H 7|oZ 1)
A .
e 72X (Fundamental), 7|&X(Technical), £2(Liquidity), ZHE(Momentum, OHZE2|AE 7{H{ 7|) X| B2 7|¢YE D12 Dot
(EH91: 242, %, Hi)
J Score 52W 30| 2Q22 37t8 | 3Q22F 37t8 P/B(TTM) Jlg 5 H 204 2ol £H 20i4|  Cfxt EHD ZOHE D
383E38% A3 AE| AlI7HEY TotalFundMom Tech. Liq.| F7h  12MF op oEe ol oiEe Fedole sw ol EX| WM %‘—Olula(%)aM $0I0|=1(%) HEEM)  HISEW)
A145720 | HE| HZ@aE | ks| 10062 5 4 \1» J'» 333 1086 319 1097 Ihl."l ‘»\\,w,-‘\ 23 22 ! 00 - 262
A128940 (BH0| % AF@a| K| 35907 5 3 . 135 91| 73 -40 43 44|l ams 7
A001450 BICH 8 4 2y Ks| 26999 ERE M}W\ i 194 571| -290 04 05 os |- 571 BT
A010620 [HCHO| ZEM =M KS| 40,541 3 2 " _WM'A f; R 294 Hx| 469 615 ,,»‘»-})\ 19 15|
A047810 [T EZ2F YARHET [ KS | 51272 1 4 _‘/"’“ e -57 426 465 12652 _’,,f"'n‘ 38 32 100.0
y ; = -
o A267260 [HIHQUHER |77 Ks| 11499 2 4 "”*w’"‘f N, 275 28| 03 2526 ‘"./"MV‘J 17 12|
‘ LIPS o J ! : :
A099430 [HIO|RERIA || |KS| 4750 2 3 \\‘,\rh,!“ - 496 291| 916 1086 Ljn/\ﬂ 154
0/ A082740 [HSDA! E Ks| 5845 0 4 MW\P m., -2 96 M| 749 2H s 22
e A277810 | AR L2 HEIA | 7]F| KS| 5704 4 0 Mﬁ-"v"‘ﬂ JR 1191 &3 92
A056190 |0fl 20{| Z0j|0] 214 KS | 14,687 313 m{ﬁ“" ,,,‘r’v 104 263| 179 62 13
A030200 KT SAMBIA (kS| 95045 [ 5| 0 2 Wj“’"" f\.‘m 47 35| 38 152 05|

