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N - JIorE S
ks e 1D W Y 3M 6M 1Y YTD
VIX Index 16.96 10.3% 5.0% 9.9% 36.3% 30.4% -2.2% 36.2%
"LSETof B 5.217.23 -1.8% 4.3% 12%1 0 AT 6.4% 52.5% 24.9%
LEXE100 20,008 63 -0.5% 1.1% 2.2% 1.7% 9.6% 36.1% 18.9%
LEASES 18,119.59 -0.4% 1.0% 2.1% 2.2% 10.6% 37.3% 20.7%
S&PS00 5.738.17 -0.1% 0.6% 2.0% 5.1% 9.2% 33.5% 203%
S&P1500 5% 1,295.98 -0.1% 0.6% 1.9% 5.3% 8.7% 32.6% 19.5%
e 42,313.00 0.3% 0.6% 2.6% 8.2% 6.3% 25.7% 12.3%
SEP100 2,757.25 -0.2% 0.6% 1.8% 4.2% 11.2% 37.0% 233%
SEPA00 B8 3.119.24 0.1% 0.5% 1.4% 6.5% 2.4% 24.2% 12.1%
SEPG00 AEE 1418.14 0.8% 0.2% 1.1% 9.3% 5.5% 22.3% 7.6%
214 2000 2,224.71 0.7% -0.1% 1.0% 8.6% 4.7% 24.0% 9.7%

Xt=&: Bloomberg, 7|83 2IMX|MIE. F: 2024-09-27 7|&

A =
X3 &2Hen 1D W M 3M 6M 1Y YTD
e 143.45 2.3% 7.7% 19.7% 24.9% 36.3% 5.7% 5.1%
L] 5,449.45 -2.0% 4.3% -1.5% -2.5% 19.4% 102.3% 66.2%
e . 61136 -0.2% 3.4% 4.3% 9.9% 4.5% 23.3% 133%
i A6/l 437.09 1.2% 2.9% 4.0% 18.1% 2.9% 25.4% 171%
VR 1777.35 0.0% 2.8% 6.1% 7.7% 4.4% 22.8% 8.9%
% 1,037.00 0.2% 2.2% 2.5% 4.4% 3% 12.9% 3.9%
S5 14856 0.9% 1.8% 7.4% 12.5% 16.8% 42.7% 24.9%
R 126312 0.3% 1.7% 6.3% 13.1% 10.4% 40.4% 234%
SEEE 408.55 1.0% 1.0% 7.2% 18.0% 22.5% 36.8% 26.9%
GiE /0T Of 1,275.24 0.4% 0.9% 3.0% -0.6% 9.0% 39.0% 27.1%
S8P500 5.738.17 -0.1% 0.6% 2.0% 5.1% 9.2% 33.5% 203%
IFEEE 930.68 0.3% 0.6% 2.2% 6.3% 5.6% 18.4% 15.6%
ENEEEE] 879.89 0.4% 0.2% 0.2% 10.2% 8.2% 11.9% 10.3%
SHEL0] 417152 -0.1% 0.1% 0.5% 7.3% 26.6% 31.0% 173%
A I HEEE 671.46 -0.4% -0.1% -0.5% 7.7% 5.6% 24.9% 16.0%
6 817.64 0.1% -0.1% 2.0% 13.2% 10.1% 34.1% 27.9%
S 27836 0.2% -0.2% 2.2% 15.2% 13.2% 30.9% 10.9%
E150] 2,065.25 0.5% -0.2% -0.3% 6.5% 2.6% 16.5% 8.7%
=E 894.03 -0.7% -0.4% -0.7% 6.9% 12.6% 41.6% 26.7%
gE 4,691.10 -1.0% -0.4% 6.8% 2.4% 4.0% 40.1% 206%
28 1,290.60 0.5% -0.5% 2.1% 11.9% 7.8% 31.8% 18.3%
O] 670.92 2.1% -0.8% -2.8% 39% ____-7.0% -5.3% 48%
5% 417.61 0.1% -0.9% -1.9% 3.3% 4.0% 43.3% 18:9%
LTEG0| 4.761.95 -0.6% -1.0% 3.5% ~0.2% 3.0% 333% 12.1%
TSk 1,466.15 -0.5% -1.8% -2.1% 4.0% 4.2% 19.1% 14.9%

