OftH Z= Al 2H 7 29 (2026-07-06) SKSH HE/ALHHE RS
ATl F2H-2.95%E 7ISUSOlE HIR2] FHO| 23| Avte|H Y5FS5H| 20| 75.6%7IA| 215, 2guft

LIEPLFIA] A% LHEL SRS Q3|2] 3| 4M

=

-3

- 03 Al Al S0 7111 oI R 2 22047} Ty, B, §El2|El, REITs 5O RHE 15| MEH HREin 250t
A FEQH B3 @52 & D27/0f FIY
- 7|2 ojoje hant 0|F B AXY B AI4. Fh BEA|eHTIHY, 012 ALEA] o] olof BRES Aol U

2|k of 8| Y
- FL) 232 2320| 1 T of0] Afxt 205G RUTIIN HIF FAS Al% £ BFHOIE A4 o1ABS

RIPHE0|QLOLE QIF91S 4% AlDICH At Tiol LN 24

| Sy —
HEUY YR AY ofHIE. 22| 7HA Q14 ap2t Z|CHE 3| of=le 3¢ Al 2HEF 2| AEF Ol

L AFMA™R = - O =

- KhE

= e TAL
7M5otH, 7|tHE Cha BE 3¢ 2|2 LIEH! & 8H0f M2t ojof & 7Hs7d

2 FAl 2N 5 (B91:0~3) DI BA| 54 5 (2491:0~3)

Momentum

0.83 Momentum
o

Sentiment .
0.73 Sentiment
0.73

Fundamental

Fundamental

Z UM RN 2 3HO|A| R OF FHA Z:URl =N 552 4H[O[X| 2HIE OF T

AtE: SKZH At&: SKEH

e
- O] EIME Al Momentum, Sentiment, Fundamental Al 322 LE=H, 212t 7tA0 ol EXIAL 29Q(7|, AX D}
H2ojlo| ¥ <|O|

- APt =25 ol Yol AIE O & 2X{F 10 QUCH= Lol S HSL 7 HA[= "FOH/LIHO B0t 2|2 o
DOHRI=A], QWA =R]"E BHA|

= Ml l[o|of7t TH| BH R = A2 FAIZHE Q2L 74E/dol &1, T a|o]ofol| Tt | ESt= A2 RO 2 HEF 40|

YiiE o AUS. ol HAME O 72 w2 HHoH| gt =+

- 2 2AMO Lol At M £2F ZEEE|Q9| OALZEY oM BEMOI MO Atz 2 H8Y £ U7|E 7|th

s

SK ‘securities



— L _ —_

- 2 T 12529 UY) HQ Ok M2 ATHE HIAUS T 1 S0lo] U 2 HAM AIA

- 220] ZIZM (9] AHEO| B M) 9loi] UCHH FYMO 2 BH REf0| £ A2H ofehol] YUCH AITHH O 2 B of2o]
Ligte 77k 2 S Mg 4 9US

- 0] 108 MEZ2| Kfo|ot USDKRWE 242} a5

(6]
[
N
M
S
=
Q
N
]
wn
o
o
®
Hu
=]
M
_'|o_+
S
2
o>
i}
2
40
R
i 1
o
El

- AUZe|-Bg T2l FYHOR et BA|Ko|
FHsSIItE, P AFOIM THESH SR TR AIYT WA

DXY CHH| USDKRW 4YCH ZHi 3! &]3 ebM J| &M (THRl: %, W)
~ DXY(2010.01=0)
ol — DXY-USDKRW AZZ|E (2010.01=0) f L1500
—— USDKRW (47 1530.15%) . -_ﬂ
—— I 5 A @ IS M 50U (1507 9W) M:%r-,”‘r I F’r..
o \ ,w \ \ . - 1400
| “"i'j
iy Y
s f
o .‘, ’T‘ L 1300
;1--
L 1200
10 -
L 1100
04--— -
- 1000
1.01 13.01 15.01 17.01 19.01 21.01 23.01 25.01 27.01
A}Z: Yahoo Finance, SKZ#
o] MAFE| AT EQt BHEO| ATHA 2|*| B! 1|2| (ZHQ]: z-score)
4 | — 5Y rolling P01 TZ2| AZ= (A2
ey rolling USDKRW
5 (uElZe|Amy s - g) 12|18
21
o
O 4
_‘| 4
_2 i