Ajz: WISEfn, Ol20fAS T 2l MAAIE

SAEEER): 2 2



224 exney -

/
MIRAE ASSET

Xt2: WISEfn, O[2H0|MSH 2 RIME

NS EHFEmRALEL): B

—
A ElE S
H:II- Zratst EF I.h |O-| ( 2] x'l.)
<L I ﬂ(f% THECRE): EfE ZHatst EfLb= 7| (9 33X |
Bottom Fishing (7} 5l2t § &X, 0HH2Z|AE HH 7|Y)
— ’ = =
(EH1: 242, %, )
J‘ Score 52w 0] B3PS [27] 45 Fo|rTM)] 2022 3718 | 3Q22F B7H8 | 2022F E7+8 | 2023F 378 P/E(12MF) P/B(TTM) JlE E 2ol o= £ a0l iz MR BoiE Ha
353c(38% 43 AE| M7H5% [TotalFundMomTech. Lig.| &7k 12MFOP| 1W 1M 3M YTD| OHEQ oiolol@| &Y F0/| i F0I| ojF @0l ojE Fold|sow x0 #Hx HP B WM F0|0l(%) 3M FOI0fH(%)|  HIZEM)  HIZGM)
A195940 |HKO| '= ¢l Zaa |ks| 111 14 17 31 I\ 2 4966| 104 111 123 29 72 3| 211 28 10 12| S 104 S 52 | I
95940 |HKO| 1=l AZB2| |k 86 3 0 2 3 ,,.|I|||" 36. 96 | 10, 3 295 333 | 8.0 0 ) 9 5 || "IIu,,...I"lllu,,,,,
v A253450 | ARC|QEBE  |0|C|O|, R | KS| 21460 B2 1 -10 -107 06 485 957| 363 453| 283 63| 153 189 275 366 | 32 574 |||| |III||
ol o,
A009420 |EHEHIO| EtOL (A ZHEE| KS 8,228 3 2 o0 -71 -34 120  -566| 290 2466| 158 551 86 62 | .0\ 602 728 |/ 53 ||III
A000100 | 98+ Az@A kS| 40717 28 1 32 02 -53 -02 M4 -277| 85 1932 95 188| 96 329 351 | 20
A000120 |CICHEHE 2 25 KS | 25664 0 | 09 18 05 142 282 77 151 72 263| 53 114 152" 06 908 | "
i 3 3.8 ,.III||I.||||||I|.
A237690 |Of| 2E| T Ay kS| 16871 4 3 0 16 -185 -30 267 -275| 498 03| 364 1856 316 656 948 53 479 |I |||||||||
. W 11l ..
A017670 |SKR 2 S SAMH|A | KS | 111,605 4 1 2 419 -17 -50 -110 159 -120  140| 38 201 38 97 108 10 -
1/ A005930 | A H X} e KS (3,390,836 0o 2 2 14 -57 -82 213 22| 72 -156| 126 41 23 .99 105 12
A086450 | S| dzwa ks 8,069 3 0 2 14 -79 -64 98 264 | 153 626| 126 277 117 3\ 140 | 17
N
A008770 | SW M2 s amsu | KS | 28102 2 0 3 23 -08 -25 223 68| 244 770| 265 105 206 279 [Ny, 45
1 A018880 | SH2 A| AFH xS KS| 58184 El 1 2 14 09 74 138 -402| 234 218| 155  -95 72 187 | 25
A185750 | B2 APy kS| 10130 2 0 2 23 79 -51 239 ||I|I|||". 118 -149| 90 77| 79 12| 61 141 "kﬂl»\-\.w 17
y
-~ A
A009540 SR Z MBI =M KS| 61,148 2 BEE 1 -22 <717 13 -87 . ||I| 103 x| 286 -365| 174 Hx| 206 179 J\“lvr-"a"J‘ 06 135 |||||||
A005940 [NHE XIS A S KS| 32636 1 0 2 25 -35 -21 -213 IlIl“I" ) 938  -608 -213| 454 -422| 12 05 986 I||||| |||
A089860 |RC|HY 25 Ks | 13005 3 2 o0 68 |I|||I 124 300 140 155 119  253| 82 10 48 " Il
_a )
A145020 |5 Z82|  |Ks| 14157 22 255 I 45 161 275 11| 153 53| 169 18 22 86 7\ 887 I”
#2 dzae il : il [l
AO11170 (20|70 2 ot Ks| 59811 64 0 1 1 196 |||" 266 MM 226 -934| 210 -878| -19 04 05 1000 || ||| ||||
ol — M. allll] gos. ol
A -
A081660(E2tE A smEoR e KS | 18651 i 144 " AN 150 -123| 50 12| 76 13| 25 10 12 | I
waEs d : ,,.l“l“ e — ,..|II|I||||| ||||| Ill,.lll
A007070|GS2]Ef| & AOH(RE) |KS| 28797 6|3 1 0 2 95 I||" "\ 226 -58| 80 -265| 144 33| 54 07 08
_—
A307950 | CH 2 E 0l & AZEQO | KS| 32223[ 6|2 3 0 1 ! 149 |||"I ’ 225  -143| 149 24| 240 271| 165 23 25 -
A W Azma T | 08 173 222 - o . R . . 365 - B N 3 Y I
1 A096530| M zwal |ks| 15720 5|2 o 2 1 [ o |08 73 222 07 ,|||“II||I 577 -910| -555 -806| -365 -585| -332 1325 s03 allll
h ~—, ~ \
A004800| 54 MALRHER kS| 15698 5 [ 2 0 1 2 [N S| 10 -22 127 13 " 02 -836| 165 -482| 48 -496| -32 06 07 100.0 " Il
a4 e e L _allll_ ; E Il snthonl
A302440(sKefo| 2 A0 12 |Aztmal  [Kks| e2159| 5| 1 2 o 2 [ e 23 20| M 44 75| 79 Al cun 216 269 49 89
ol y
New A006280 | =& X Hz@el (Kks| 17939 42 1 1 0 -110 -84 - II"" R 9.2 17.7 41 =241 125 494 37 14 19|~



