FH 4 10h5 : 968062

EERKRES

o BRI PRI A 5 N T AT ATV YR . BV Hh 8 H B2 A A S 0 Bt ) T A A
SC(EEEE, UL T ABER k. R IF SHELLRA RN E, ‘
S T . ST B S MURRERE ) BN B ELR BTSRRI A 081 B 0
BOFERN b AP R Ve . 0 RV 5 A R B i 2 R T A MR b AN I, 2
WP I AT .
B ARy, 5k ML SOF R BUR R MOZIL. 3 B NP ER ) — Lo 4 3 ML SR A et A (A 4 P B A PR A
TS L B S MRS T AE S T BT K, AR (I AERIDUR . - ‘
TERARDLF, S iioT AEKIEH TH0  (0 RE VA ol (e DRI DL B8 Bk e I e T A R I, S
ATRES R AR A D) . o

o AWILE T, QR R R IS AR R

o ARG B R S A RAT S, (CRIBLRI R R, SRR B T (T

Ho AT BN TR G- R ARt h- B CEE gD

e BRMHFNEL AN EERR TN (BFEHA) 2
BHCAR 2R RN, MR ER KR AN E. R
fjﬁ%ﬁﬂﬁﬁﬁﬁﬁ?mﬁiiﬂ, BIILEII AL IR INBAGIE K]
18, LB AKER AT NANEEZARBFLT, THERA
WRERFA B8 M B N AR T B

BB E

B R : :
TR - ot ] 50 100
FE U BT 3 RS T 2. e
S - i %
LS AT IR 98.52% 0.02% 1.46% 0.00%
TP A TIFH

B0 H BTl A

220

190

160

130

100

S

70

2019 2020 2021 2022 2023 2024

B g R T IERR L LL 100 Ky 3G 187 8T, AT E RTINS B
BEERIT TR 95— PALIFEE R AL FFBEHT 772
BRI TR IR 5 I8 A/ Il 745 T4 38 1]

2019 2020 2021 2022 2023  A4ELCKR
- - -13.90 -33.72 17.74 4.07

S ElHR +/-[F 2P
= N -2.47 -2.65
=AH ER 4.61 1.28
ANANH Bk 13.52 -3.77
A4E LR IR 6.15 -1.65
—4E[EHR 19.38 -17.21
ZAERER R 5.96 -13.13
ZERR FERD -7.20 -14.38

TAEER (EALD

* IFIERL: SR I T BT R IR A A FE R IE 7 FE R TGH, i%
FEEFFHARTE T IR BT 7 FENE T 18 B HY T NS VL FEHI G158, 2
W ATUZ I o 2758 T A AT LR R B A 55 15 1 T HO
I RETFAE 2207 WITEAEH — IR BB A A fE I 2 2™
AAGEHENE TG, AT LA T 28 ] By gt — A6 23 o

Q)i

L W #reJge




F 44015 : 968062

B AR BT PR A - AR AR - Rt (G E D

He a4

— AR 17.84
TAERER R 3.05
ZAEER R
HAERER R -

Sl R

( #ZE 2024-04-30)

+/=[F| P [F 254
-7.68 1230/ 1532

-5.68 1211/ 1334

-9.97 1015/ 1059

- 0/ 674

( #ZE 2024-05-13)

24
22
20
18
16
14
12
10

2019 2020 2021

2022 2023 2024

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

R

5ii—AN38 5 H BB T 2%
52 JH B A F A -

12.26
0.74%
10.01-12.78

HLOE G EHAL T RIS o T il (=P IR J7 2 i
IRE LA L ITEL BB LU IEE 71, BT UREIFSH R

BT L F 1
S
BRER

ERLP (SEBR) -
REiE
BRSSP
RN

HsE

AU 3 (S2Br) -
eAmk

2.50%

Iy JE bR
04 (&) LAk

0%

i dsR g (% 2024-04-30)
Ji SR AL i 6 0. 00
EWRIRE (AL AR M-

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

ﬁ%@?ﬁ. -11.58%
Frifi%  (Standard deviation): 20.48%
HiELR  (Sharpe ratio): -0.55

R /K K Z % (Alpha) : -20.53
D& # ¥ (Beta): 0.61

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 AR
FE AR BT H 2020-02-24
M4 BEFE (ILTT) - AT 7.22 (% 2024-04-30)
HEAF: BEMRIE S CEPD BHIRAH
FEF AT I-FENEFEIRSS ) A RAF]
i (852) 2265 1188
FEEL:
Rk - www.jpmorgan.com.hk
Hudk - 21st Floor, Chater House