2010 2012 2014 2016 2018 2020 2022 2024 2026

X FEMoz w7t {2 ot R, Dizt H2 SEf XA Mol {2

[= R b - O

At&: FRED, ECOS SK3#

e

>
SK ‘securities



Layer : Momentum
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Layer : Fundamental

2 WRojo|d wY

- 20 FAIE9 1271 MY PERZH T PBRS BoxPlot2 2 B (BZ7(2t 2tA 51)
- YYHO 2 YMIFolM = H2t 2|oHot B FE PERO =5t B
20 13 E

—
b

—

S22 WRojo| M vy (S 5
30 7
F6
25 1
¥
F5
20 T —_—
- -4
15 _ o é . 3
: — L2
10 1 . .
% L1
5 1 T T T T T T T T T T
USPER USPBR EUPER EUPER CNPER CNPER JEFER  JPPBR KRPER KRPEBR

Z: @ TRl 21X, @2 2|47 Ei= ACHZE F12M PER2 &%, T12M PBRE 2%
At&: Bloomberg, Quantiwise, SKZH
- Otz Forward(O[2H 1270 HFA) 2t Trailing(2HH 1270 278 A]) o) X|H| THA HIE

- Algo| Of2 o} Rt 27 X| CiH| HOtL} HEtH o 2 B 2

= =

ng
x4y
30
ir
]
5]

- J|CHI7H TSR AT IO Z19] 4004 JHM TIcHol wh2 v}
Skt )o| YD YU AE

25 JtsAda Aol HQ Drawdown (17 CHH|

KOSPI /3% H|& (EHRl:pt, %) S&P500; {1 /T Y H|g (EHl:pt, %)
60
—— KOSPI(pt) - . —— S&P500(pt)
Forward/Trailing Ratio(-2) 200 70004 —— Forward/Trailing Ratio($)
8000 o L 40
Drawdown (%) —— Drawdown($)
| 150 6000 4
- 20
6000 4 5000 4
100
4000~ 70
4000 + 50
3000 4 F-20
a4 O -
2000 | 2000 o
o 1000 1
T T T T T T T T T T T T T T T T T T T T T T T 3 _60
‘04 '06 '08 "0 12 14 M6 18 20 22 24 26 ‘06 08 M0 M2 M4 e 18 20 22 24 26
AtE: Quantiwise, SKEH At&E: Bloomberg, SKZ#

.

