[ xixarE]

ZRH / Quant Strategist
jaeun.jo@daishin.com

0]l / Strategist
kyoungmin.lee@daishin.com

dMX|/0l HE

ZAl Mt 201 2A

H X2=?

BEITA| 2 Xtz IMSH
2IMA| &% BE, TE2E Mg
OHE2|AES| A AlEof CHE!
Dot M2ZEs Fobd Xtz Lot

OHE Olrofl et 24t Al 2R,

glolsfior 2 HiolEEE MY
ol g ULt

DAISHIN RESEARCH | 2024.07.25

FLZMMA HY: 7ot 37t BXISkE =2 ZAM|

- X[t B ZF=7HKOSPI M| 1270 Mal 20(2) ZAMIMAL 0.4% ASE HHE R,
SAREM, 714, 28 MEIE Jets Aol RERIE| HE/A=
OllX], HZ0| J&t=s =4

—_ = L=

- &S0l 71A, SA/AEM S +27t Tzt ARl thHet 0| x|,
£5l, 7l ZYHES HE2E 22E AMYM d¥ok= 7IHol thet Xt
= &S
FEEIE|, O|UX] S2 oke 2HUE XI&. X T AlFO|
10| 712t 2 Q0102 X2 7| £51 22, M A 235

o= =
Syxoz &g

- ClAZE20|(85%): LXMIDIZS| SAX MUnt gt 3|5 7[cHZ0|
HEE AL T 77| 22 35, ©E 714 45, OLED AE o
XMoo XISt 7joz mct

I_

- 7IA B1%): 7IAl MEl= LSTIMOIAOf, HDEIHUHE
MzEzto|xz METH SEH 2917| XL o 717), TEE
Crefet 2otollM =2 717t 7| Zdz=st HEM| 7|k

- HALXEEXH (2.0%): SK, tah S 7 |FS2l At A & X 7iM 7(ch,
HEAL _JIC_A-I = RHF A AT SR} AMMAS 7401 OfjL4X|, AXH, HAF XA
Aot 20M0IM MY 2HEH RE

1.4%): NG 28HM, 0| & TRI7R| Mdh 2= |7t SRzt
2 Y. HDE=ZM5A(1.1%)0] ek 242l

—

tH&E(24.07.17~24.07.24)

Zh SHF7E ZFO| AU F=2 1217HEPS = Fo zmr
37 ol4). 7670(62.8%) =2 SHFIIH HEHOH 4570(37.2%) B=2
5Fak KOSPI MAMZ= 13 2 2HZTTH0.36% Alsf

- 717(4.2%), 2¥(2.3%)., 25(0.7%) MEIS] 4SE0| FEAHT
0.3%), EIAS201(-0.2%), FE2IE(-0.2%) ME= 5tef =8 =
- SEF7IHSEO| 7MY & ‘6—3— 7|7 ME{2] HDRCHUY
71H24(17.7%), 20|2(11.6%) S. SEFIt 58t Z0| 7
B(—13.5%), MZSIO[EIA(-9.9%), OCIZTA(-8.2%) &

©27.8 26.9

nl 9]
ol f
T X

sto|U A

LGOIHA X[ &

FOA 02
SO A&

SK
SKO[ -t 0]

XtZ: FnGuide, CHAZ ™ Research Center




= AOI= O] EXIX
HE TUE W EHF

- YBHRE UUB(+355%) LA S5l ANHIOISRIAG4 1% 22| ANUES YFT SS5H0] 525 AmTt BAL
MER|2(+229%)= A 7|TI2S BIEO=R o101, 7[2t Anj5te 2|

