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me 7 27}
ISHARES EDGE MSCI USA MSCI USA Momentum
BlackRock F.A
MOMENTUM FACTOR ETF USD Gross TR Index
Fidelity
R Fidelity U.S. Momentum
Fidelity Momentum Factor ETF Management&
(Momentum) Factor Index
Research
POWERSHARES S&P Emerging | S&P Momentum Emerging
Invesco
Markets Momentum ETF Plus LargeMidCap Index
VANGUARD S&P 500 S&P 500 Growth Total
Vanguard
GROWTH ETF Return Index
SPDR S&P 400 MID CAP S&P MidCap 400 Growth | State Street Global
MEF (Growth)
GROWTH ETF Index Advisors
SPDR S&P 600 SMALL CAP S&P Small Cap 600 State Street Global
GROWTH ETF Growth Index Advisors
ISHARES Edge MSCI USA MSCI USA Enhanced
BlackRock F.A
Value Factor ETF Value Index
CRSP US Large Cap Value
VANGUARD VALUE ETF Vanguard
TR Index
7tX|(Value)
VANGUARD MID-CAP VALUE CRSP US Mid Cap Value
Vanguard o=
ETF TR Index
SPDR S&P 600 SMALL CAP S&P Small Cap 600 State Street Global
VALUE ETF Growth Index Advisors
SPDR S&P Global Dividend S&P Global Dividend State Street Global
+2 E(Yield)
ETF Aristocrats Index Advisors
X7t (Size- ISHARES MSCI EAFE SMALL- MSCI EAFE Small Cap
BlackRock F.A
Small) CAP Index
Fidelity
Fidelity U.S. Quality
Fidelity Quality Factor ETF Management&
Factor Index
Research
MSCI USA Sector Neutral
ISHARES EDGE MSCI USA
2 2| E|(Quality) Quality Custom Gross TR BlackRock F.A
QUALITY FACTOR ETF
USD Index
SPDR MSCI EMERGING MSCI Emerging Markets
State Street
MARKETS STRATEGICFACTORS (EM) Factor Mix A-Series
Global Advisors
ETF Index
ISHARES EDGE MSCI MIN VOL MSCI EAFE Minimum
H 5 (Volatility) BlackRock F.A
EAFE ETF Volatility (USD) Index
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1.

H 3 & HEEA7| e M U 28MH Sof B AE
HEEE
Of FXtAE Sl WEMEE FA DAY QR ZAL0| 2ot MEO| 2ot 7|HLA 7| 5 FALEO| 23t 24
7|20 et AHEERen, & MEME Cioh A ZAE R W A2 Chadt ZE L
7| 2t A LA R Al A
X 271( 2019.02.23 - 2020.02.22 ) S| AH LA HEal=
A 17]( 2018.02.23 - 2019.02.22 ) DAL AL =
7l QU EHE
[EHe : 3]
H 27| H 17
i =
(2020.02.22) (2019.02.22)
28Xt 1,509,463,495 1,821,072,923
SH 1,455,645,064 1,758,580,069
ol &= 0 0
2t/ dExtet 0 0
oz A oXla 53,818,431 62,492,854
7|t &Rt 0 0
7| EFRFAH 53,224,447 0
KLt A 1,562,687,942 1,821,072,923
2 &M 0 0
7| EERY 1,860,757 2,005,597
FHEA 1,860,757 2,005,597
e 1,192,366,201 1,636,912,046
FoAxH2 -110,502,099 -4,967,010
o|9Add= 478,963,083 187,122,290
A2EA 1,560,827,185 1,819,067,326
[T &, %]
ST YA LM
" 2 H 27 H 17
(2019.02.23 - 2020.02.22 ) (2018.02.23 - 2019.02.22 )
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2859 271,970,383 222,183,806
O|At==< 69,389 8,773
H & =< 0 26,588,689
O O /5 7FXE 2 (& 271,900,994 195,586,344
7|Et==< 0 0
= &H|& 9,051,695 8,160,061
ZEBA B 9,051,695 8,160,061
ojof == 0 0
7|EtH| & 273,249 252,330
g71=01Y 262,645,439 213,771,415
ojoh2| & 0.00 0.00

L}, CHXICH =&

He

[EHl:

1

H| 2 7]( 2020.02.22 )

Xl 171(2019.02.22 )

= OH
a =

=1 OH
=] =

53,818,431

53,818,431

1,455,645,064

3. 49352

1,454,124,941
4. 7|EtR 75 A 1,520,123

TS EF

62,492,854

62,492,854

1,758,580,069

1,757,815,787

764,282
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111,233,430

53,223,980

1,860,130

627

1,192,366,201

53,223,980

1,562,687,475

1,860,757

1,860,757

478,962,616

1,821,072,923

2,005,597

2,005,597
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1,636,912,046
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ClE7tg 8ol 13,622.07 ¥
HI|: 11,26147 &

HE7|: 000 &)

0 2 s A 1,560,826,718 1,819,067,326

2xe x2IFA 1,562,687,475 1,821,072,923

10

[EHI:

]

Xl 2 7]( 2019.02.23-2020.02.22 ) Xl 17]( 2018.02.23-2019.02.22 )

a =1
=1 e =] o

. EXp0l 69,389 52,700,604
9o 69,389 8,773

ol 52,691,831

. Djofxtelat & 7pxtel 318,265,452 223,017,833
1. X235 Hojoj Xt
2. X2 S HOfOH /B 7Rt

3. S 0H0H/E 7HRH
=l

H7tRte 136,657,132 26,588,689
5. 2etA e/ EIHKH 38,585,211 166,889,517
6. g W= X #ojol/ B 7Y