>
SK ‘securities



- A L X A LA O} I A+ x = o L OrX|OF H=EE AOIA{ AME =
PUMAE FQ 7|0 CHEF iR | AE MY FFOIH, Al TS CHESHA | = §IR|2 B E 2 FME EAE
- LA [o] =z AKX 2 =] = [CL XXX A 2 A =
offge|AES B FYA| Yilo| glHEte 27| R e YA 7ITHE S 37HE) =Bl Al AHF 70| O|F{A|H, o]
Bl B 427] Al 71 ofo] AR Cha LA O YAEIE FPo| US
- o] XX AF O C = CHAF = RE H A
OS] ZFXZE1E o RAIE DAL232AL, IAHQOALS LHY O = M| lO|2E 0 &4
- o E{O X o= o) u] AFAO H 2 o A
KOSPI 0|2 RHTEH2 F2H+5.61%E 7|50IH 2 o2 7M. L2 ofH 52 27| Tatof| U2} 1273 {Y ofef L7
A HEA| o
CH Z12Ho] R A 2T 7 M Q! st
2 RX CIO|- X2
A2 1 1270 419 Flolo] %A (2915 2)
zam =ast oIz TI=Ref 2= HguswY A
1250.0 0o 60 e . 1004
FU561% FU2.46% 6 08% FU477% 0o FU159% F2t2.05% FU2.3%
00001 H7H10.69% / P 2.28% 801 266 50| BT 6.69% 27 1.19% o~ 27H1.25% 27+2.84%
£7] 66.46% £719.42% ~ £7] 34 |9% %01 £3135.46% 231 4.28% , | 501 £7]10.18% /"" £7]12.98%
oo ©2270.23% &2t 34.43% \&2t 18.72% 2t 94.57% 70 | 2t 29.84% H2H15.06% 00 | 21 46,329
w0 \,J/ ‘0 . ~
; 004
60
ciaEaio| olclof, @& A ] HIE SRS AL RHZRY 2O0H(RF)
" F2t3.07% =1 z2181% 2t6.9% *91 =2185% =710.33% ool F16% F2H1.7%
YT -2.84% ~~ s U7 1.53% 7500 | 22H13.50% / 2 3.36% 25 | #7H117% au s #H157% L 07 A7 4.03%
1 271 -016% 229 B3] -8.94% £71100.83% o | £2117.59% E5ir5e 871 3.02% £7]15.86% //
HIHA8.39% HIt 4.58% l—| s000 FH7t948.22% 291 (715119 20 HIF68.99% HIE224% 854 '."”‘2949%’_/
12 20 — »0
- 2500 _//I‘ 00 u“, 30—~
o 18 15
- 200
smegpey 5o Lkl 28 gl 0o e 1t EN
F20.72% 2 2.55% wo | FU20% ZFU45% Z200.97% 301 F2+0.89% ol TU165%
B | e BEE kan e | B 580 i | C\BEE | BN
= % = .55% = .82% = 1.15% = % =27 -0. = |
so | S2163% 3396.57%/’ 704 &2 4.44% HZF-16.39% \ =01 S tigsn | H2H1,63% 00] T2472.5%
O 300
80 VJ 50 '\,/ 50 \..l 300 sod o~
10.0
e 2 ) SaAHIA T An iy EOET SIS PEERERES spor
Z720-0.21% 5041 F2H236% 200.47% %2t0.61% 1] F2t0.55% F2H1.48% F2H4.06%
5o | ¥ZF0.03% I~ AZH156% 551 /7 048% 651 AZH0.67% 22 043% 22H1.79% 60 | 22H314%
£7114.86% _/ us] E71546% rJ" V271 0.46% 221 31% —~ 0] B71-954% 604 22[1155% (’J £9123.52%
bs ] B7H66.01% F241%65%. A 50 FFOG7% 60 AT 2296 T FZ5.05% Mo~ *H7418.93% S ol EFHIB4%
00 | A " 45 ” o 0 20 \rN
35 50 o8 | H
8 3z 85 8 8 0§ 7 08 3 0z 7 8 305 8 08 B0z 308 205 708 g0z 308
AtZ: Quantiwise, SKZ#
o =
F o] FHX| Huls ot ¢F A 7Y
e min min2 . median L max2 ®  max
PHEH| 6.99% SFARHEAN -12.3% SOOI 2 E 1.5% E&IEA 2.5% CE|ofl20]17.2% RIHESA 20.8%
ITZd 6.08% UHA T 0.6% HIZ2M 1.4% EE/MI 5.0% 4SDI119.8% @ 116.5%
TAL 5.61%

ITSt=RIO1 4.77%
REEIE 4.5%
1%} 4.06%
CIAZE20] 3.07%
of4x] 2.65%
IALE2.46%
Y 2.36%

2171 2.3%

T AP 2.05%
2852.0%
HH1.85%

O|C|of, i1 1.84%
A0(RS)1.7%

FM1.65%
AR AR 1.6%
A2 1.59%
OFYE,0IR, 87 1.48%
2% 0.97%
AHEAE0.89%
AZEZ0 0.72%

s 2HIRH 0.61%

29 2MAMEIA 0.55%
SAUMHIA 0.47%
I, 2A5 0.55%
s 0.21%

EHETRAR -2.1%
SKIEE=119%

& HBlelet =22%
HHHIREA 1.5%
SKoli=Hllo]41-1.2%

oI 17 %
REE|X-10.6%
©to|olaFA 0.7%
& =1207%
a2 =1.7%
SBSE24%
©I0l=0:7%
@H=7H2 0.7%

