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F5 A -0.0002 -0.1109 —0.0017 0.0122 0. 9089 -6. 94%
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Ao E Beta £V s B ¥ - 1 Alpha  Jensen  Treynor Sharpe
0.0089 0.3073 —-0. 2647 0.0007 0. 0006 0.0006 0.0011 0.0398
0.0177 0. 6816 -0. 4401 0. 0011 0.0008 0.0008 0.0005 0.0186
0.0112 0. 3986 -0.7602 0.001 0.0006 0.0005 0. 0006 0.022
0.0182 0. 6591 -0. 1881 0.0008 0.0007 0.0007 0.0003 0. 0125

0.0115  0.4258 -0. 4562 0. 0007 0.0004 0.0004 0.0003 0. 0097
0.0154  0.6007 -0.5223 0.0008 0.0005  0.0005 0. 0001 0. 0051
0. 016 0.5619 -0.6313 0.0009 0.0005  0.0005 0.0002 0. 0087
0.0176  0.6928 -0. 3232 0.0008 0.0006  0.0006 0. 0001 0. 0055
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IE A AR Fl 58 (R) Bt g K E () X 1] 4% F- 3 (h) [X 18] ¥k 7K 2 (%)
AeiF 2698 -0.91 32.72 -18.75
Aok 2658 -1.14 34,32 -21.12
EoFFe 2553 -0.23 64. 42 -22. 04
HKeAtan 2543 -0. 69 30. 66 -16.12
Ao 2450 -0.70 91. 38 -22.61
E Xk 2347 0.31 57.82 -15.22
Ko7 1740 0.50 44, 86 -15.77
H ARt 1740 -0. 62 34. 65 -18.98
AEF & 1685 -0.71 44,75 -20.21
Aebh 1669 -0.72 40. 45 -19.52
AERA 1613 -1. 02 19. 31 -16. 09
Aotk 1571 -1.56 40.21 -18.99
ot 1570 -0. 88 26. 40 -18. 48
A% 1541 -1.45 26.78 -15. 63
e 1541 0. 44 25. 01 -8. 80
H AR A 1505 -0. 38 41.14 -17.13
EeFR 1501 -0. 47 29. 61 -14.56
AR # 1474 -0.97 27.13 -14.54
EbodAe 1473 -0. 74 27. 06 -15.43
EeLs 1382 -0. 96 33.81 -15.60
A aAsra 1217 -1. 44 30. 27 -9.93
Hbzfz 1184 -0.10 19.39 -9.73
Hosrde 1129 -0. 47 49.70 -8. 37
Eebk 1097 -0. 04 34. 62 -14.35
HeFA 1097 -0. 42 27.33 -15.48
EERSHH 1088 -4.18 13. 44 -15. 82
KA % 858 -2.79 29. 14 -15. 36
B 343548 HH IR 843 -13.98 107.22 25. 46
KeisiE 431 -0.76 59. 08 -7.88
KAR K A \ 1.16 11. 42 0. 54
g B RF R A \ 5.75 32.17 1.20
E A A5 (L #E IR \ -1.30 11.96 -8. 64
B At \ 0.70 27. 42 1.93
E a4k 30 A i L \ -4.89 135. 54 6.62
B IR IR A B \ -10. 83 58.73 -11. 54
KAFK B \ -7.67 99. 20 -19.70
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The report is based on public information. Whilst every effort has been made to ensure the accuracy of the information
in this report, neither the CSCO nor the authors can guarantee such accuracy and completeness or reliability of the
information contained herein. Furthermore, it is published solely for reference purposes and is not to be construed as a
solicitation or an offer to buy or sell securities or related financial instruments. The CSCO and its employees do not
accept responsibility for any losses or damages arising directly, or indirectly, from the use of this report. CSCO or its
correlated institutions may hold and trade securities issued by the corporations mentioned in this report, and provide or
try to provide investment banking services for those corporations as well. All rights reserved by CSCO.
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