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[Truston Factor Model]

Clofst TEISOl 70| OfF FIS DIXEA T GOl B2 i MIE FUH/SAY fol0jxo|
£2 500N HE e £ F7|HOR ARLRA0| 52 3671 HEES 27

ZF7 23 Q0| =Beta, x Factor; + == + Beta, x Factor,+ Alpha

oryF0|D BB ZEZ2|Q 28 Jhs

Truston Factor Model 2] &2
:Beta Of CHSH 7|21 B2

- Beta: £59| Zt 2210 ti$t L& (Factor Exposure)
- Factor: Zf Q919| £9l& 7|0 & (Factor Return)
- Alpha: E=9| E44(0) AMEMY, BEHED], 3F2 3)

Value, Momentum, Earning Revision, Growth, Quality, Dividend, Money Flow §2& Factor &

[Factor Ho]] [Factor?t H|E =3] [ME|= FE [ Passive
FEE7Q] HEEDQ]
TEITER ... /{50
ﬁl Overweight
z27 10%

;E Underweight

7ta| S 01 HiE BEIE

-10%

X gAY ME 28 ZEAA
EEN L L ELErE
AHe| 522 olElist o|S v e = HTH T
o Risk-Factor 8M : Truston FactorModel2z || '™ .

- AFEHE 2|43 WEE 2LESH SAHEF 2

0p2 = EZ2] 2 (100%)
+OHE| AE FEZ7|Q
(OW 10% / UW 10%)

A7HEY 230 014 B2
- SROY

M 7N 2 S B
- BMZZER

KOSPI200 2=

X H|wZ|4= 1 KOSPI200 A|4=

O £AtLIErS| |

k1 for riE

St FA|7| HIELICH)

ES2 o
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4 50| et o] A= CFE ALt £AER HY 2
(www.kofia.or.kr), THONSAF L

OiE|” YE XEZEP|Q @ Truston Factor Model2

o|8at0] Q1A M T EZR| 20| 2 10%E

Over/Under-weight= 714

v Z714015 40| =2 Risk-Factors
Aolaty] F7IHo= AIFLTH| 52 3~67Y
HHEo| =2

v ZHoiE ZEED | T 30~5007 | E=2c=2 74

HE2NE S0l 35823 EHE

ZiA Bt HEHS Sof HE = o2

2|A3 HA

-
\ M
= EZlHAM = I ZEZE2 = Tracking Error 42
ESTE AT A= 4SS 28510 BM 2HE
AT Z3st= SHAZ =S 285 Al « Ty jorme a3 oL

= AEL0|PA B

X 100%

T

=
& UFHLCE HE Al HlEZA|RE=

SHEAAA (www.trustonasset.com) | QIE{LIZL|0]A]|
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