=

7. 7|Ef AR A 143,023,109 29,539,627

. OHORXp&2t HI7EAEE 46,364,458 27,431,489
1. X 25HOojojAp

2. 2SS H0HO/ B 7kKp &
b

|
5. 2

w
El
0=

SO0/ B 7R

>
pa
H

o[

HEIRE

Z=o

&g

riot

SIEPep oIS 473,218 212,751

pd
=

o
i)
1%
0x
o

= SULCHE A 2 0f O A=

~
e

8. 7|EfAHe &4 45,891,240 27,218,738
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2 8 H g8 9,324,944 8,412,391
1. REFSE 7,639,007 6,806,336
2. W2 844,444 843,496
3. R 568,244 510,229
4. BEXR 2SR
5. UCHRFARHAH|E
6. 7|EHH| & 273,249 252,330
SI=0lY (e YY) 262,645,439 239,874,557
Fteheo|d(EE I EE4Y) 2.361209566 1.570132425
2. gicH MY 9l sof s
[CHe Azt 2]
S|AH 7|2t B
7|Zt%= Ztm 7|2t Xt
Ay =Hojf
7|2t
It Zt =t =t
= = =4 =
(BEXIX| 2 (BEXHX| 2=) (BEXX|2F) (BRI 25
2019.02.23 - 2020.02.22 2 17 0 1 0 6 1 15
2018.02.23 - 2019.02.22 0 0 2 17 0 1 2 17
(Z=1) 2019.02.23 - 2020.02.22 O| QL H{0f| 2|3t XHEX} Zf4= 7 2H - 1,058,809%}/14,554,373 ¢
7l. 3REHEE
S2HADIEHEFEMPS HAH OIS 2)[FA-MZIHEA [TH 2z}, Al
I P
7|1Zt= Ztm 7|k Xt
Y |
7|zt
Zt= Zt Zh= t
= = =N =%
(EXIX|25) (EXX|25) (EXX2) (EXX25)
2019.02.23 - 2020.02.22 0 0 0 0 0 0 0 0
2018.02.23 - 2019.02.22 0 0 0 1 0 1 0 0
S 2HADLEH|EIEMPS HAK O E2))[FA-M T H]C [CH A Z}, Al
S|AH 7|2t B
7|Ztx Ztn 7|zt Et;
EETE )] =Hojf
7|2t
=t Zt =t kS B
= = =4 =
(BEXIX| 2 (BEXHX| 2=) (BEXX| 25 (BEXHX|2)
2019.02.23 - 2020.02.22 0 0 0 1 0 0 0 1
2018.02.23 - 2019.02.22 0 0 0 0 0 0 0 0

(1) 2019.02.23 - 2020.02.22 O|}Z2HH0f| 2|t XY EFEXt ===/ W : 62,211%}/847,550
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oHE

oY EAERH
BI}H S

[= I —=nl

BE R

Oc S Yo =
m>|E}

[ 2020.02.22 XY / Tt . AR, %]
=2 TIFAH A E XA
%§+t§ (=) |'ooE ey = |' |_|'7||:H§ o
oo EStE X} F2S4 9l o= 7| Ef KtAtS ol
= 4 X2 oz =3 S8 e HEALH TIE
FSE
0 0 0 14 0 0 0 0 0 0 1 15
KRW
(0.00) (0.00) (0.00)| (92.20) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (7.80) (96.00)
0 0 0 0 0 0 0 0 0 1 0 1
usD
(0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00)| (100.00) (0.00) (4.00)
. 0 0 0 14 0 0 0 0 0 1 1 15
(0.00) (0.00) (0.00)| (88.88) (0.00) (0.00) (0.00) (0.00) (0.00) (3.60) (7.52) (100.00)
EF () He HSEXZ|F XS THH| H|S5S LIEF LICE
(F2) 0|2 : F=H0FBM(CD) ¥ O3S LELICH
(F3) FUTHE S EZ2 THESE2 Ao [HE I SHF 2l AN S Lo, TUHIFEAE HoH2 U/ THldZE
Tadgol 7|t
(F4) BAUEHES TS E2 7o e &9 S UM, YIS HI7IA(B=AAFIH0| A= B2 F=AAdaHE
Zaeh2 TU/e THMEE s 7| dgLct
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oHsS
o EMNER
B A
[= ==y
BEE A4
ot EYd =
m7|El
[ 2020.02.22 XY / EHR : AR %]
=3 IFAH AL EHXFA
%ﬁf% =) I'ooE = |' E._|'7|EH§
XISHE H = AL 7|Et RHAbZS oH
__I_I._E_ = Al % o Hg,_,_xf = = T o= ALE 540:"% (liroay |
=4 i o3 =2 LY f2l HEAHAE 7B
!
0 0 0 0 0 0 0 0 0 0 0 0
KRW
(0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00)| (100.00) (0.00)
0 0 0 32 0 0 0 0 0 2 0 33
usD
(0.00) (0.00) (0.00)] (95.25) (0.00) (0.00) (0.00) (0.00) (0.00) (4.75) (0.00) (100.00)
o 0 0 0 32 0 0 0 0 0 2 0 33
(0.00) (0.00) (0.00)] (94.90) (0.00) (0.00) (0.00) (0.00) (0.00) (4.73) (0.37) (100.00)
E N () We ULEA7|F RS fH| HSS LEF- LI CH
(F2) & : Y= HOFBM(CD) X OS2 LEHCL
(F3) YLD AE2 THAF0| 7efo] M2 AESTAHIL SAUS Yo, YLITHEAE HItA2 I/ mHyEE
Tdegof JxpgL .
(F4) ZQUMMES THHEL 7o ME &S YoM, YTEYE HIIW(F=ZAAFU0| U= B2 EAAZAS
Zaeh2 SU/Q oHEAEE A= 7| T gL ot
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