&G £01%
EQSE|IHTI -5.0%
@M E=0:8%
<BSBAIF02%
@& ZE[9] 0.5%
oA =716%

@l E|ZRHB|=9:7 %
&M= =2.0%

& CYEA=0.1%
E4H0I0%
@ERPINZE -2.5%

AMHA -1.3%
PHRIIATAL-0.3%
DL -0.5%

SNTOHA] 0.6%

POSCOZ921.8%
I -0.2%
DLo|2HM] 0.9%

HMM -1.7%

ad=ixl 0.8%
SCIAIANEEIQIHE -0.7%
FHAT1O0%
HDHEH0.8%
EAFTIEILIME 0.6%
2|ZFEiol @ -5.0%
F&F0.5%

SiLIZ 88X 0.4%
HLZYA 0.6%
AILEY -0.8%
SIO|ETIZ 0.4%
=ZE0.8%

NHEAIS2 -0.1%

@ 3.3%
&®HTIKPS 0.3%
@HEIEA 21%
YA R 2.9%
@SKOIE{HA 1.4%

@HoHHIA—IR|F
AT 21%
GSUE2.0%
«CJUiTHE2 0.8%
@PiY 0.9%

e 7o|2oIE 1. 4%
@lIMAHI1.6%
HDPFRZEHNY 2.0%
GEL/JEIHM 1.4%
SUA2.2%
®I=2011.6%
&1H2Y 0.7%
ENTEE|E 0.9%

& GOILIAIA 1.0%
&2 0.7%
METRD 1.4%
@EKHAF 0.5%
@otd 0.3%

@2l =58XIF 0.56%

2.7%

Ao|AHER 16 2%
@IE2IE2.5%
=PI~ 9.2%

@K 5.0%

EHTHAIY 4.2%

@& SELECTRIC 3.0%
&KCC 6.5%

&lollo] 23.8%
&CHsHY 1.8%
aHERFY 6.0%
@AY 3.5%
*YTTY2.5%

@ EHo0] 3.9%
¢AAEHO|RHILIE 10.0%
SPSAE 22}o| X 2.9%
KB=8 1.1%

HLTHE 1.4%
@I7IR_AIYE5.0%
«CJTRAI910] 1.1%

OB 1.7%

@t

FEXF0.6%

EHRlHR|HE|2|Z=
&€= 6.0%
SKAUIZ14.6%

@ GL|IAE0] 3.2%
SUHTENU77.5%

87.5%

@CHAIE 5.9%
SHPHHM 6.3%
&M 6.8%
HATYET 27.3%
@ dHH 3.8%
«€JCGV8.9%
@izt 42%
&rellTl 4.6%
EIRIA AR 4 1%
&+2Hfo| Ut 14.1%
@H[O[Ol|AFT2||0| 1 6.4%
@ITHR|F 1.6%
@RI2AILH1.7%
&|0°|E 5.5%
@&YAF 1.3%
F504.5%
&«T O0.7%
@EY32[011.7%
€I125H0.7%

