OI’IJOUI‘ uant Da_|

o

2021.12.2(F)

H2|XEH

UE YEF
0 54-4903
bj.kang@meritz.co.kr

By gen

[4EIR ol] 7H7tRH 0| & E
CIPERE 0= ol &
CO|N Y Zh7tem|o|£ 2 E#O0| 77t Tl Jh2 b B
CAHEEYE EA YoM B JE, 48 7t B2
https://bit.ly/3pbssAC

[ESG ¥& "ESG H7 =

2 E0j2t" K-ESG 7I0| =212l

=W 71l EsGE Y S HN S RISk, I ESG HIHI| e Bt 7|E

. 7tojERIRIS HEIA, £,
L HR= =4l
https://bit.ly/3pfPtm6

Al xR S 470 B

EAMYYY 2.
S OXEesiedA 227t MRE
B3 A7

) EE H7E U 4

=51 2X0|1 YL, EB| EA

SHE((JQAUZAE 2 0f

HIE|ZH F KBS ECHF2HH)
%%‘é‘%oﬂ HMEZ 0. 0|0 %M X 68 FH7H2I0|7h HH Y
= YEA LA 1912 &
AEF M2 29 B Z2A A 2

o] & HRO| 'K-ESG 7t0| E2}QI'0| YE
oM S 617 WSR2 7Y FRE Yoz 22
2 137§ B7t7| 2 §2| 30000171 0|42 X|Emet ZHERS M8 & 61702 £SG O|%1t Bt

S 0gsta, EA S LY 00| & HOIH NFE S3f 07 XEY JF0 AH|2 LS TP A

g el 2
2 YoM BY Hg MH[2E %‘s‘MI a0y
at

BT FEY Jto|Satol e 2022 AR E] DR A2
SES HHASE K-ESG 710 E2FQ W HEE 1~21 FI|2 ¢2te o™
| ¢ 4-3EA2 O

P P [HA}"E A|—§— o | 20055
Technical Screening R et
AT
ac 5 Ic 359 3c 3= ac --5'-
A005930  AMFXL A005930 AN} A000660  SKB}O| A A377300 77t 0]
A005490  POSCO A051910  LGZ}St A352820 dlo|=
A051900 LGAMEZAY A000270 7|0} A017670  SKH|Z
A011200 HMM A005490 POSCO 3t 5 A034020 FM4EFZY
A011170 04 0Z A012330 TCHEH|A A028260 eHdE4t A402340  SKAH|0f
A011780 J=M K A028260 et =4t A011200 HMM A066970  ZoHoj=
A035250 ZIME A011780 B=MF A018260 Ao AC|ofA A112040 <|O[o|=
A271560 2|2 A052690 BHH7|& A010130 2{0FH A137310 O AC|HIO| 240N
A180640 BHTIZ A002380  KCC A030200 KT A026960 SA
A002380  KCC A298020 =AJE|GHM A009830  BtRtEEM A035760 CJ ENM
A298020 ZAME|MM A375500 DLO|SHM| A009540 ST ZRAMBH A000990  DBG}O| &l
A120110 ZREQH A000150 4t A097950 CJMIHNIE A047810 SHRStmo=
A064760  E[M[#|0] Z: 39 M 315]-120t0f 313 Yo| TN A3 A000100 Rohd A088350 otatd
A069620  CH-SH|F A016360 MHEZH A023530 ROAYE
3%, ANTEIH850% 7IF A005830 DBEBIEH A271940 YTISHO|ERA
Ac 359 A005940 NHEXHZH A005850 Ol A
A377300 7}7t2H|0] A241560 EAMESH A195940  HKO| =9l
At -’é—é'.-%" A263750 EHO{H|A A128940 PHO|HE A032500  AHO|¥HER
A137310 O AC|HIO| 4N A112040 SIHO|E A028670 MM F5 oAz J|E
A026960 EA A025900 E3t7|Y A039490 7|23 H
A025900 E317|¢ A950210  E|AE|X|Hto|2mto} A006280 ‘AKXt
A081660 ZatELA 739 DN 43|10 Ao X o3 A030000 M L7|El 3c 359
A271940 UTIGHO|E R~ A042660 CHRZEMBHLLE A011070  LGO|-H|
7 3%2 8, ANIBHE50% 7IF A285130  SK#A|O|Z A011170 RO OIZ
AL =29 A002380  KCC A011780 B2AK
HiA AMSEET} A035720 7H7t2 A112610 MO|AQIE A052690 BHH7|=
3L =29 A051910  LGZ}st A047050 EARQIE{LIAMY A237690 O AE[®
A011170  ZO|AH0O/Z A005490  POSCO A000880  $ts} A299900 S{UXIFARLC(L
A011780 Z=AF A012330 TCHEH|A A298020 =AE|GHM A064760  E[M# 0|
A064760  E|W O] A028260 AHE4 A375500 DLO|HM| F 59 0|14 7|F
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Technical Screening RFE: Wisefn, B2 XS 2| M| ME]