ey

2o 2017-12-29 - &4

HEHLOLM, AIRPNNTIG R RBEER R L, 5 TR, BT
2002 FEANNBEAR BB B A s A5t 7 I A JFAR AR S0 401, 2 J5 T+ 2005 444
DURES . (EANNFERR G P BT, i fe e KE (PWC) B SUERR 3 4R JF
PAFRFVF TR, IS AL R 1 4, BEMRAT S RA TSI
F R T SRR B T B AR R I A,

CoxOliver 2017-02-06 - £4

PATIHESE, SRRPNATI LK BB, T &, 4 2007 4
IONPBERR B8RRI, Al A S A% BES AR BRI S 20 A 3 4. fE L2
il Al =SR B AUE PR ST RS 0B (5 M4,

BHNGH T, FHIF Ty 1%, BIRETIIERIE ] 577 7CE I Bl R BB
SEH AL TR CHAANTS KATHI R L 571 AT LR N b LLEST
ifﬁﬁﬁ‘ﬁf NCERBELHI LA, G RIEEHI NN, 720 R H
X

FAER:
UEAR s BT AR E VO, BRIE AT W W LRI, SRR VR GRYID AR E] (“BORLIERIRS " ) [ 4T (¢
o B E RN PR LR 5 S PR} AT e S R B A R TR AL o E VR IS T o BORMEL IS R R AT X BERHEE
501 B 5 P RV SR B4 O H CF T (IS T . A AR 155 B e R AT ML . A A 3B 2 T DL
AR B SR A RAEAE T S o A7 30t DR T SR e P AR 05 15 B SR R S AR DRI AR B 0 347 il 8 (F L SRR BE
R T 1E JH:#E’(%E‘HEEﬁ*ﬂrﬂﬁfﬂi#ﬁiﬂﬁﬁﬁ&ﬁf/ ZH& 2 M, ZAE LRI E R ER MR, IALTiE
Egﬁwﬁtﬁ%%ﬁﬂxﬁ]m CHEARLHE IR AR A B3 A WA AT A DA B F U T ] J 4 B A 5% 55 00 I BB 8 7 B B K
Tﬁ’ﬁ?ﬁ&ﬂu&*o iifﬁ‘]ik%ﬁ#ﬁﬁ%ﬁﬁfd%ﬂ%ﬁ‘]%fmo TS Gl FE G USROG (S B, DA OR 1 Ik 42 () 2%
LA S G4 /TN BT, BB e AR RS2 N A ipe 2l m ity R A DS ﬁti‘ﬁ%ﬁﬁﬁﬁ%‘ﬁﬂﬂiﬁﬁﬁ?*ﬁﬁqﬂﬁl
%ﬁﬂ‘]?&?ﬁﬁ TVJEE&TT&?JI‘?EH&@MJJ:E’JT&”M%E (%%UE%EI) EAT 3 B BOR H AR B B B Sk . B LY

SEAR S P BRI IARE A “IANE 7 e IR S WA R G LT AR

T O 5 B e P DR S 2 PR VPO T i A S, VR T A Pty i PR S 20 (VP T i A L7

° SEdHmEE
SRR E

BT
e ey

[z

Il

CURAT ) g, FET R
B HERE Tasﬁ_ et
N 14\0%\ AER . ARk
&Kﬂﬁﬁ%ﬁtzb

illlpzi)

mmﬁ
SRS T
ﬁﬁ%‘#ﬁ%ﬂ%



