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Quant Playbook 725 — &|2| I|Z(Cherry Picking)

1) ME=Z QIS H7IY JSM E2F 20| HEHE 7HsE0] =5 oiE =28 WS/t =2 Hit RatioS 71551 2L2MH FQT FRI01Y 2|H|H o9
S T71019 7|CH S0 2o ErSok= METt KOSPI CHH| =2 S 7|15

2) 012 M S5P7} Q2izh= 227| ARAIE S0t 0jo) RAX| HISl0) AL CIS DIZIsHH $ISE 210/0], (%S FA02 0[2] 470 7|t
= A4 22 H|2) TjZIsH0F Bt et

[ETL T

3) hEF & 251 2127] H0|o L £0]0) FHR| A5 2 A9 30% 522 AF2d i
[78 1R DHEZ 5 25\ 227| S0/ U 202 ZH A9 30% 5=
= X% ¢ Hy| A =XM%
- S - A};E;_'“ 25 227| S0 F3x| 2541 27| &0/} 3| #%%:E;%a |
7/3L 7IE(4) ZHE(%) 7/3% 1= ZHE(%)
71 A011200 HMM 244,984 3,712 21.3 3,464 4.9 6.1
71 A012450  3IS10f0{ZAHO|A 386,410 7,187 5.6 3,593 4.1 3.7
71 A251270 4Ot 53,377 636 4.7 590 10.9 0.2
71 A010620  HD3CHO|ZE 73,254 802 45 602 35 -13.6
71 A086790  SILIZEXIF 249,133 14,182 35 10,713 3.7 15
7n A006800  O|2HOAZH 122,903 3,041 2.9 2,349 2.3 0.5
71 A128940  StO|tE 37,600 576 2.6 384 1.9 2.6
7n A329180 HD¥IHEZY 349,766 4,580 25 3,077 11.3 -8.3
71 A138930 BNKS8XIE 41,899 3,003 2.3 2,399 5.2 5.6
71n A005940 NHEXISH 66,114 2,529 2.0 1,869 2.4 2.0
Al mol A105560 KBZg 445,929 21,985 2.0 16,079 2.2 -
n A055550 | AIBHX|F 315,851 19,687 1.9 14,310 2.1 3.7
Al THO A207940  AgHIO|RZEA 743,057 4,272 1.7 3,455 2.8 -
Al mo A071050  $H=Z8X|F 76,846 3,673 0.6 3,013 3.4 -
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WSS 1M X
1,955 773
1,933 -2,177
1,075 -1,309
810 455
709 -1,506
WEY 1MEH
-1,332 4,586
-759  -5,388
-356 -606
-288 1,251
-252 -2,189

+ A/519 45
WSS MR
516 2,755
478 1,269
462 977
410 1,163
338 857
WES  1IMEN
-6,647 20,462
-5,045| -13,579
-1,840 2,896
-1,777 3,016
-1,592 -3,969

1W 5
1,537
1,026

931
920

810

W 55
-6,377
-5,974
-2,351
-1,927
-1,472

A= FnGuide, RUAEISH 2|MRIHIE,

=i &/519 g5

M 55
-332
2,374
1,210
1,690
-2,217

M=
-8,994
13,822
-9,356

797
-835

RLIHA 200 35

3M X
-1,170
8,069
-1,748
-47
-2,400
3M x|
2,591
-4,427
3,173
1,836
1,111

3M X
5,560
738
-2,164
-1,029
4,930
3M X
-33,379
-11,407
14,872
-6,941
7,067

3M =X
-3,912
9,748
-1,096
527
-10,598
3M 5
-8,816
-28,058
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8,348
2,298
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25 xlsx

712 F2 =0 M6 ¥ (SHol:219), %)
ZE=2 AC o= A= A7IEH 1W 55 =0l = =0 2
A195870  sHACIofA BEE A /| 4,803 91 0.38
A120110 IAE0IH 3lst 12,673 150 0.24
A009830  BHElEEM 35t 60,936 632 0.22
A001430  AIOMHIAEIK|Z Hy 11,153 123 0.22
A010950 S-0il He 70,027 116 0.17
A237690 O AEIE wot/Hi0| 2 17,372 99 0.12
A257720  Al2|=E snE 34,195 196 0.11
A081660 OAEESA Me/o= 23,317 118 0.11
A001450  BiCHaHAL 201 23 24,362 126 0.10
A139130 M2 EX|F 23 21,847 107 0.10