FH ASE o2

It 335% Ic 359

A006400  AHgSDI A263750  HO{H|A

A096770  SKO|=Hi|0|M

A055550  AIBHX|F =M sHE HS

A352820 lo|= o 359

A015760 SHETH A051910  LGZ}St

A017670 SKEZ A005490  POSCO

A086790 BILI2SX|= A011170  ZO|#H0/Z

A000810  Adstxy A011780 ZS=M{

A090430  OtZ|IHA|Z A002380  KCC

A316140 <2IF8XIF A298020 EME|QHM

A030200 KT A375500  DLO|QHM|

A024110 7|2
A032640 LGREZA
A006800 O|2{oiAZ 3
A097950 CJMIYLHIG
A004020  HCHHE
A071050 Bt=ZFEXIF
A000100 RTHYH
A139480 O|OIE
A029780 MMFtE
A005940 NHEXSH
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A026960 Al
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A035760 CJ ENM
A007070  GS2|H Y
A000120 CJTiEHER
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HYSS: ASYe 20055

Factor Screening X2 Wisefn, IZ X5 2|4 e
1270 Cl4t EPS MUK H3HE 8121 (%)
AE 58 Raw 3IAE =5 Raw 3IAE =5 Raw 3IE =5 Raw
A052690 $HE7|& 562  A015760 =T (141)  A086520 Of|ZZ=Z 164  A042660 [CHREMBHY (45)
A009540  SHZ M3 189  A196170 YH QA (47)  A035420  NAVER 110  A010140 MHE53Y (44)
A329180 HHOUIEZY 160  A035420 NAVER (40)  A096530 M| 81  A196170 EH (19)
A112040 9|0o|= 99  A032500 FHO|AEHER (34)  A298020 EAE|MM 79 A140410 X2 (16)
A003490 Cistes 80  A299900 QIX|YARLC|R (26)  A011200 HMM 59  A008770 THEAa} (16)
A302440  SKH}O|2ALO| A 42 A091990 MEZ|2HAH O (25)  A048260 QAB”IYUETE 58  A028300 Of| O] X|&H]| (13)
A042660 CHRZMBY 36 A023530 ZROaY (23)  A298050 =AHEHAXY 50  A009540 SHEZMBfY (12)
A010140 HHE3H 35  A000150 S4t (17)  A011780 Z2=M{ 49 A326030 SKHIO|HE (10)
A010620 HCHO|ZZEM 29  A086520 OjZZ=Z (13)  A067160 OFZEZ|Z}TV 39 A066970 AoHo= @)
A093370 =4 27  A001040 CJ (11)  A108320 LXAM|OI2 39 A010620 HCHO|ZZM @
A000880  Bta} 26 A145020 BH (10)  A042700  THO|EHE=R| 30  A180640 THEIZ (5)
A326030  SKHIO|Z 26 A336370 SFRAMCIATXY (10)  A071050 SH=Z28X|F 29 A267250 HHOBSSYXF (5)
A007070  GSZ|H|Y 25  A381970 #HO|7t (9)  A144510 X|MA 28 A336370 SERANCEATX (4
A066970  HoHof = 25  A017670 SKHHZ (8) A039490 7|ZBH 28 A299900 SIX|2AEC|2 A3)
A128940  THO|FE 25  A251270 dlopE (7)  A011070 LGO|=H 28 A023530 ZRO&E 3)
A181710 NHN 20 A097950 UMM (7)  A021240 =<|0| 28 A041510 o2 @)
A293490 FtFtRA Y= 18 A002380 KCC (7)  A007070 GSE|HY 26 A000150 FAF )
A036570 QIMATZE 17 A004800 = (7)  A064760 E|M#HO| 26 A015760 =Y (2)
FY1 EPS HUX| I3te Arg| %) [ FY1 EPS K| 32 52l %) [ 2028 TtAH47H 27| A9 (%)
AE =5 Raw 3IE = Raw 3FE = Raw 3IE = Raw
A007070 GSZ|E| Y 296  A032500 FHO|UCES (147)  A035420 NAVER 259  A028300 OfO|X|¥H] (129)
A052690 BHET|& 213 A066970 EoHo|= (113)  A086520 Of|ZZ=Z 46 A196170 LHH @81
A139480 O|OE 112 A299900 SIX|YARLCIR (80)  A096530 M| 40 A042660 CHREMBHY @31
A003490 CHEHEE 73 A015760 SR (68)  A058470 El:-3Y 34 A010140 MME3Y (26)