i 9 22% ExnE -

/
N A('t'l'ﬁ
S A EE ) g 2ot eis 719 (02 357 M'Rﬁfgﬂwﬁ"

Trend Following (F7} 4& £ &, Of'H2|AE O|HH 7|HY)

(THel: 48, %, b

Score 52W BT 7] AF F0|(TTM) FQ0 5712 P/B(TTM) 718 5 =05 3M Cixt 3m 3=
853 |55% -k A% AlZ7}5%| Total Fund. Tech. Lig. | F7t 30| 1MW 1M 3M YTD HEY JY0IYE| oHEY FA0l 52w 0| FHx FZ 2K 1|3M 30| o{2(%)|Ek1 H|F 30| Tha H|F 0|
A050110 |7HA|A ITstE g of KQ 1,753 1 T e 70297 8 74|l L TN 7 =5 wﬂ\ 816 13 22 ) 77
A043090 |SHAMHIO|QEI  (ADN(SE) KS 1,712 4 1 2 o N 7 04 sse wsos |, gl J 136 ﬁév\\’w\f s2 25 16 53| S|, 579
A016710  |CHEE YA FE2El KS 14304 | 6 5 1 0 f_,f 15 20 347 254 %ﬁw/ 29 20 14 30 /‘”’" 84
A008700  |OFHF A} IT74 KQ 1,782 6 4 1 1 W”A 13 -162 04 718 2374 \W\"”W"\ 19 24 18 30 \_fk; 85.2
A200880 |A{ 40|t XS A Ks 2392| 6 4 0 2 g VY| 1706 120 ol =] 05 s w 03 03 03 04| - 13
A060370  |KTA{E.OFRI R Ks 1424 6 | 3 1 2 o™ 330 300 92 20affp, L S| 328 Hlfpary™ 130 12 10 a4l 000 (el 1 D
A099220 [SDN ol 4| KS 1,466 | 6 1 3 2 MNN“ 17 -141 58 363 I-I__II- \/"' -28.1 29.1 W]V‘ 14 12 09 17 "V,_ 90.2
A095910 | Of| A0f| L4 X| CER] KQ 1,256 | 4 2 1 T W 14 120 126 s |l gl S| 197 ‘-*.Etf_vj\f 14 08 06 14f S 00

New A049720 | DEALHE  |MALRER Ks 1623 | 1 1 0 0 || 50 71 287 34| Il o~ 09 69" /a4 a1 35 a9l ws|lf 1 R
A003100 A2 es kQ 6719 | 1 1 0 o || 04 17 228 72| gl " 29 408 wﬂf 813 10 18| /a7

Bottom Fishing (7} 512 £ &X, Of'22|AE D|7{H 7|&)