o

6 7

AtZ: Quantiwise, SKZH

iy

SK ‘securities



SEL

o= SA Y

320l

— N A . L [m] = A <\ o =
Al X|2(S&P500:, Nasdag, DJIA)= EPS Tl ©F A (GICS Level Il 7|&)= FHOIY HYA| 7|&
- o . oL = o] o) E XA E3 = S R =A
0]=2 S&P500; EPS7t +0.31% & ?|53HH AZD 0| RBIE X|&  £3| DIIAZ} +1.79% E 7|=0HH 71| 3 F2i9
o | X
o2} o] FEafw
- d E: = jicfe]| OEI| HE=O AlA 2 AFLIO AX=O 1 OEl = 2 o]
JE Eﬂlil |:-|I 1TéTO” *HE’H |_1 |=|E|_| 'ITEE|E| HOL EPS oko'EOI 7|'o|' xl't TE= 7|§ -7'<-||_ 'ITEE|E| —-—7f oM'Ilgl' Ol —l
0 L old 7 HIAHS = A
YA Atolofls Y& 12|17t Wyste 25
A| 1L 2| Aol AHo|ol XX = C}Q|-HHO
2219 1270 Jg%'uol—l-rélxl 0| (THPI-R4THS)
S&P500 Nasdag Comp Dow Jones |A Auto/ Comp Banks Cap Goods Comm/Prof Serv
40047 510 e oy = = = = 10000 {
F210.31% F200.63% F261.79% F2H2.74% 50000 F2t0.03% F2H11.51% F24-0.03%
Y2 43% A 1000 | YZ022% S¥ 2500 "I269% 4 4000 { 142 258% AT 055% _~ A7 1156% 47 025%
7110.22% 2718.8% 571 6.79% 471 -5.93% 71 5.09%. 500001 F7111.49% J 9000 |- FH-0:21%._
U 32.34% U 43.73% 2t 16.01% HZh 2915% A3 75% H2516.3% 2t -0.06%
800 800 40000 ]
<4 2000 $000 T~ 40000 8000
Cons Discretionary Cons Dur/ Apparel Cons Sorv Cons Staples Enorgy REITs. Fin Serv
£700.07% 90007 Lot 0309 20000 510 20 20000 £7+-0.02% £700.21% £7+-0.19% £740.18%
80000 | #20.23% ~— LHu-215% 27t 019% 270.69% 500001 ¥2+0.06% f~ 225001 27t-0.26% ,~| 70000 | =2t049%
£7] 4-04% 8000 | 27| -5.79% 18000 { +E710:63%, ;__ £717.56% £7]22.51% £714.96% £0.7%
F7H14.09% &2 -1255% @2 -1.02% 17500 { #2t4.5%, A2} 44.78% 20000 | ©2t14.18% A2 7.9%
70000 |- 2000 - 40000 1 60000
16000 S 17500
60000 15000 30000
Food/Beverage HC Equip/Serv HH/Personal Prod Insurance Marerials Media/Ent Pharma/Bio
Z=2L-0.3% %S’Q‘ ~0.15% 10000 Z2H-0.04% F2F-0.2% 22500 2k -0.55% 80000 Z7t0.07% Z7H-0.55%
3000018526055 450001 &5 54100 271 .6.07% 300007 @i 1359 LH101% . n BU02% | o000 H012%
7| -38.98% 221 6.18% 9000 2 -3-44% 1 H2A215% _ p 200001 #711.919% 70000 B244.24% FEH-096%—
@7k 37.49% 40000 | $284.96% @7k 5, 66% — H2k229% _A2F85% F7H15.0% et 4.33%
20000 i 17500
L.| 35000 8000 25000 60000 50000
RC Mgmt/Dev Semiconductors Software Tech IW Telecom Transport Utilities