XtZ: Bloomberg, 7|83 2|MX|MIE. F: 2024-09-27 7|&
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USE 72 & L YWF00|M
g2 Z9Hpt) detg PER(X) PBR(x) EV/EBITDAK)
W ™ 3M 2023 2024 2023 2024 2023 2024
o||x 676.5 3.8% 0.0% -0.5% 13.8 12.3 2.0 1.9 6.9 6.2
EAAH[A 308.98 3.7% 1.7% 0.9% 20.4 18.0 4.2 3.6 11.6 10.4
XQ AH|XH 1582.218 2.3% 6.3% 6.5% 263 24.6 8.4 7.0 14.8 13.7
28 1297.086 2.2% 4.6% 11.2% 17.1 16,1 2.2 2.0 23.4 18.4
ArAT 11241 2.0% 4.4% 8.3% 24.4 213 6.3 5.6 15.4 13.9
S2PS00 SEE 404.37 2.0% 6.9% 15.5% 19.7 18.0 2.2 2.1 12.7 12.0
QIREXH 591.37 1.5% 3.5% 5.1% 23.2 19.9 3.0 2.8 12.2 10.8
S&P500 5702.55 1.4% 1.9% 4.4% 239 20.7 48 43 15.9 13.9
HEMH|A 4329.4 -0.8% -0.7% 34.2 26.9 11.4 9.6 238 18.9
HETL+F 886.21 2.0% 7.4% 21.4 21.1 6.5 5.8 15.8 141
HE A 278.86 5.5% 16.3% 41.4 20.3 3.4 3.3 20.1 19.1
#A30f 2069.25 1.4% 6.8% 223 18.6 5.2 4.6 16.2 13.7
LtAE 17948.32 1.5% 0.7% 1.5% 343 26.6 6.4 5.6 19.5 16.1
Xt&: Bloomberg, 7|25# 2|MX[ME. F: 2024-09-27 7|&
g3d W =9 FE Sl Bist EFE
= 1W(%) IWHOIE - IM £98

6% A

3.8% 3.7%

4%
2.2% 2.0% 2.0%

2.3%
2% 1 I I I : A7 1.0%
o | | ,l,l,l,l,l,.,.,.

-1.2% -1.4% -1.4%

_2% 4

_4% 4

_6% 4

-8% -
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1o < RO X
Xt2: Bloomberg, 7|25 BIMXIME. Z: 2024-09-27 7| &
FU £UAE Topl0EF
= = AMIHEH Sists WSEF  $YE
52 Ei GICs &8 ($min) TW ™ 3M YTD  us S8
DEEES WYNN US EQUITY XHS AH[TH 10,835 22.5% 29.2% 9.1% 7.1% ¥ -05%  w=m__
SEAH|O[HA M= LVS US EQUITY XHS AH|XH 37,646 21.8% 32.3% 15.5% 3.9% =20.0% - —
IV EELEEEH| MU US EQUITY ES 119,200 18.3% 12.5% -18.3% 26.0% £.0.9% _——
Of| AE| 2 EL US EQUITY 7|2 AT 35,851 17.5% 10.3% -6.1% £.03% - — —
O|EE WD FCX US EQUITY XY 73,768 15.3% 17.1% 5.6% 20.6% ==0.0% ——
5 RTES=E]] TPR US EQUITY XtS AHXH 11,151 12.6% 18.3% 12.0% 30.2% =0.0% - m
2R ALBUS EQUITY XY 11,289 11.6% 4.8% 0.6% w-01% —— =
SLIO[E|E ofjofjajolx ZEA UAL US EQUITY 3N 19,067 11.2% 36.0% 19.2% 40,5% =—0.0% -
Hif A OH BT g X BBWI US EQUITY XHS AH[TH 7,097 10.6% 4.5% -17.1% =25.0% —0.0% —— —-—
H9L BWA US EQUITY XHS AHTY 8,371 10.0% 8.4% 14.0% 2.5% =0.0% -
X}&: Bloomberg, 7|25 2IMXWE. F: 2024-09-27 7|1&, S&P500 7|&
Z7t 498 Lowl0 52
= = MY Hols WEREFH  FYE
z= E|H GICS &3 ($min) W ™ M YTD ol S8
SIHHIE TOpEEx REGN US EQUITY AAH 0] 114,940 -8.9% -11.6% -0.8% 187% ¥ -43% —— =
==8 HOo[HX GPN US EQUITY =871 25,703 —-8.7% —8.9% 45% -20.5% ¥ -4.6% —— =
T 00| S = Eae] SMCI US EQUITY JiE 24,579 -8.2% -6.5% 47.1%|=0.0% — — ——
AH[AL}L NOW US EQUITY PJES 181,649 -5.9% 6.1% 12.1% 24.8% =0.0% — _ — =
COIOF=E & O] FANG US EQUITY’ o x| 50,454 -5.7% -13.3% —14.8% 10.0% ¥ -0.4% — — — —
L] MRO US EQUITY =R 14,812 -5.2% -8.2% ~7.6% 9.6% =0.0% — — — -
HEE TEX GM US EQUITY XHS AHIRY 52.240 -4.9% =6.0% 0.0% 29.4% v —03% ==
EERIEE LLY US EQUITY dAHof 834,274 -4.7% -6.6% -3.0% 50.6%|— 0.0% J——
S TEEX COP US EQUITY [CER] 121,606 -4.7% -8.4% -8.4% —98% W-07% ===
Crowdstrike Holdings Inc CRWD US EQUITY & 70,091 -4.7% 5.2% -25.4% 12.0% 4. 1.2% =

XI&: Bloomberg, 7|&

S S| MXHE,

Z:2024-09-27 7|&, S&P500 7| &
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M AI7HEY Top5 55 2 X E