QI F7t 04 /519 RS (SH91:019), %)
z=3c z= oz Al7kE W S 2044 o2 2044 Y=
A052690 SHM7|& b 36,385 766 0.39
A010950  S-Oil ¥ 70,027 235 0.35
A139480  O|OIE AlH/QE 25,968 337 0.27
A042670 HDS ol Z=2l3a0] 1A 25,403 283 0.23
A103140 =4 HEZS 33,209 412 0.23
A161890  st==0} snE 23,487 203 0.18
A007660 O|z=H EfAIA MA/EE 36,081 293 0.16
A032350 RO se/2x 13,415 88 0.13
A257720  Al2|=E snE 34,195 229 0.13
A192820 TAATA SIEE 30,076 192 0.12

712 + Q|01 FZt 04 A/512 S (SHol:219), %)
=5 Jc == 4= A7IEH W &5 20l thg =0 2
A010950 S-0il e 70,027 351 0.5
A001430  AIOMHIAEIK|ZE Hy 11,153 163 0.3
A009830 StelEEM it 60,936 776 0.3
A042670 HD&CHel=2l3a0] 1A 25,403 324 0.3
A161890  sH==n} snE 23,487 284 03
A139480 O|0IE 20/ 25,968 306 0.2
A195870  sHMCIA BhE A /| 4,803 59 0.2
A257720  Al2|=E snE 34,195 425 0.2
A237690 O AEIR Hot/Hl0| 2 17,372 158 0.2
A052690  BHH7IE 7| 36,385 375 0.2

7|2 + QIFQ1 FZH S04 HE A9 (EHo1:219), %)

z23c z2 oz A7kzo W M =5 3M &5

A207940 AMMHIO|RZEA HI2f/dlo|2 718,146 138.6 -1,763 -2,793
A009830  BHEIZEM 315t 60,936 776.0 -805 -6
A068270 MEB|2 HoH/Ho| 2 375,677 548.9 -348 -8,039
A066570 LGH X} MR/ EE 124,700 38.3 -761 -2,719
A051600 SHHKPS M7 26,055 41.2 -660 -825
A004370 A SA=E 24,604 133.5 -518 -493
A018260 AMoAC|IA SW/SI 127,673 51.6 -330 278
A010950 S-Qil He 70,027 351.2 -7 -599
A039490 7IS=H =3 55,846 4238 -314 -12
A000100 S5t HI2f/dlo|2 85,246 166.5 -165 -29
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FZ2H ZAMMA Comment

+ 251 917 227, 3%7| I0/0| RHR= S| Kis. NH2 24 227
[a]

A
T O [ yum
* K| 67H2HY 71F Sli2(+1.4%) X 2FE(+0.8%) PE0| 22t A 2i27| 0| FHX| g%or B; Jg$|o1| ¢3a|g