(THel: 248, %, bl

Score 52W It 298 £27] 4% F0|(TTM) FQ0 572 P/B(TTM) 712 5 =05 3M ikt 3M 3=
853 |35% kS ANZ | A7y Fund. Tech. Lig. | 7t F0| 1MW 1M 3M YTD HHEY JPoIYE| oHE FAol| 52w 0| Hx| Fa X  £71|3M F0| 0f3(%)|Tta H|F F0| Tha HIF 0|
A034020 |SAtOfl*LE|El |71 Ks | 111,704 3 0 || 33 173 33 142 1287 1415 % 519 13 28 w29 ek IR .
New A217730 |ZARUIHIO| QB | AHZR2| kQ 1,159 2 2 e A 18 227 05 66 51.2 ﬁéw 20 23 17 33|\ 1000 [ [ |
/ A082270 |RHHA U | KS 5136 1 0[St | 08 -128 -88 -263 329 743 ‘\vv\,‘_w 35 40 33 53N 594 e e .
1 A053080 |QIutE|3 713 KQ 1,449 1 T e | 09 55 00 -242 731 24815 “w\\ww 0 12 09 18| [T 397
A300120 |2t2mE 2mTEY0f Ks 1,112 1 2 M| 07 60 67 428 683 ﬁ;"‘"\m 21 29 19 397 oo ML
New A950130 | M| AHIO| 2 Hzue| KS 5,502 0 1 M}\M\}'\ 106 -134 13 53 7__".“ /\4 901.0 éﬁ’”\”"t\“ 08 23 07 36 4\\-“_ 15.9 I
A068760 |MEZ|2K|YF |Hza kQ | 26606 3 1] 26 202 80 a3 | il 67 Bzl 78 11 78 177 [T 952 kme sl msia
A009290 |ZHEX|Qf Azaal KS 3439 3 T e 05300 33 7| gl o— 87 121 W o5 06 05 07| %\ 999 [l o ~
A140410 |OIX|2 [ RN Ks 4,479 2 2 | o2s e s 7o | (el S| 284 ﬁéﬁi“’”\_ﬂ 14 208 73 44| oes il il
A005500 | AFXIX||of Azae KQ 3433 3 1 3 WWlieope| 04 12 14 61| gl " 48 584 %W 313 13 s s mml
New A102460  |O| 48| F Hza kQ | 4032| 6 4 2 0 (M| 42 188 76 70| gl S| 109 s 17 24 e a3 eos i oy L Ol
A019550 |SBIQIH|AEHE |23 KS 2228 6 4 2 0 (Mo | 04 74 214 a2 ol YT\ 313 ﬁﬁM 1720 17 250 N 387 [ e el
New A256840  |BHH| M| Hzma Ks 5305 6 3 2 T e | 266 296 95 7os| gl -] 59 et 26 235 24 028 (N, 993 _ il wilem
New A241770 |0 7}2 = KS 1162 | 6 1 3 2 -vf-‘w -13 -123  -04 -186 23 -46.7 "M"A\lf" 08 08 07 10 —J\ 100.0 I
New A284740  |RRBA|A SEE AT | KS 6339 5 3 2 0 [ |00 103 38 279 132 215 A‘“‘*\«.’—. 09 13 09 18| " 9te ol el
A199800 |EHI Hzae kQ | 4649 3 2 0 T[] 28 159 33 347 M 59 145 55 34|\ 968 |
A299660 |M2|E Ay ks | 1878 3 [ 1 1 T | 58 184 05 607 mef 63 85 49 230 W 59 [y | |
A131370 |YMEE 2zZEYO ks 2365 | 2 2 0 0 || 21 126 76 -a43| pilllle T | 161 445 ‘J\.\ﬂ\ 27 43 26 70| 316 _ N . ol

X2 WISEfn, DIHOIAISH 2| AXIME

SAEEGER): B Z2est s 7Y | 3



224 Exp ey - V4
MIRAE ASSET

Olejol st s

Compliance Notice

- GAE = A= E MBKOfA AME XSt AO| GlEH T
= A2e ROl Bt A0|L ZHIGI0] OfE2|AE0| 9|70 FafotA BIEEIASS 2RI
= ZAEMAIRE GA] EIMZPIEZE ME[E 4 Ql= Afe W Y222 H2 A0|L, SAPE FHO|Lr ATES EFY & YEZ FXIAL Apo| TEH
tofl = HEHOIL FXAZ10H CHSt ZIE Z2FS StAI7| BHELICE MEtA 2 ZARAXEE OES FR0| 2 140 SHFEAL Z0f Dot BX MUK
KHTHLEZ SALO| A= FAS| 512 §lO| 7T =M X HHES  GELITt

2 4 QBLILL 2 TARARIRY

o ZURIRZ AIRE 4 9

SAHEER): B Zeret &

Lt

=
=

7|

[og ]
=]

| 4



