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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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2. Algorithmic Style Classification (KR)
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2. Algorithmic Style Classification (US)

US Market Style Classification

« 33 - LogReg: Value, SVM : Growth, RF: Value, Ensemble: Growth, Decistion Tree : Value, AdaBoost : Growth

Russell 1000 Value

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

Chevron, Pfizer, BoA, Meta Platforms, Walmart, Thermo Fisher Scientific etc.

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

L3 13. Russell 1000 Value H|E ¥ 14. Russell 1000 Value £+4& 8 15. Russell 1000 Growth H|Z L3 16. Russell 1000 Growth £ &
(%) (%) = ISHARES RUSSELL 1000+ (%), (%) ®=ISHARES RUSSELL 1000 GROWTH
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ZiZtzle| I 16.08 0 ZZe . 12.04 -8
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Z7|AH|x I 6.21 -3 Z7|Ad|x I 15.23 -14
SAlMu|A I 7.99 4 L, oo —2.98 SAMuA Bl 6.72 6 ~13.54
0 5 10 15 20 25 13 17H%’.§ MY erid 1270 0 15 30 45 60 13 g 3ie e 1270
Zt& @ Bloomberg, AYSH 2N 2| 4lIE Zt& : Bloomberg, AMESH 2|A2|ME 2t& : Bloomberg, MESH 2|A 2| AE| Zt& @ Bloomberg, A1YSH 2N 2| 4IE
EE17. 918|222 M= M7} A : KR EH18.¢UB|S BF 45 HILAH  US
Category LogR SvC DT ENS RF ADAB Category LogR SVC DT ENS RF ADAB
f1 0.609 0.686 0.641 0.734 0.755 0.683 f1 0.717 0.726 0.711 0.788 0.791 0.691
precision 0.647 0.601 0.750 0.737 0.763 0.739 precision 0.628 0.612 0.699 0.762 0.755 0.701
recall 0.575 0.799 0.560 0.731 0.746 0.634 recall 0.837 0.894 0.723 0.816 0.83 0.681
accuracy 0.582 0.586 0.646 0.700 0.726 0.667 accuracy 0.608 0.599 0.65 0.738 0.738 0.637
roc_auc 0.612 0.594 0.712 0.774 0.791 0.716 roc_auc 0.642 0.632 0.662 0.803 0.798 0.682
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3. Earnings Coordinates
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3. Earnings Coordinates
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3. Earnings Coordinates
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