SA| HA 7L 27] Yol HMMA F0] SA| A Yol & SHE F0|
102 4 @Y pout o121 . . 80 (=2) (%) 200
SAIMAOP
100 1 6o | ——Yov 52E®)
98 L 100
96 1 40 A
94 A Lo
20
92 |
(2024.12.14=100pt)
924/12 '25/1 '25/2 '25/3 '25/4 '25/5  '25/6 0 -100
"15Y "16Y '17Y "18Y "19Y '20Y '21Y '22Y '23Y '24Y '25Y
7t FA0| FHX| 1W ZHE M/51 HZE FY0|Y FHX| 1W ZHE 4/519 (Er91:0121, %)
A9 HE  OPFHX| IWZHE WRAUSE W FHX| 0|
(%) =1W OP =¥x| =Y & (%) o -
4 - vx2 soi(E) 10 1 w2 23,073 1.4 -1.6 —_
2 EEE 22,835 0.8 0.0 -
2 1 S 3 2 21,439 0.8 -24 _—*
4 o277 4,681 0.7 0.6 P
Al mmm . 1, _
o o e o 5  HEZS 14,539 0.2 05 ——
5 | L _5 512 es OP FHX| 1W ZHE W £E 5W FHX| 0]
1 Hg 7,619 -3.1 14.8 —_—
-4 L -10 - - _ .
TR T moE R OO 2 = 33.454 29 03 o
B % 0 5 %ﬂ Ly R g ®oRO 3 | 2xHEX| 12,085 -2.5 -2.0 e
of =T 2 o 4 AKX 1,039 -18 -14 —_—
5  Mxy/s= 49,940 -1.1 -1.4 —_—
287] 3Y0| FHX| 1W ZHE M/519 227| A0 F=HX| 1W ZHE H/61% (EH91: 49, %)
AfQ) UE  IWEY IMEY  3MEH  BW R0 0|
% 1W OP £Hx| Y8 % - "
(%) . <RES<E (%) . ae P T ey y
41 o7 $US(S r4
2 EHEE 5,569 1.0 0.0 -
2 2 3 a3 3,871 0.9 -2.4 —_—
° ¢ 4 =¥ 86,254 0.3 -1.4 —
0 - = = ~ 0 -
- 5  HEHZ% 3,878 0.3 0.5 —_
P . ¢ o ol |2 st U= IWES IMEX  3MEX  BW i 0|
65 ’ 1 2XIH K| 891 -12.6 -2.0 —
-4 L -4 syst _ _ —
Mowm oRo® & T W T & & 2 33 5,372 6.5 0.3 .
R o@ o R or oW 3 KFsAL 58805 ~ -32  -04  t——
= H o = o 4 HIY/RE 12,208 -2.0 14 T
ol
? 5 HIEH/ZH] | 156,289 -1.6 1.1 "
A&: FnGuide, RAEISH 2IMXME  F: FLIHA 200 B35 7|E =
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StoIxIAE(E[QAHE. 0|C|of /Al E 633
LGHIAXIEREM 2™ X| 16,975
HMM ol 2 18,362
TIPS PA| olz2717| 1,943
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1A 773
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2% 1,861
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Al/8= 849
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© 10
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° 0
O °
-10
-20
R 3 moom W A W W oW %
x W = T <4 ™ =T ™M W = S
o il ) =3 < all i} 9 E I
= H F T ool R H 4 K
E] EEJ g ol E ™ S §(J)
= X
] - R
[a
T
(S22, %)
WZHE ES3E 35 2 WZHE "WHAUE
6.1 A001120 LXQIEILHAM'ED YA -241 0.6
3.4 2 A018880 BHRAIAH RSAEE -2.3 4.1
25 3 A004000 @ ROIMUs}st S5t -2.7 2.1
24 4 A247540 HBZZ2H|Y 2RI | -3.2 -2.3
2.4 5 A051910 LGElEH et -4.9 1.1
21 6 A009240 i FabXor | -5.5 -41
1.8 7 A096770 SKO| o] M <k -5.9 17.3
1.8 8 A036930 FHARILIOf- | B /EH] -6.1 -57
1.3 9 A003670 EAAFMA 2K K| -8.2 -1.5
1.3 10 A034730 | SK XIZES|A} -8.4 49
(%)15
© 10
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. ]
° -5
-10
-15
-20
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E} o 3 o o o N H = "
s 3 I = all © w5 o HE
= =) K RO - | O] oF ™
Bl =il fu = - <|
<0 LI EéJ H
Kk a
(Er9l:oted, %)
WZHE =3 = 2 WZHE "WHAYE
13.4 A003670 EATAFMA 2RI K| -17.9 -15
4.5 2 A034730 SK XIF=E|Ab -16.2 4.9
4.3 3 A240810 dIPs S Al /ZH] -15.1 -1.3
3.4 4 A011070 LGO| =& HI/RE -9.5 0.6
2.8 5 A267270 HDE YA 7|H| 1A -8.3 14.0
2.2 6 A051910 LGEI&t 315t -8.2 1.1
2.1 7 A004000 @ RoyUs|ist stet -7.4 2.1
2.0 8 A145720 HElZ o|z27|7| -6.4 -0.6
1.3 9 A036930 FHARILOIE | B /EH] -6.4 -57
1.0 10 A009240  3HM AR -5.0 -4.1