A035720 7}7tR 59  A196170 EHH (61)  A003550 LG 33 A140410 DX @1
A326030  SKHIO| & 51  A336370 &RAHCTIAIY (54)  A302440  SKHIO|A}O|91A 33 A326030 SKHIO|T (20)
A004170  AA|IAH 47 A017800 HCHAZ|H|O| (49) A068270 MEZ|2 31 A180640 THXIZ (16)
A035250 ZEHE 36 A002380 KCC (34) A259960 IAHZE 30 A009540 SHEEMI|Y (9)
A078340 HEA 29 A091990 HMERZ|R2¥AHA (25)  A064760  E[W O] 29 A329180 THE3Y (8)
A093370 =¥ 28 A001040 CJ (24)  A207940 AHSHIO|QZEA 27  A010620 HCHO|ZZM (6)
A181710 NHN 28 A008770 = HAlgt (22)  A004000 ZOIYLstst 27 A066970 AoHO|= (5)
A263750 HOfH|A 26 A000150 A (16)  A145020 JH 26 A035250 ZHE= (5)
A112040 2QIHjo|= 23 A018880 THRA|AE (15)  A000240 THEHZHL| 26 A008770 = EME} 3)
A078930 GS 21 A251270 dlote (14)  A067160  OFZZ|7ITV 25 A299900 SfIX|ARLCIQ 3)
A000880  $t3} 20 A293490 Ft7tAIYZ= (12)  A011200 HMM 25  A336370 EFAH™CEARY (3)
A128940 $HO|FE 17 A000120 CJCistER (10)  A011780 Z2Z=M{ 24 A015760 PH=H ()
A011790  SKC 17 A000080 SIO|EZTIZ (10)  A042700  stO|EFEZX| 24 A023530 =Oa™ ()
A237690 O AE[E 15 A032830 wfgdd (9)  A035900 JYP Ent. 23 A041510  OfA (2)
12708 ol 4 EPS B7I8 49 (%) Il 12718 o4 EPS 78 _st9l (%) I PER 12712 of| & s} (X) [ PER 1270 of & A+9| (X)
3c 3= Raw 3IE =5 Raw 3IAE 5 Raw 3IAE 5 Raw
A299900 XA RLCIL 850  A035420 NAVER (89) A011200 HMM 17  A015760 3Tt (3)
A069620  CH-SH|F 564  A139480 O|OE (72)  A139130 DGBE8XIF 30  A042660 CHRZEMsHY (16)
A008770 S EAlE} 362 A007070 GSZ|E|Y (64) A138930 BNK=ZSX|F 31 A010140 MMZZY (19)
A263750 HO{H|A 329  A034020 FME3Y (61)  A175330 IJBES8XIF 3.1 A180640 THTIZ (48)
A000120 CJCistER 287  A023530 ZEOHAE (52)  A004020 SCHMH 33 A326030 SkHto|E (231)
A336370 EERAHFECIAXY 246 A137310 O AC|HIO|2 MM (39) A086790 3BILIZEXIF 35  A329180 HOIZZY 170
A336260 FAMFAH 229  A088350 it (38) A078930 GS 35  A196170 LE|H 131
A010620 @CHO|ZE=M 212 A096530 MHI (36) A316140 S22 8XIF 36  A052690 SHE7|& 125
A034730 SK 138 A071050 PTHEE8XIF (33)  A298020 E=AE|MM 36  A237690 O AE[T 124
A009540  THEZEMB{Y 127 A011780 ZS3ZA (32) A024110 7| 36  A207940 AMHIO|QEEA 111
A066570 LGTXt 120 A035720 7t (30) A039490 7|23H 36  A299900 IX|YAFCIR 109
A329180 TUESY 114 A034220 LGC|AEgo| (27)  A375500 DLO|QHM| 38  A078600 CHEHXIx{Z 87
A293490 FIFIRAY= 114 A078930 GS (23)  A047040 CHRAH 38  A336260 SFAMFYAM 84
A096770  SKO| =t 0| M 111 A004800 =4 (23)  A000880  ©t3t 39  A336370 ERAHCIATY 83
A112040 glHjo|= 110 A004000 =OI&L3let (23)  A010060  OCI 40 A323410 77ted3 74
A267250 TESUXIF 108  A051910 LGZ}&t (21)  A011780 Z2=MR 40  A003670 ZEARAFO[Z 73
A052690 SHE7|& 98  A012450 $HZO|O{2AMO|A (19)  A055550  AIBEX|F 42 A032500 AO|AGHER 68
A042660 CHRE=MB{QY 89  A005940 NHEXSH (19)  A005490 POSCO 43 A247540 O|RITZH|A 68