F20.04% 180000 1 =2t 054% F2t0.02% F200.01% F200.21% F200.39% F24-0.98%
27 0.05% 27 7.73% 800001 270.18% 600001 H7+0.32% 225001 45 76, 08% A7+ 1:01% 400001 &5 Doz
0004 E718.81% r 115, E71-0.05% £115.89% E7-0.28% 15000 | [E58.0%; £7118.45%
2t 1.83% t87. RZF1.86% HZH40.47% A2k -1.02% T -6.74% A2k 27.36%
| 100000 70000 20000 ~| 30000 {:
4 12500 Rt
5000 t 40000
. 17500
5583 5583 583 5583 5588 583 5583
888 g 888y 888 g g8 8 g g N8R 888y 8N 8R
At&: Bloomberg, SKZ#
27 (o] P S AlSIC| AH= Ol A
FZtolelx 6'*' HYlLS o°|"l'| HO = 7|
e min min2 3 median L] max2 L] max
Cap Goods 11.51% Il -5.7% BA -4.0% RTX 0.0% «GD 5.1% GWW 12.9%
Auto/Comp 2.74% @APTV -0.4% @SLA7.2%
Dow Jones IA 1.79%
Nasdag Comp 0.63%
Semiconductors 0.54% @AMD -0.2% AVGO -0.0% AMAT 0.0% dNTC 1.1% MU 1.8%
Transport 0.39% &JBER -0.0% UPS 0.0% @DFL 0.4% dJAL 3.5% @ UV 6.2%
S&P500 0.31%
Energy 0.21% SVMB -1.0% KMI ~0.6% BKR -0.1% MPC 1.1% &/LO2.9%
Telecom 0.21% &/Z0.1% e MUS 0.7%
Cons Serv 0.2% @NYNN -05% HLT -0.2% @SBUX -0.0% DPZ1.1% @®ASH 1.7%
Fin Serv 0.18% @ARES -1.2% BX -1.0% @BEN 0.1% AMP 1.1% &KR 1.8%
Cons Discretionary 0.07% «VNA -0.2% AMZN -0.0% e OW 0.0% &GPCO0.2%
Media/Ent 0.07% @VBD -9.8% GOOG -0.5% E&CHO 0.0% @A TWO 0.4% &OXA 0.4%
RE Mgmt/Dev 0.04% «BRE 0.5%
Banks 0.03% @&JSB -5.0% RF -0.1% @NC 0.2% @PMO.5% «€FG 2.6%
Software 0.02% AKAM-0/4% TYL-0.4% «RWD 0.1% @LTR 0.5% «DNS 1.2%
Tech HW 0.01% @NVDC -0.1% STX 0.0% @DY 0.1% dNTAP 0.1% @APH 0.2%
Cons Staples ~0.02% &R -0.3% DLTR -0.3% «CASY -0.0% &SYY -0.0%
Comm/Prof Serv -0.03% @ -0.7% LDOS -0.2% RSG -0.0% @/RSK -0.0% @/LTO 0.2%
HH/Personal Prod -0.04% #G-0.1%
HC Equip/Serv ~0.15% @&NC -2.8% COO -1.9% @DXCM-0.5% @BT 0.0% @HCA 0.6%
REITs -0.19% &SS -4.4% PLD -2.3% E&XR 0.0% &/ICI10.9% &PG 1.1%
Insurance —0.2% &RIE -7.5% GL-7.2% @AlIG -0.0% WNTW 0.1% @RV 6.7%
Food/Beverage —0.3% BG -3.1% STZ-2.0% @dHSY -0.1% @MDLZ 0.1% &DP 0.1%
Cons Dur/Apparel —0.52% dNKE -43% dHAS 0.1% @ECK 0.8%
Pharma/Bio ~0.55% dMRK=5:8% BIIB -1.2% @ECH 0.1% «GILD 0.3% dNCY 3.6%
Materials ~0.55% MOS=148% CF -4.4% &/MC -1.0% @DOW 0.5% @ YB2.4%
Utilities ~-0.98% &/ST -0.6% DTE -0.3% ETR -0.0% @&D 0.1%
[°) 2 4 13 8 10 2
At&: Bloomberg, SKE#
i’ ope
SK ‘securities