ZHE{ Status .xlsx

Z2H/MTD HE| 4018

)
7.8
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-2 4 -0.7 I

4 -35
_6 J
S= a4y 74zl el HH ok /gl % LS LIEST =L
AMxFmE Mt =0| HZE AT Top 10 (EH91: %)
He oz 5= = MIFVIE 2201 y&
Ratio(%) 22 J(%) ac S I]|-|§ ggo&l -f._\-0|2l ﬁo'l ¢g!§
64.2 1.3
A064350 B = 8.3 8.9 9.0 26.1 -0.1
(2020.01.31=100pt)
I E -
350 - a0 A352820 5to|E 8.4 7.2 9.3 24.8 6.0
200 4 A298040 EMZZY 7.2 8.1 8.7 24.0 1.9
»50 A012450  8ta}ofl0f 2AH 0| A 9.9 8.6 5.2 23.7 -3.7
A145020 EH 8.3 7.2 7.9 23.4 -2.6
200 -
A010120 LS ELECTRIC 7.7 7.4 8.2 23.2 -77
150 -
A278470 oflo|m| 9.7 8.9 4.1 227 -4.9
100 1 =2u il L 450
AlTi A TH(S) A207940 AHMHIO|QZEIA 8.6 6.3 7.4 22.3 5.2
50 - 100
AN N N N N N A214150 SAlA 9.5 8.0 46 22.1 -0.3
(=) o — ~— N QY] [s2] [e2] < < wn Yo}
N & & 8 & &4 & & & N« «
A068270 MEZ|2 8.9 8.4 45 21.9 7.8
7kX| HE] gt =0 7kX| A30{ Top 10 () %)
it 23 z= - M7= A0 7l =7t
Ratio(%) = #2IB(%) = = AZ0|  2o0=
= PER PBR PSR =& Ta=E
62.7 1.0
A011170 =OiFoIZ 10.0 9.9 9.6 29.5 15.6
(2020.01.31=100pt)
350 - 00 A000370 | Btall 8 9.9 9.7 9.8 29.4 -0.1
300 1 L 200 A088350  HsiAiD 9.8 9.8 9.9 29.4 -0.1
250 - L 180 A036460 3HRZIIAZA} 9.7 9.5 9.8 29.1 9.7
200 L 160 A001450  BCH3HAS 9.9 8.5 9.8 28.1 2.4
[ 140 A001120 | LXQIE{LHA{ 93 8.9 99 281 0.1
150 - 120
A139480 O|OIE 8.1 9.8 9.9 27.8 9.5
100 - S2u| il L g0
YY) A002350  4lMELO|O] 9.5 9.6 8.6 27.7 3.7
50 - o o 1o
T X T ok A023530 =Oj4™ 8.3 10.0 9.2 27.5 3.7
o o — -~ N N [s2) [s2] < < Te) o)
8 8§ 0 o 8 8 &4 8§ & Q8 9 o
A139130 IMBEXIE 8.7 9.5 9.1 27.2 5.9
{2 FnGuide, ROIERSH 2IMXIMIE] Xj=: FGuide, QOIERST 2IAXIMIE]
Z1) QLIHA 200 B2 7|F, HE| TAES €7t 2|24
72)6/30U 7IF, MIE7|EE ATO0] 819 0~10
v
> MR/ e = 7|E}

FUELSH 2| M X|HE]
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ZHE{ Status .xlsx