7 04 0|9 HX[Ql 29| PERS SHE EAl
PBR_FQO_1%] 00 Qi PBR _Fao_4% ®
3c 3= Raw 3IE == Raw 3IE == Raw IAE e Raw
A950210 I 3| AE|X|H}0|I}tOf 5 A377300 7}7t2H|0| 545  A088350 orshAiT 02  A140410 OjX|2 345
A000240  THZQHZ L] 9 A298050 EZAHETHAXY 386 A015760 oH=ETH 02  A247540 O|ZZZH|A 22.1
A026960 SA 9 A048260 RQAHQUSDUE 381 A023530 =RH2aT 02  A112040 <SlOo|l= 20.7
A095700  H|di4l 10  A008770 ZEIAlEt 380  A004020 SCHA|HE 03  A326030 SKHIO|E 18.8
A078340 ZHEA 10 A047810 Sl=&32F 358 A138930 BNKZ8XIF 03  A078600 CHETXIxHZ 18.2
A064760  E|M O] 11 A036460 Bt 7tAZAL 330  A139130 DGBE8XIF 03  A196170 HH 175
A035250 Z|H™HE 13 A010140 HH53H 322 A024110 7|ed 03 A144510 XM 16.2
A003550 LG 14 A003490 CHstEE 307  A032830 AMMY 03  A383220 F&F 14.9
A058470 2l-3¢ 15 A042660 CHRZ= M|t 274 A004990 ZEHX|F 03  A302440 SKHIO|ALO|HA 14.2
A019170  AIEH¥ 16 A066970 EoHo|= 273 A069960  siCHEHSIE 03  A068760 HEZ|2KH<F 13.6
A004000 ZO|IH Ustst 17 A000150 S4t 262  A086790 SILIZBXIF 04  A278280 HE 12.5
A278280 MK 18 A001440 CH$HHM 260  A316140 Q2|2 8XIF 04  A336370 ERAHCIATY 12.1
A145020 FH 20 A282330 BGFZ|HIY 257 A001450  SCH3HAH 04  A207940 AMHIO|RQZEA 12.0
A010130 12{otH 21 A047040 CiRAH 245 A078930 GS 04  A067160 OtZZ|F}TV 1.2
A002790 OFZ3|G 22 A018880 THRA|AH 227 A175330 JBE8XIF 04  A263750 HO{H|A 109
A357780 &E229 24 A034020 FAEIY 224 A139480 O|OE 04  A066970 AoHo|= 9.4
A253450 AELC|QCZ 24 A000080 SHO|EZIZ 218 A036460 St 7tAZAL 04  A299900 <IX|YAFCIR 9.3
A033780  KT&G 25  A047050 EAFAQIEL4MY 213 A000240 PHEHFImL| 04  A020150 QUFIHE|Z|Y= 9.0
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HYSS: ASYe 20055

