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HEeRUM ( #% 2024-08-31)

140

100
80

2019 2020 2021 2022 2023 2024

BRI LTI RBELLILL 100 Ky pJIa - F 8T, HRAEDFEEL LTI 5 L
BEBRAT O R 95— TS AL IR TF RN e L PR A9 775
5 SR TR H IR I I/ 545 T A 78 /1T

2019 2020 2021 2022 2023
- 8.17 9.19

SR

ALK
-13.67 8.98 9.83

( # = 2024-09-13)

Sy Ik +/-[F P *
B W = BCIE: 2.33 0.89
=AH EHR 2.25 -1.50
AN A EHR 4.69 -3.17
A 4F DL IR 8.77 -0.68
— R 14.13 243
TAERER CED 9.83 -1.97
SRR R4 0.83 -1.34
FAERR CELD 4.66 0.18

* GFIERL: MM B LB R IR A Al FE P i JE 7 R T, %
RAEHHARTE T IR B R 2 KNS il B TS F IR VLRI G755, T
W UL B 275 S R A Al R PR 2 7T 2 Dl W15 1 I e 2R Ol
DRMETR T BEAT ST N — I R T A A BRI ™
AL EIEIEIENS AT A R 2] B 7 it — ALy s

<

BHRHAE (% 2024-06-30)

BB

o 30 100

I
.
99.86% 0.00% 0.13% 0.01%
TR 1Al 7747

0 Skt 3. 49%
0 i ot 9.58%
3 Gi%  30.65%
3 s 1.68%

O ki st 3. 86%
O 7 R4 0.00%

/ ‘ 3 Al 5.55%
C idfikss  11.65%

O fikd 2. 88%

3O 1 2.29%

O &L 28.37%

+RBERE (% 2024-06-30)
A5 I ZE AR e (E ) Zr= L E (%)
688910 TATWAN 100.91 9.92
SEMICONDUCTOR
MANUFACTURING
ORD SHS TWD10
(2330)

677172 SAMSUNG 59.54 5.85
ELECTRONICS €O
ORD SHS KRW5000
(0593)

BMMV2K TENCENT 50.85 5.00
HOLDINGS LTD

BK1N46 HDFC BANK 27.94 2.75
LIMITED INR2

239882 INFOSYS LTD SP 27.11 2.66
ADR (REPR 1 ORD
SHARE)

677670 SANTOS LIMITED 24.22 2.38
AUDO. 25

608728 TELSTRA GROUP 23.59 2.32
LTD

BP3R2M CHINA YANGTZE 23.51 2.31
POWER CO LTD A
SHS CNY1 (C1)

B4TX8S AIA GROUP LTD 21.78 2.14

071887 RIO TINTO PLC 20.07 1.97

ORD GBPO. 10

12 &ﬁm%” |—|_] EB 37.30
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F G AR EERME MR S F -2k - Rt

eG4 (% 2024-08-31)

SRR +/-FIZF* [FIZHE
—4ERER 14.92 -1.71 202/ 261
TAERER R 8.83 -0.30 164/ 248
ZAEER R 1.16 0.88 135/ 245
HAERR EERD 5.67 0.46 114/ 225

( #ZE 2024-09-13)
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2019 2020 2021 2022 2023 2024
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HEL O EF— T L CRII R R HIFHE - AL P T F A 2550
B = R B — BT /s AL AT

e sE i (ANRM)

LRDAE T 12.28

ZIT A .
HHi—A38 5 A s Tk 0.57%

52 JH B A F A - 10.23 - 12.55

BRI GERIET IR PG o Fe F A= PP T 7 2 i
5/1%? iéfﬁ/ﬁg IRD TG URL BT IR TP, BT UARRIESHE
TH) PP

ERRER

ERL R (SEBF) 1.50%
L 2 0.06%
RS P -
KL -

2] ik

A R (SERR) - 2.50%
e

Iy IR R
0K (E) L 0%

BHNGH T, FHIF Ty 1%, BIRETIIERIE ] 577 7CE I Bl R BB
T E AR T H Y CEEAT I KA INIRB A 5 T AAHT LR 2 it ELLT
i{/ﬁﬁﬁ’v"é“#%ﬁ%ﬁéﬂﬁégﬁﬁﬁl HRIEEHIHAONCA NG, G720 R W]
KAt

=18

BB BOAR . E SO AR TR K
FHVHE BT R G4
FEEBBH,

=
=
=

MR ESAEE AR, SRR

/i B B i ELR AR 32 R S 3pes m] BEi R IR R Al
A A AT AR RE A R AR R X CREAURESEED 4T 704 B AR AT
SEAR S P BRI IARE A “IANE 7 e IR S WA R G LT AR

iR ( #% 2024-08-31)
Ji B e 0. 00
IR E (B % 7t-

VRS H -

RN it F UL E: 12 PN I EBRIR ) 7208 AL A AR R/ F R i S g 2
AR RUF 22

FAG R : 1.16%
FrEZ  (Standard deviation): 16.31%
HiELR  (Sharpe ratio): -0.08
BT /R R % %L (Alpha) : 437
% R4 (Beta): 0.96

AL IR (A A 25 T I TR IS 2 [T IR F A 1 JE 7 — P2 I 7R
RLEAG BRI =FR=FLULST LIRS A = TR B0
PUIN I F -

oA I 4 TRk
FEEAN T %0
FE AR BT H 2019-01-24
4 M A (127T) - AR 10.02 (#%  2024-08-30)
HEAF: BEMRIE S CEPD BHIRAH
FREHRAT: IFEFE
i (852) 2265 1188
FEEL:
Rk - www.jpmorgan.com.hk
bk - 21st Floor, Chater House

Heae

LienhardRuben 2016-01-31 - &4

AR, BUERT 1737 B TR XS A CEMAP) () A s W% 1% 95 28 2L,
HETAHE. Ruben T 2014 FIMAARLER] . WML T AL, (R TAEHTH)
HIFBOWAE AR JEIA S A C BA, HstREFHY . Bk RERIEREK
WEFL: BRI T &UER Citadel, MR IXBEEWFFL TAE. Ruben &
AT AR, N ZEINE RS R 22 2 (Phi Beta Kappa) 2
W, FFHEEGFE AL 5 DU ARSI BRI R B 2 B
(INSEAD) M TRt (M. B.A. D,

firttt 2013-06-30 - £4

PATER, DUTH M5 KK X B ZEHIBL (BMAP) [l 25 g 4% % &
B, HFEE. Julie T 2005 FEMMAARLER, FEF 2013 4 E I
AT BMAP BIBA, i dh 6 5% 55 B RO k5 M= 3R 530 (REIT) ARk
BB FE TAE . Julie Bk FATEH K%, Fofi B K22 RS £ 58 4 & (Phi
%eta }Eappa) 0%, P AR SRE A 2T, IR CFA
FIEN .

RoskellJeffrey 2011-05-13 - &4

HHOGH, EHNATI VR B ZE AN (EMAP) (145 %t 48 2 K UR &
FIBNEE . Jeffrey T 1997 FIMAALER, 3ETEHHE, THERBZERB
CHERT N ERA A BB TR A, JT 2000 4 iA4E B W R4
4. Jeffrey fE N Prudential Portfolio Managers Limited B4 B L)
L, T 1992 SR TR B S I TAE, BJE % T BRI KB I S % ot .
Jeffrey ¥ I K22 G5 SO0 1 A0 FAS B0 22 B B B BEAE T
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