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23 M2 (HZ) A2 20} 0|7 20| o7 |8 2 SME Sat
KOPSI 200 KOSDAQ 150 KOSPI 200
. AT et (21 Aoy — YA — ol 329 AN7b | 71RAMMTE| e SUE  [HIoIAA
400 600 AAT|200 2606 1172.70 1125.51 55.70 473 4719
FAT|200 2609 1189.95 1125.51 53.00 447 6444
300 450 FAT|2002612 1244.00 112551 103.50 9.07| 118.49
AAT|2002703 1251.05 112551 104.20 9.09] 125.54
200 300 AAT|200 2706 1260.15 112551 105.15 910 134.64
BAT2002712 1282.05 112551 106.85 9.09] 156.54
10 150 BAT|200 2812 1322.60 112551 110.30 910 197.09
206/02/23 26/03/23 26/04/23 26/02;247 o 26/03/24 26/04/24
MINI KOSPI SN KOSDAQ 150
(@ Aen — A CYAY — 2 oleh) —O A YY — Y =¥ I o I 3a8 Mo~
300 150 AAEN502606 1815 1773.46 52.30 286, 4154
- . BAEN502609 1831.1 1773.46 44.50 2437 5764
FALH502612 1906.5 1773461 10350 574 133.04
200 o BAE502703 1918.8 177346 104.30 5751 14534
o ‘ AAEN502706 1935.5 177346 10510 574 162.04
. AAL502712 1972.8 1773.46 106.70 5.72; 199.34
100 ‘ AAEN502812 2043.4 1773467 109.90 568 269.94
50 30
. M‘l"I‘HIllfu1“Ilu,n“n__“_...
26/02/24 26/03/24 26/04/24 Z6/OZ/24 26/03/24 26/04/24
HNEZA 48 A SEE
A0HA 5
@ o TS T e = kil zsy | AN wmo | e | o Mo
4| 71,137 71,137 4,500 —lzenege —eRUEEeI T eETTeE ANz 299,500 292,000 | 3,208,733 | 4,661,394 500
o=l 51,742 53,218 3000 SKStO|SIA A | 1,940,000 1,817,000 702,309 | 1,321,319 -6000
7|2A 8,876 7,395 LGC|AZ2| A 14,740 12,810 318,245 156,039 0
ZANS 232835 608a35| 0 oA ez 28,350 28100 | 266,417 | 250,633 50
=] 3802.21 658.72 0 BRAlAY A 4,835 4,440 | 260,549 181,822 5
o8 24.04 21.81 LGzt iz 235,000 191,100 | 185,607 66,085 500
B3 215.83 84.22 1500 ANETYAZ 28,650 28,400 162,896 378,184 0
E = 6.88 17.71 -3,000 7lor 167,900 154,500 149,361 114,407 -700
o712 499.16 528.60 4500 oj2HolAE Az 66,500 64,800 134,441 415,531 -200
He! 10,518 10,524 26/02/24 26/03/24 26/04/24 SFAHIER| HZ 8,950 7,950 126,673 53,033 30
Q|Z0l-7|2 54t A|7'3 E&fZ (Z-score 7|, 202) =
092%  gTume oy e sumazsoozs  |NEHY
wzt el=elz 713z Relanis  7|E R4S Alag » FoUE FH5Ht
0521 -0.94 1.10 I (1,475.6) I 14811 O3H Ha S | KOSPI 200 HS0A 2IRQIT 7|THo| YU ADj4T} O[4Il LS ZR[BILITE
052202 0.2 01 W(1947) B 5235 ozy  m gig | HESUIPON 208 B il ””’”““‘H:"L‘W Sore) 8 7|EO AL TS BEIBLI,
05219¢ 1.0 (1.2) BU577.6 | -5405 o3 =2 ojAadelE | Z-scoreZt
05%18Y 0.1 (0.1) B (332.6) I 366.6 [oF -] 2N L EEY-E) _
osa15el i3 o | — 864 oz HA 55— ol 41w gS 2 éﬁ "2?;”;:3 E?ﬁi" % B9 O QUER| LIS $2IQILICE 2t YAHS T A A 20 99t #28H|CH(look-ahead bias H|7H).
0sg14g .3 10 B (7049 MENI3I87  OBY  mass-soasge | [ 7iloBasdmoineos
o513 [ 26)| 20 | (2,632.2) WIN2026.3 4O ool Batys TiE o4
05212 0.4 0.3 2642 B an [oF- gg  |PAILRR
0511 0.9) 1.2 B (9138) I1169.7 ok getg | yat St
05208% (1.2) 1.4 19(1,096.9) MI1316.7 03y A (@ S
05207¢ (1.6) 1.8 I (1,361.8) M1473.9 4 ClHHA ool Hitvs 713 H30l4 4 ZstrieHA
052062 _— (2,705.6) 21502 §OEA ool BAys IR ATOS | A Erae 2
05904 (0.4) 5230 | -550.8 o+ YAEE—B0|A1EYUS [OFY
04230 1.0 (0.4) MB82.6 |  -535.1 o+t YA 52— 50| A1E US
042929 20 I (1,153.2) 11417 4 CHHA ool aAtvsTIEYI0l: [ AR 2O
04228% (1.5) 1.0 I (491.5) B 3286 ATHIEE chustol — 270l He
04227 (0.0) 0.1 WNI3663 [ -347.1 e BASE-SOIMIEYUS || ) 15e ue syt sE0t Mo 235 ojojAIE7 ofaLiC
048249 (0.5) 04 W 330 | -9.5 o+t 2N S |+ DIZHIFY (O HIOINA -S4 2Bt | WAt SoISH 2.
049423Y 0.1 0.1 4373 | =271 ok LES gg | WY UEF7ITOI0R 37| I "BA ] 2B,
048229 (1.6) 1.6 I (595.1) W 8124 # CIHAA ool 3atvs 7|2 3004
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