= 1010, BHEHES(+ 5%)= OFRHAIZI(+2.2%)0] ZA| Fi=. BHE, AAK+O.8%) LIOHIA] SHSIOIOIZATIOIA(+4,0%) A1 OF2t

= B EZK-2.4%) LHOJM POSCOBEIA(-2.45%)= 2X1EIX| HEIOR Ok, /0|0, 23H(~2.0%), HIE SRH—1.6%) A

TUE M9U/5191 57 HE

(%) B 5O E A2I/5H9 5 UE
2.6
1.5
o L .
0.8 0.5 0.5
0 } } | } } } } . } . } - } -—<
_2 - l
— -1.4 -1.3
—2.4 -2.0 1.6
— 4 L
_ — — " _
[ Iy 3 m = Y %0 ujo " [
| ol T oE ~ Rl ol =3 H 1Ho
Iy - - rl
N0 g K — oHr ol K
~ — iy = -
ol < 4 RU
L 2 =
uH] < o
KO
o
Xtz : FnGuide, CHAIES ™ Research Center
OH=H AOIE = o=k Ao|=
KOSPI, 25 $2l& 30| KOSPI, 95 YTD &
(%) -30 -10
J1A
KOSPI 2,759 -0.6 -30 -02 31 1.7 50 3.9
=4
Of|LAX| 3,552] -0.8 -48 -7 -0.1 -38 —25.9) -14.5
=9
35t 4,952) -1.0 —65 -11.0 -132 -10.7 —443] -26.7 -
HIE S 3,905 -1.6 6.3 -39 04 5.7 —11.4 -0.5 =
=
E=F) 2,369) —2.4 -54 -6.2 —128 -130 —420 -28.9
&AL T2
FaS Rt 1,237 0.1 3.4 65 40 85 =7.0| -1.5
Zoas
71A 3,645) 0.5 1.4 48 211 629 45.1 52.9
sEaE
ESal 3634 -0.3 23 15,6 216 51.2 225 39.1 =3
X
AR 1,579 0.8 -02 46 53 262 27.4 17.0 e
s
oA - - - . —
2% 1,436) 0.1 34 31 75 35 40 5.7 EYTN
RHEx} 9,954} -1.3 2.8 —7.4 -1.2 25.1 188 12.3 P
5 AEE QT
YE AR 4,215] 1.5 0.0 1.9 66 99 11.0) 4.0 KOSP! . 3.9
SE Y — . - _ - — = C
S YK 1,704 0.5 1.5 41 70 6.9 2.7 8.5 TSI 80 W oas
0t us 524 -1.0 26 -82 -130 -149 —23.9) -18.9 clA=g0| P
ATHRE) 1,672) 0.5 —2.7 -49 -96 -126 —212) -17.3 | —0.1 I
TihAH|KY 5595 0.4 34 12 139 227 239 14.9 sla.= 05 I
Az 8450 2.6 12 122 82 81 18.1 -0.1 HY HE -5 |
2y 1791 -2.0 00 56 126 289 476 27.9 ez -57 I
el 1,229) -0.2 2.4 81 76 259 410 22.5 22 A -85
28 7.407 -0.6 -0.7 27 13.4 403 429 29.7 ol L /145
ATEY 0] 5622 0.3 -1.9 -06 -56 -16.2 -9.9| -18.3 Lo (881173
ITSL=90 995| -0.3 -71 06 76 7.7 -57 35 AZE96hes
HE 11253 —1.4 -56 -08 66 188 285 13.2 o|c|of, 2589
IT74& 2,074 -1.0 -43 7.3 —126 -8.1 —42.8| —22.6 ITHE.6
CIAZ0]| 787 -0.1 -7 40 163 2.1 ~11.8 1.1 A/ 7 vTD
SAMHIA 208 -0.2 19 19 55 82 16.4 5.9 o o
FEE 750] 0.0 -05 6.7 6.6 17.2 125 14.8