- FARS 2 27| ol FAL 212H2 Aot O Apih2 O AIHOICE AR 3R U O A8 RE A9 4HE 77
- EPIRARRIE RUAIP|E RHEHO| Y £F AL AISE[H, YTHH O 2 7K EXAIO|AM £ EAIRIZ AQHO|
O|Fota T EXIALZL 7+ B Q| FA|7HE

- 72 £20| SUBILIRHE EXRE T4 Hojo] 2t 20| YT BEAS LRK 4 UL, B 2RI B7| EAIRL)
EX}=a|L} Y%lo| Cl2 7| 2

- 21F012 7k 7| CHA| & 20A 22 2IHESIH T FA| HIF SAS K4, AL} 32+ HEHO| HEHSIE &2
AT T2 TSI} SAO] LIEIL 52 T8I0, 91391 SIS B RO 3421 817 SITHE 7ol 2O A7

EXIX} = 04 24 (TRl z-score (&), Z(2))
— 39l
3 — L 100
et THe!

2 50
z 1"
g Lo @
£ 0- 239! =
g - <H
2 | 50 ¥
g -1- I
o

5 L -100

B I

5 --150

-4

18.01 19.01 20.01 210 2.0 25.01 24.01 25.01 26.01

At2: Quantiwise, SKZH

AAT| EXIX} j0} TS

Zh U 1R
ZHRIOS TR AZS

9| 0lIDH = 99!87

2|5 2lloH =19!8

s

=207

At=: Quantiwise, SKZH

b

>
SK ‘securities



A2 ofC|E Hi2tE 1 =212
- VWAP CHH| 94A 74 2|2| &2 S PGB0l e TIUSH EXAIRIE0| £ 7ol QUEA], &4 2t J=A] IHsd= AR
B o o
- 29 JZHof| QA|ot EAIAL HIFO| #2458, 12|80 SHAE WW7HA| H| WA ofQ Qli= T30 LIEHt= Tt BS
- HitH2 Al A7H0| BEXIALIL RS FQ, 2|2[&0| FA|= 7oA Oz 230 Z2|=0H 717 LA A A =
opafol At pHatl
- CHAR D= A SO0HE T2 | AFZ Q.2 SHAME|T, 9| A M2 afA CHH| JOHETF Al O] 4~ U= o o532 LIEHS
- UZ9| ghiol= ST} ST ol Oj& AN I 19| 37|18, 22 fIX|= AlIS CHE| CHAFEE D O] =7+ #THE2-S o|0|
=oO Il
ClAZZ 0] HF2 CHAIT g Ho| RZEO 2 F 15 At A SO 4= MAo| L
o o
EXIRL FAIE B4 UF (91: 2124, pt, %)
EXFZA| = et e HZh a0l 27| 204 221 VWAP(A) BRI |2~ (B) 12|&=B/A
ESIESEY e 13758.0 36707.0 67222.0 51331.2 53318.6 3.9
204229 =M 193.0 223.4 2100.3 12163.4 10189.4 -16.2
ol 201439 217 163.5 1075.3 5168.0 7741.9 6131.0 -20.8
. ZH=39| SHE o7 -304.6 -235.3 -116.6 3014.7 2919.9 -3.1
2OH=29| zizpe| -359.6 -807.8 -561.1 6558.3 5917.6 -9.8
2OIE19 ITat=siof -715.9 -2182.8 -431.9 591.2 626.4 6.0
PESEY Rl 2960.4 3054.4 22122.7 51331.2 55318.6 3.9
20H2229| zizpe| 777.5 565.3 -55.5 6558.3 5017.6 -9.8
ot 204439 217 749.9 546.6 -1031.3 7741.9 6131.0 -20.8
= 2OH=39| claza|o| 9.2 ~69.0 -143.8 883.9 678.0 253
FOH= 29| SAIAH|A -3.3 -16.9 -266.5 468.7 anz -12.2
20H=19] ADH(S5) -62.2 -206.5 -73.7 1495.2 1505.6 0.7
PV ESE ITSt=2lof 627.3 2847.3 n21.4 591.2 626.4 6.0
20529 ADH(S5) 67.3 199.9 369.1 1495.2 1505.6 07
ool =032 S LI ES 36.3 1.5 -542.5 468.7 411.7 -12.2
- 2OH=39 2zaE| -470.6 —45.4 287.2 6558.3 5917.6 -9.8
SOH= 29 7|7 -924.5 -1227.8 -3104.2 7741.9 6131.0 -20.8
SOHE19) e -17202.2 -40775.7 -90448.8 51331.2 53318.6 3.9
At&: Quantiwise, SKZH
= EH x CIQJ: o
A /Y3 'E AlF CHY| CHRpEE D S %t (Tl %)
HFY AT/ ALS BIE F7HHEOE (%)
-03 -02 -01 0o 01 02 03
i . .
! ClaZd|o| F6
—~ 54 ot o i [=] =
2 |
ar : %
Ko ! ®
x4 ; 0 2TH($5) oH
—_— 1 F 4 I
- o 0 L b Ho
Mo 34 ATDE ! =<
] = S | =
il 2o i [ T‘:IJ
n K
A 24 =
> ofj&] ul o -
® OE|Z|E i i o o2
= [El2lE| o 9 02% e Ko
HRE | o BhiAEl2 3
< ! i
]
b A R 2 A
O T T T T T
18.01 2001 2.0 24 01 26.01

AtE: Quantiwise, SKEH

iy

SK ‘securities



