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TAERER CED 6.09 0.59
SRR R4 0.96 0.71
FAERR CELD 4.64 0.06

* 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 (#E 2024-02-29)

BB

o 30 100

I
B
99.77% 0.00% 0.23% 0.00%
ST H #1700 747

0 SEthbkt 4. 43%
0 it 10.22%
3 Gi% 31.66%
3 st 2.48%

CO ARt 8 6. 40%
O 7 R4 0.00%

—— - T 2l 4.85%
O s@fmss 7.58%
3 i 2.70%
O 1 2.69%

T R 27.00%

L W #reJge



F 44015 : 968047

F G AR BRI SRR r-FHIRE

eG4 (% 2024-04-30)

MR /-2 [FIZHE
—4ERER 7.05 0.48 139/ 272
TAERER R 1.11 0.14 126/ 265
ZAEER R -1.37 1.90 75/ 263
HAERR EERD 2.56 0.23 125/ 237

( #ZE 2024-05-16)

H B R

14
13

12
11
10

2019 2020 2021 2022 2023 2024

1O N 00 ©

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)

LA I 9.74
By -
HHi—A38 5 A s Tk 1.99%

52 JH B A F A - 8.37-9.74

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

EHRER

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

2] ik

A R (SERR) - 2.50%
oA

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 ( #% 2024-04-30)
Ji B e 4.16
LRIRE (A7) %76 0.03
IR/ ¢ISSEE R 2024-04-30

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

FALEHR 1.37%
Frifi%  (Standard deviation): 16.29%
HiELR  (Sharpe ratio): -0.20
R /K K Z % (Alpha) : 362
D& # ¥ (Beta): 0.97

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) - AT 9.80 (#%  2024-04-30)
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% % &
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