Z=: Top 5, Bottom 5
A2 : FnGuide, CHAIEH Research Center



HEITA S5
MIE{'H WR0]0|M Update

KOSPI 1084 868 9.46 098 090 0.93 9.35 10.77
KOSDAQ 2363 1584 18,54 234 209 2.20 10.09 13.68
ollLx] 1225  6.44 8.02 056 052 0.54 465 8.42
AXH 1813 1108 13.22 069 066 0.68 3.86 6.10
A 1183 983 10.52 0.9  0.89 0.91 8.32 9.08
PN 13.94 1085 11.96 1.03  0.95 0.98 7.49 8.96
M| A RIS SE 10.91 9.73 10.19 1.23 1.16 1.19 11.21 11.93
25 6.32 638 5.90 069 064 0.60 11.71 9.46
47| e AH|xH 5.91 5.61 5.73 069  0.62 0.65 12.20 11.67
XISAIPEZ 472 464 4.67 0.62 0.56 0.59 13.90 12,75
LHTAH| xRt 12.45 10.18 11.02 1.34 1.21 1.26 11.24 12.46
SHAEY NS 12.31 1096 11.62 1.02 1.00 1.02 8.48 9.56
A0H(RS) 10.04 807 8.80 040  0.39 0.39 4.06 4.89
WFAH|A 781  17.30 18.57 0.91 0.71 0.72 12.23 418
TAH|Y 1058 951 9.93 100 093 0.96 9.34 972
AZE|2AZEA 524  4.09 451 079 067 0.72 16.19 17.72
AlZ 22 Bl 10.68 963 10.04 1.00 094 0.96 9.27 9.62
Zizgaz| 4869 3275 37.99 339 3.10 3.22 7.15 9.78
AZ B2 R QFMH| A 2330 17.42 19.47 285 243 2.60 15.93 17.64
Xetats g st 5399 35.58 4156 344 3.7 3.28 6.35 9.01
=8 5.81 5.48 5.61 052 048 0.50 9.12 9.13
28 569  5.31 5.46 048  0.45 0.46 8.62 8.73
ey 592 557 5.71 068  0.63 0.65 11.77 11.74
CHzstE 28 737 743 7.40 054 052 0.53 7.47 712
=23 587 569 5.76 053  0.49 0.51 9.13 8.94
BEA 10.04  6.68 7.76 044  0.41 0.42 5.23 6.38
) 1420 993 11.36 158  1.39 1.46 11.56 14.90
AT EQ|0{AH|A 18.62  15.49 16.48 149 135 1.39 8.31 9.02
7| &5I=Q 0 4 EH| 15.21 1115 12.56 1.51 1.35 1.41 10.38 12.75
gt R Qb A A 1214 877 9.91 1.51 1.32 1.39 12.98 16.11
Tt M7 S 3463 1885 23.31 214 193 2.01 6.38 10.76
ClAZz0] —-23.18  21.10 157.12 1.01 0.98 1.00 —-4.54 473
FIFLIAIO|[MAH]|A 1691 1436 15.32 118 1.11 1.14 7.23 7.99
7 |SAMH|IA 853 812 8.28 067 064 0.65 7.98 8.07
0| QAEHIQIHE 2219 17.65 19.3 146 1.36 1.4 6.83 7.95
SalEl 513 362 413 0.41 0.37 0.38 8.21 10.71

K& Quantiwise, CHAIER Research Center



ME{E 2}7{ CHY| AR WRO0|M &

12702 Ml P/E 3t WA CiH| BiA +F(Z-Score) 12702 M3 P/B 17 W7 CiH| B $=F(Z-Score)

17 1HE SJHE 6/l® 1 29 5

AT .
s 7 -16 25 -18 -7 0 > 0 5 oSS L3S o B
of| A x| 01

515} )

CEREYS

A 14 14 13

AN . ) }

ALK R ey e

SR 050 | .8
SYE YT AT ) ) ) ] 13 06 = 1.2
S XM A ) ) ] . )

C]AZao| Y . 5 . 5 091 16 O 2
SAMHA 4017 17 11 13 41

__RE2E| —0.6 0.4 1.0 0.0 0.2 0.2 0.0 0.1 0.1 04 -05 0.6

K& Quantiwise, CHAIEH Research Center

ME(S T4 ch] SXH AE HUMA 27

oA "W cie| A $&FE(Z-Score 2708 M8 #=0]2] A "W+ chH] x| $+F(Z-Score
214 5 17 1iE 37HE 6713 114 2 5

statZ oz o7 . _ T '
S AKAMEA

ClAZaol 00 07 45 46 12

SAIAHA 2E o 1 09 01 0

Selg|g|

K& Quantiwise, CHAIER Research Center




C|AZ3 0]

T K X R mw oW K O® ® w5 ¥ ofr [I}E T G T ow w < W RN R O

N Lok R R W om0 oW KoE B OH o oo ¥ % H W T TR I oW
- - ° % 3
3 : “ 4 R oo X
<0 =3 o} - B

o 2d He

X2 FnGuide,

T2 2022 A

CHAIS T Research Center

7t HA0l) ZMMA 15t Zo

600

400

200

—200

—400

o=

37 Q0[S HMAA S

198.356.9

97.1
68.752.239.232.324.220.920.9 16.0

40 1.1 0.8

-0.4-2.0-5.
0 58—669

~140-5147-370 0
R OT R R OB OB Y oW oW S & 4% T o B0 BT O oW oK OROKRK KD
RO MmN ool N oW K O Kw o7 oo F® oo @m H OH G+ m ox oWowm T YW
R e RO HU Wl w4 = @ = moT oo K 5 g m

. N L X W
= ~ <] H] g0 o = o o Pd| ‘-R | (o]