DHIE HE dat 30| DHE AT0{ Top 10 (Er91: %)
Mg 7IE AT
Ratio(%) /%) = 1™ 3M 6M 12M ATQ U=
50.7 0.9
A034020 Ak E|E] 9.9 10.0 9.9 98 396 -56
(2020.01.31=100pt)
300 - 200 A006800 OIEHoiMZH 9.3 9.8 9.7 97 384 1.0
180 A064350 SiCi=E 9.1 9.4 100 100 384 -24
250
160 A103140  ZAt 10.0 9.6 9.6 92 383 -124
200 _
140 A298040 EMZ=ZY 9.7 9.5 9.4 95  38.1 5.9
150 120 A032350 o mhahet 9.7 9.7 9.5 89 378 1.4
100 A000880 | 3t3} 8.0 9.9 9.9 99 376 -2.1
100
YK A278470 oflo]m|t 9.0 9.6 9.8 9.0 373 -1.2
50 T T T T T T T T T T ~ 80
S g NN 3 g S g 3 S A272210 BHSIA|AH 8.4 9.2 9.6 97 368 -7.9
N & N ddd Q8§ A
A079550 LIGHIAS 8.2 9.7 9.5 95 368 -5.1
CIZ 0 ME 4t 0| == A30{ Top 10 (491: %)
ME7|= A7
m | = 22 — s eal] 4z =
Ratio(%) 22 &(%) Ic - M 3M 6M 12M AT0 fRIE
47.8 0.3
A066970  WoHoj| = 100 10.0  10.0 9.9 398 107
(2020.01.31=100pt)
190 - GEnH . 180 A105630 SHHIAY 9.5 9.1 9.7 96 378 109
E _
170 1 1 L 140 A009420  #heHio|2ta} 9.6 9.6 9.9 79 369 7.7
150 - L 130 A090460 H[0fl0|X| 8.0 9.5 9.8 9.7 369 4.2
130 120 A005070 TADAIAKY 7.2 9.8 9.9 100 367 147
110 1 r 110 A204320 HLBHZ 8.9 9.8 9.5 8.4  36.6 6.7
90 1 100 A006400  AHAMSDI 75 9.3 9.7 98  36.3 8.9
70 LI OH| L g
g 3H(2) A011170 Z2dAojZ 8.7 9.5 8.2 9.6 36.0 15.6
50 - 10
T X TR A020150 | RO|0|L X|HE] 8.3 9.0 8.7 99 358 5.4
o o ~— ~— (V] (V] [e2] [s2] < < wn Te)
N N NN dda 8N A
A018880  SHRA|AH 7.4 9.7 9.6 89 355 7.7
Xt2: FnGuide, SOEISH 2| MX|MIE]
1) QLIHA 200 B2 7|E, HE TAZS 97+ 2|21l
72)6/302 7|F, M7 |1Z=E AT0| 9] 0~10
v
> AR/ e = 7|E}
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ZHE{ Status .xlsx

JHQ! &0~ TE] Mt 0| 42l &0 AF0{ Top 10 (49): %)
z= . M7= 230 7HQ! B>,
.01.31= Hit 3/} c &= A A0|=
(2020.01.31=100pt) Ratio) | SIB(%) — IM 60D 120D 5w AEOL FUE
230 1 537 06 7”°~'_ﬁ”"¢ r 160 A090460 E|0}lO] ] 99 99 100 100 397 4.2
210 A ZHE L -
190 150 A105630 SHMIAIQ 97 97 98 99 390 10.9
170 - 140 A005070  BAZAAK 98 94 99 98 38.8 147
L 130
150 - A066970  HOHO| = 95 95 99 98 385 10.7
L 120
130 - o A006400 A SDI 9.1 96 98 99 38.4 8.9
110 1 100 A011070 LGO|=E 93 94 96 95 37.8 5.6
90 - I
ERST A181710 NHN 100 96 89 85 36.9 -1.9
70 1 aryyae) [ 90
50 80 A097950  CJMI LS 74 98 97 97 36.5 7.9
5SS 8555535585 A204320 HLEIE 9.9 9.9 9.7 7.1 36.5 6.7
(V] N N N (V] N N N N (V] N N
: S A004370 sl 9.7 92 87 87 36.2 3.0
7|8 &0 WE] Mdut 30| 718 =0~ A30{ Top 10 (4912 %)
z= . NR7IE 239 7 =7t
(2020.01.31=100pt) Hit =1} ac == A Fa{e] =]
Rati(lz(%) 4‘—:!(%) — ™ 3M 6M 12w 230 =
190 - 712 #=04 140 orolxloi
537 02 ey A122870 | 20| K| Ef 93 97 98 99 38.7 -6.1
170 1 - 130 A001430 MO AEIX|ZE 9.9 9.8 9.3 9.7 38.6 0.6
150 1 L 120 A032350 =o|THw 95 99 97 94 38.4 1.4
130 1 ‘1o A071050 BH=EZ8KXIF 9.1 9.5 9.5 9.6 37.6 -1.8
110 A A004170  ALAIH 80 99 98 98 37.5 1.4
90 - 100 A039130  5HLIEO] 99 94 88 89 36.9 15
70 - ZAD| ofd - 90 A042670 HDEC{oI=a} 92 89 94 92 36.6 -3.6
A ML)
50 ey A375500 DLO|HM 87 96 85 90 35.8 -6.2
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