Factor Screening X2 Wisefn, HZAZ2 2|41}
T AR 2 EEEEEEEEEE] (%)
3c == Raw IE = Raw IE 5 Raw IE =5 Raw
A139480 O|OtE 18  A042660 CHRZEMB|LF (3)  A237690 O AE|E 22 A008770 =HAzt (1.6)
A011780 S=M{ 20  A010140 MHFSY (6) A041510 Of A 1.7  A035760 CJ ENM (1.5)
A298020 ZAE|HM| 24 A009540 sHEEMefY (7)  A078340 ZHEA 10  A035900 JYP Ent. (1.1)
A030200 KT 24 A010620 HHCHO|EZEM (15)  A195940  HKO|=oll 09  A019170 MEH S (1.0)
A011170  ZOAH 0% 24 A329180 HHOIESY (19)  A025900 S3}7|¢ 08  A004170  AAMA (0.8)
A034220 LGE|AZ20| 2.5 A028300 OfO[X|¥H| (83)  A064760 E[M#HO| 0.8  A069960 HCHEHSHE 0.7)
A002790 OtR |G 25  A196170 ¥H<eXH (120) A086520 O|ZZ=Z 07  A402340 SKAHOf 0.7)
A005490  POSCO 25  A326030 SKBPO|2E (321)  A011070 LGO|=H 0.6  A003490 CHgteE 0.7)
A004000 R OIE Latst 2.8 A140410 O|X|2 (496)  A093370 4 0.6  A000150 4t (0.6)
A047040 CHRUH 29  A066970 EMo|Z (730)  A377300 770 06  A006260 LS (0.6)
A017670 SKE S 29 A299900 RIX|YAREIL (1,041)  A078600 CHFEHXIMZ 05 A111770 EHFY (0.5)
A000270 7|0t 30  A180640 SHEIZ 611 A348370 Q7 0.5  A035250 LU= (0.5)
A111770 YALA 30  A095700  A|diAl 570  A357780 &E=g¢l 0.5  A000080 dIO|EZXIZ (0.5)
A161390  SHREIO|OHEH A =2 X]| 32 A035250 ZAUE 255  A278280 HE 05  A010060 OCI (0.5)
A081660 2tz EA 33 A336260 SAFYAM 145  A017670 SKHY2 04  A381970 #0|7} (0.5)
A007070  GSZ|H|Y 33 A032500 FHOIAEHER 145  A240810 9IPS 04  A002380 KCC (0.4)
A000720 HHLOHZ4H 34 A019170 AMERX S 142 A299900 SIX|YARC|R 04  A000990 DBB3}O|E (0.4)
A012330  SCHEH[A 3.6 A237690 O AE|E 134 A003670 EAZAHO|Z 04  A181710 NHN (0.4)

Z: 0|4 EBITDAZ} OLO|HA()Ql 322 342 HA|
B30 8 _FYO_49I (%) Il HHS 24 & FY0_3t9l %)
3c =5 Raw 3IE 5 Raw AE 55 Raw IE =5 Raw
A267250 SIESHXIF 69  A095700  H|diAl 00  A019170 AERX 3.1 A078340 ZEA (2.3)
A008560 O2|=ZH 64  A032500 HOIAEER 0.0  A000990 DBBd}O|E 24 A081660 EatzdA (1.1)
A015760 =Y 58  A195940 HKO|1@ll 00  A078600 CHFETXIXHE 17  A041510 Of A (0.9)
A033780  KT&G 58  A001440 CHBHEM 0.0  A195940 HKO[:=oll 16 A240810 &4IpS 0.7)
A003410 WEBC&E 58  A950210 IZ|AE|X|Hjo|mot 00  A035900 JYP Ent. 14 A204320 Otz 0.7)
A005940 NHEASH 56  A348370 A 00  A293490 Ft7tAIY= 12 A009240 oM 0.7)
A029780 HMEIIE 55  A041510 OfA¥ 00  A112040 <SOjo|= 12 A402340 SKAH|Of (0.6)
A004800 =4 54  A140410 O|X[2 00 A093370 =4 12 A144510 X|MWA (0.6)
A078930 GS 50  A181710 NHN 00  A237690 Of|AE[E 1.1 A064760  EIW#HO] (0.6)
A016360 HgZH 49  A145020 TR 00  A005290 -STIMOJZ 1.1 A007070  GSE[H|Y (0.5)
A175330 JBSBXIF 47  A064350 SiCHZE 0.0  A299900 QIX|YAFLIR 10  A032500 AHO|AHER (0.5)
A086790  StLIFEXIF 46 A299900 HX|YARC|e 00  A181710 NHN 09  A069960 HCHEHSIH (0.5)
A024110 7|2 45  A271940 UZISIO|ERA 0.0  A000150 4t 07  A025900 &37|Y (0.4)
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