2 o 4 e = o =

> 2d 29,

t2: FnCuide,

BES 2022 NS

CHAIS Research Center



79.0 286 19.7 191 17.9 11.9 9.8 8.2

— 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 !
-2.8 —3.3 -34 -40 -45 —-45 -51 -54 —151 -211
-500 *
zl g K r U o yj K ! ar Rl &l [iO N0 N E[ ! <| M N0
o5 oW o ow oz v 9w T << o ® W W ¥ » ® o ™ ¥ ¥
ll Hu ar x H _fti' =3 < o o Rl o o oy X0 Ea o o g
K m oll i <| ol O < g Bl or 3 (&) of H (52 Bl 1o
) T T W O Qo n) o =
= ) ) 9 %
0 o o
el s T
o X
T w
728 B3 SH2 20128 A8
Xt : FnGuide, CHAIS Research Center
Z7h HY0[2] ZAHIMA 5L 2 Mslel B2
(&=18) =77 0|9 MM A B2
500 r
373.9
400 340.8
300 -
200 -
L 54.9 .
100 53.1 27.8 26.9
0
-11.3-12.8 —922 0 _ —
100 27.9-29.2
—-200 - _143'3—161.2—1 4
5 K« aroo ™ T W a Q T O U <l @ K~ @ = £
&J ar w o ol u+ o ® 5 H ,°f = 0o = = | = zl
5 = = @ @ = 0 o7 g o ol e i [y kS i
2 = = e = <0 H| Bl o 1o Bl H o
x T T 5l o G
B! = o X
2 g 5
I
2 HE ZE2 e0lds A8
t=: FnCuide, CH{I1E2 Research Center



ol
=

oix] 12718 M3 Aol

KOSPI 1271&

¥0've
L0've
0l€c
JAVR
¥0°€c
L0€c
0l¢cc

Ol LA X

L0°¢c

1 ¥0've
1 10°ve
10L€c
1 ,0°€e
1 ¥0°€e
1 l0€e
1 0l¢e

A

10°¢c

1 ¥0've
1 10ve
1 0l€e

10°€c
1 ¥0€e
1 10°€e
1 0l¢ce

L0°¢e

K& Quantiwise, CHAIEH Research Center

A Sedold

M

HIZ/=xH 12708 &

=
S

HIE, S

(=#)
1.58
1.38
1.18
0.98
0.78
0.58
0.38
0.18

¥0'v¢
L0ve
0lec
10°€c
¥0°€c
l0€e
0l¢ce
10°¢c

¥0've
L0ve
0l€c
PAVR
¥0°€c
l0€c
0l¢ce

/0°¢e

¥0've
L0've
0l€c
PAVR
¥0°€c
l0€e
0l¢ce

10'¢e

X}2: Quantiwise, LHAISH Research Center

ol
=

3 o]

2

AL/ XEEZH 1274

Al
(=]

M

71Al 12748

1 v0've

1 l0ve

1 0lL€e

VAR

v0°€c
1 l0€e

1 0l¢ce

L0'¢cc

<l

24
22
20
18
16
14

v0've
L0ve
0L€c
VAR
70°€c
l0€c
0l¢cc

L0'¢cc

714

70've
L0ve
0l'€c
L0°€C
70°€c
l0€e
0lce

L0°¢c

AtZ: Quantiwise, LHAIS? Research Center



SIHE/CIR 12708 M

13

X=Xt 1274

¥0've
L0've
0l€c
JAVR
¥0°€c
l0€e
0l¢ce
10°¢c

¥0've
L0've
0L€c
JAVR
¥0°€c
l0'ec
0l¢ce
L0°¢c

¥0've
L0've
0l€c
L0°€C
¥0'€c
L0€c
0l¢ce
L0°¢c

K& Quantiwise, CHAIEH Research Center

ol
=

& 3ol

2

201//S 127

ol
=

13 0]

2

ojclof/u 1274

/2N 12703 M8 SHolY

=

20 (RE)

1 ¥0've
1 l0ve
1 0lL€e
120°€c
1 ¥0°€e
1 10°€e
1 0l¢e

A

=B K AH]

0.6
0.5

0.4

10°¢c

¥0'v¢
L0"ve
0l'€e
PAVR
¥0°€c
l0ee
0l¢c
10°¢e

¥0'v¢
L0've
0l€e
JAVR
¥0°€c
l0€e
0l¢ce
10°¢c

X}2: Quantiwise, LHAISH Research Center

offl
=

=
1o'

ol

FAH|XH 12708 M3 SHol

il
=

1 ¥0've
1 l0've
1 0l€e
1 .0°€e
1 ¥0€e
1 10°€e
1 0l¢ce

L0°¢e

¥0've
L0ve
0lL'€c
PAVR
¥0°€c
l0€c
0l¢c
10°¢e

¥0've
L0've
0l'ec
YAV
¥0°€c
l0"€e
0l¢cc

10°¢e

AtZ: Quantiwise, LHAIS? Research Center



ol
=

AmEgof 1274% M8 Ho]

