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Meeting Date J00-323 325-330 350-373 73400 A00-425 425-450 450-475 A75-300 -3
2024/8M 8 0.00% 0.00% 0.00% 34.50% 65.50%
20241157 0.00% 0.00% 0.00% 0.00% 0.00% 11.30% 44 5% 44.10% 0.00%
20241218 0.00% 0.00% 0.00% 4.50% 25.90% 44 4% 24705 0.00% 0.00%
20251128 0.00% 0.80% 8.20% 28.80% 41.40% 20.90% 0.00% 0.00% 0.00%
202573159 1.70% 10.90% 30.40% 38.70% 18.20% 0.00% 0.00% 0.00% 0.00%
202557 8.50% 25.40% 35.60% 23.50% 4.70% 0.00% 0.00% 0.00% 0.00%
2025/8M8 15.40% 32.60% 28.10% 11.40% 1.70% 0.00% 0.00% 0.00% 0.00%
202577130 25.10% 30.70% 20.90% T7.20% 0.50% 0.00% 0.00% 0.00% 0.00%
2025/8M7 27.00% 27.30% 16.10% 5.00% 0.60% 0.00% 0.00% 0.00% 0.00%
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BIRE HF/8eE) & 2 (11) 1 H =Rk 158 YTD 15 104
EE PORT AS Momentum 0.70 % 1.21% 26.21 % 39.00%  318.97 %
e PORT AS Leverage 0.97 % 1.03 % 24.72 % 38.02% 23593 %
el PORT AS Dividend Yield 0.60 % 0.52 % 22.54 % 39.78%  262.74 %
E1H PORT AS Value 0.66 % 1.12 % 19.51 % 35.93%  311.03 %
SIS PORT AS Volatility 0.76 % 1.89 % 19.15 % 3411%  187.82 %
DESS PORT AS Growth 0.79 % 1.10 % 17.01 % 35.79%  184.93 %
R PORT AS Profit 0.58 % 0.54 % 14.89 % 27.22%  141.02 %
o E ) PORT ASRENIE 0.67 % 1.45 % 14.22 % 25.95%  157.84 %
M PORT AS Earnings Variability 0.73 % 1.01 % 12.73 % 30.98%  143.02 %
U PORT AS Size 0.42 % 096%  1250%  24.04%  212.08 %
R 7 iE ) PORT AS Trade Activity 0.64 % 163%  10.96%  23.98%  116.77 %
ERRIR : Bloomberg - £—&REEIE - 2024/8/30 6
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1. FEARTAER | EZ(KERE) - EFZAEG(FFIN)
2. REBITAER : FEE(E5) - EFZHT(ENR)

2024F7RH =2 2024564 EEE
1 sh28 7.78% 317 5.66%
2 1 6.18% At % 5.52%
3 *XKIEE 5.68% PLps! 5.29%
4 LR 5.12% EXD 5.24%
5 At 7% 5.02% LR 5.06%
6 PEpE! 4.72% S5 5.04%
7/ 3317 4.22% SheB 4.58%
8 R 4.19% LDl 4.41%
9 *RELN 418% R 4.39%
10 BEfiE 3.02% BEfE 3.44%
FRAR | HRIRME - 2024/7/3] - REASHARS GHAES TR - MHAERY REAELE - 14
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2. BAER+AXEK : EFSHE(EE - 5)

2024F7RH =2 2024564 EEE
1 P! 7.38% 317 9.56%
2 = 7.25% PP 8.08%
3 EX 5.92% =L 5.06%
4 =L 5.61% EXD 491%
5 *XKIEE 4.71% At 7% 4.84%
6 sh2B 4.66% g 4.19%
7/ Hfﬁﬁ 3.90% T 3.97%
8 * &4 Bg- 3.19% EiE 3.42%
9 i@é 3.18% R 3.25%
10 R3m 3.17% 5hB 3.14%
FRAR | HRIRME - 2024/07/3] - RANSHARS GHARETHNE - MHAERY REAELEN - 18
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