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1. Regime Compass (KR)
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1. Regime Compass

(US)
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1. Factor Screening
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1. Factor Screening
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2. Algorithmic Style Classification (KR)
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Sy
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2. Algorithmic Style Classification (US)

US Market Style Classification

« g% - LogReg: Growth, SVM : Growth, RF: Growth, Ensemble: Growth, Decistion Tree : Growth, AdaBoost : Growth

Russell 1000 Value

Top Constituents: Berkshire Hathaway, Johnson & Johnson, Exxon Mobil, JP Morgan,

Chevron, Pfizer, BofA, Meta Platforms, Walmart, CISCO Systems etc.

Russell 1000 Growth
Top Constituents : Apple, Microsoft, Amazon, Alphabet, United Health Group, Visa,
NVIDIA, Broadcom etc.

¥ 13. Russell 1000 Value H|= ¥ 14. Russell 1000 Value £&

(%) (%) ®ISHARES RUSSELL 1000 VALUE E
sEzlE| M. 5.39 0
S2S4 Il 4.42
o|2&% | 0.27 -1
AKX Hl 4.22
IT NN 8.18 -2 | -155
Atoix| NN 10.98
Hziziz| I 16.00 -3 —2.35
25 I 20.40
of x| | 7.60 ~4 3.36
Seav|x I 752

L ® 15. Russell 1000 Growth H|Z ¥ 16. Russell 1000 Growth £ &

(%) Leiale | 0.04 (%) ®ISHARES RUSSELL 1000 GROWTH
am = .
REM ] 127 16
Ead 13.52
oj&%F | 0.15 14 1219
2x 1 1.18 10 .
IT I 44.10 9.46
Adx M 7.56 10
ZAzze| M 10.91 8
2 M 6.26 5.23

offL4x] I 1.20
AdHz M 5.48

6
4 1.87I
2
, .

Z7|4u|x [ 593 493 —5.02 Z7|aH[x I 14.03
SAlAb|A I 9.09 -6 SA4AMH|A 1l 7.81
0 5 10 15 20 25 1= 174 3oHE eohE 1274E 0 15 30 45 60 1= 17hd 3oHE evHE 1270
2t& : Bloomberg, AFSH 2|M2|HIE] Zt2 @ Bloomberg, AFSH 2|MZ|AIE] 2t& : Bloomberg, £1GS# 2|AM2|4IE] 2t& : Bloomberg, 41FSH 2|M|4IE]
EH17.2N2SER S5 E7IAE KR EE18. NS ER S E/ AR US
Category LogR SvC DT ENS RF ADAB Category LogR SVC DT ENS RF ADAB

f1 0.583 0.630 0.651 0.746 0.757 0.667

precision 0.546 0.527 0.562 0.708 0.721 0.659

recall 0.626 0.780 0.772 0.789 0.797 0.675

accuracy 0.542 0.529 0.575 0.725 0.738 0.654

roc_auc 0.566 0.559 0.603 0.780 0.793 0.700

f1 0.750 0.754 0.722 0.853 0.852 0.787

precision 0.645 0.622 0.663 0.821 0.807 0.756

recall 0.896 0.958 0.792 0.889 0.903 0.819

accuracy 0.642 0.625 0.633 0.817 0.812 0.733

roc_auc 0.676 0.637 0.634 0.865 0.869 0.790
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3. Earnings Coordinates

=24 0|2} 53 (2023.05.16 ~ 2023.06.01)
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3. Earnings Coordinates

S&P 500 EXZE
« SEMI & SEMI EQP - NVIDIA CORP(GPUAAN 1 2W, 1M A CHH| EPS 2 BH3LE +56.0%, +59.6%
* RETAILING - ADVANCE AUTO PARTS INC(At&2f O ZE{0} 25 S&): 2W, 1M CHH| EPS Y 312 -6.0%, -6.7%
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3. Earnings Coordinates
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