- |
or
wl 7
HI
< 1
@
S @ © 2 2 2 o a9
—~0 M~ © I T MO N — O
ol 4
H

|
Ho o o o o o o
Me 6 < o od « o
|
Ko
]
Y © @ © < o 9
D S o0 N o N 6 B o0 B o0

¥0've
L0've
0L€c
JAVR
¥0°€c
l0'ee
0l¢ce
10°¢c

¥0've
L0've
0l€c
10°€¢
¥0°€c
l0'ee
0lce
10°¢c

¥0've
L0've
0l€c
L0°€C
¥0°€c
L0€e
0l¢ce
L0°¢e

A& Quantiwise, CHAIEH Research Center

ol
=

7K 12708 A8 il

ol
=

FE2I0] 12718 M8 Felolel HHex| 12708 M3 HHo|

)

T2+

S A

ITH=210

¥0've
L0ve
0lee
JAVR
¥0°€c
l0ee
0l¢ce
10°¢c

0'v¢
L0've
0l€c
10°€c
¥0°€c
l0ee
0l¢ce

10'¢e

¥0've
L0ve
0l€c
10°€C
¥0°€c
l0€e
0l¢ce
10'¢e

X} Quantiwise, LHAIS Research Center

[E] 1270 M

=l

wll
oF

ol
=

0] 12713 Ml Felol

CIAE

ny 1
I
il 4
OF
|
S 29 9 o9 o 9o
o o b ©o W o W o
K{— — T~ — «
— [ I
© © 0 0
<+ < < <
I}
B
Al
N
o
O w o w o w o
Ko — - o o o -~
— [

v0've
L0ve
0L€c
L0°€c
¥0°€c
l0ec
0lce
L0°¢c

v0've
L0ve
0L€c
VAR
70°€c
l0€c
0l¢cc
L0'¢cc

A5 Research Center

K= Quantiwise, CH



ac 7lei o ] St EREsT SEPH et maige)
H3IE(1 )
A67260 HD Bcf ! 7170 365,500 440,909 226 206
A042000 S| 24 Lmegof 33950 40,000 177 178
A183300 EHiE] B A 74,300 128333 116 727
A51970 me|ma|0f M 47,000 52,333 108 113
003230 MopAlE SNV 679,000 696,667 89 26
018290 HolE| s oz @i 37,250 47,500 80 275
A049TT0 2R POV 42,200 56,333 78 335
A105560 KBE& 23 84,600 107,556 76 27.1
A241710 EPSRIEEI simE oj 27 88,800 93,167 75 49
AO00990 DB 310[El B A 52,400 50,333 66 132
A239890 miotlofo|x/El = cjazao| 14,620 26,750 33 830
095340 IsC b A 52,700 102,667 35 9458
A161390 ?fao ORAEIEZ g 42250 65.357 40 54.7
A122870 QOIXIIEEIRIBIE DjCio B 35,000 52,500 47 50.0
A86940 2ol Hl0/E Amegof 25,750 41,250 48 60.2
A145720 BIEIS Azl 97,300 155,875 62 60.2
A121600 Lpe ALATH st} 93500 171,250 66 832
A010060 oclEgA sfat 76,200 117.125 g2 537
A148150 HZstolela T st=lo] 8470 13667 99 61.4
A098460 e T st=gof 12030 17.167 135 427

JlEd: 2024 FH 07 & 24 Y
Xt FnGuide, CHAIB Research Center

10



[Compliance Notice]

TEFAIUTE 42021855 A0 et 2 IR ARITX|of 25 ARI0| Q1o GAIR| SEFAREAAE XIZAHEY Hl = X0l 2245104 KA O [SHAI7
UELICEL GA= S =0l HSE S50t ABSAL] 2APt oM FAle] S8FARMAE 2 K= Zhgnt 2Hsi0] 2/ et 220U ZHIS K| i1 2019
oS HetohA| BiHaiUELICE (EEAt 04, ZA2)

2 AlzEs SXXIEL SR 7t = HEMEE SHo= HiRZeh= XZLCH & K=o +5F WE2 YAResearch Center & FHX|IZM QA7 & 4
ACH Yoot 2HER2 HEHSIK| YELICE = XIRE 0[ESIA s B2 & A=t H2iet X2 ZISZYR2 K| WHOZ SiA|7| HIZLCt,

11