Hols LHEXL Hell HE(F T HERFRL
z= % Al7H54 SaFIHY
k(%) |7FE4($min) 5 e o sy a0 o W SE3t et HO = izt
0H_%____ 227.79 3,463,350 -02% —0.1% 8.2% 18.3% - - -0.5% -2.28%p
Oo|224DE 428.02 3,181,489 -1.7% 34%  -42% 13.8% - — = 0.0% -0.05%p
Qld|C|of 121.40 2,977,942 47%  54% -1.7% -165100 —e= 0.0% -0.04%p
%fﬂt‘i_i'_ 163.95 2,026,289 02% -0.4% 17.4% -2,094 883 A 0.2% -0.03%p
OfOrESH 187.97 1,972,852 -1.9% 86% —27% 23.7% -2190 - 0.0% -0.02%p
XtZ: Bloomberg, 7|25 # 2|MXIME. F: 2024-09-27 7|&
Ao|I=
M HEY 7|12 U E
g 3M 6M 1Y YTD +oE 58
Momentum 33% 12.8% - 37.9% I
Growth 3.0% 12.7% 38.9% 26.9% - I
Quality 5.7% 11.1% 33.5% 24.2% - I
High Dividend 13.1% 11.8% 30.0% 15.8% E = I
Low Votality 10.1% 8.6% 21.3% 14.2% E = I
Enhanced value 3.7% - 21.6% 12.2% I
Value 8.1% 5.2% 27.4% 13.0% - I
High Beta 2.1% ) 6.1% 2.1% 28.0% 8.7% - I
XI2: Bloomberg, 7|83 2|AX|ME. F: 2024-09-27 7|&
AO| &2
v TE{E J|2tE 28
4% BIW 2UE(%) ®IMPUE%) m3M FUE(%) m6M FUAE(%)
12% A
10% A
8% A
6%
4% A
2% A
0% A T T = T
_2% J
Momentum Growth Quality High Low Enhanced Value High Beta
Dividend Votality value
XI2: Bloomberg, 7|83 2|AXIHIE. F: 2024-09-27 7|&
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o THEIE TW 28 Y wigt EAE
u W £=AUE(%) = IW-1M =2 E(%)
3% A
2.1%
2% A
1% 0.6% 0.5% 0.6% 0.5% 0.7%
0.3%
0% - T :
-0.1%
_]% 4
_2% 4
_3% J
Momentum Growth Quality High Dividend Low Votality Enhanced value Value High Beta

XI2: Bloomberg, 7|83 2|AXIME. F: 2024-09-27 7|&
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€E o9 yp1n Pl EE 82 0UTs(70), EE og aopxoxt  EE 98 1M MulAY EE og 03 18w
- T 0|Xl E1k = - =
Rl LA HE I 2204) = S PMI A
HEY YEX+ 98 ISMHEY s 35+x M o s10i py
PMI O 88 HYUE
@ =3 oz
S FEYRETV @ o sixiya ‘8! 9z gpugn
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U HEY PMI g X% o) nm
0 92 CPI s
98 AfH|AY - <@, 98 AHxt M
PMI =3E 8% JYES
(10/1~7)

98 HEYPMI

o

bat o
@, 98 +EUS

229 ¥ 7%

% e % Ltol7] % 22420l
HaE Inc
Xt&: 7123 H A XIAME
Q7|9 M UE
unt z= £ GICS 9= 2rEX| I ES A A T YoY
OEH EPS HEA EPS OHEH EPS OHEH EPS
9/24 QEE AZO Ate AHTH 6,200 48.11 6,216 5348 % -03% W% -100% & 9.0% & 3.6%
KB & KBH Xt AH[XH 1,753 2.04 1,731 2064 13%W -12% A 104% A 13.3%
9/25 Oj0| 32 HI2 52X MU Il& 7,750 1.18 7,655 1124 12% 4 6% & 933% W -210.3%
AERA CTAS S 2,502 1.1 2,494 1004 03%4 97%4 68%4 18.9%
9/26 DAED MY COST 7|2 AH|TH 79,697 529 79,957 507 % -03% A 44% A 10% 4 8.8%
QM Z0] ACN & 16,406 2.66 16,387 2794 0.1%VW -46% 6 2.6% 5 23.7%
It A KMX Ate AHITH 7,014 0.85 6,825 0854 28%4 01%W% -09%a4 13.3%
9/30 I CCL Xt AH[XH = - 7,810 1.16 - - A 139% A 35.3%
10/1 Lto|7| NKE Ate AHITH = - 11,652 052 - - v 99% W% -44.9%
10/2 RPM QIE{LHA{E RPM 2R = - 2,010 174 - - v -01% & 6.0%
10/3 HAHY O] Hli X STZ 7|2 AH|TH = - 2,932 415 - - A 33% a4 12.2%

Xt&: Bloomberg, 7125 SIMXIME]. 1 2024-09-27 7|&, HEHL Batetd] 7|F, EPSE 193] 7|F
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Xt2: Bloomberg, 71253 2| MXIME Xt&: Bloomberg, 71253 2|AX|MIE
DOW PER HHE Russell2000 PER HHE
(=]
(2 10X 14X (@) —_— 3} 2% 25
70,000 - 18X = 22X ———20X 3500 - 28X 31X 34X
' 34x
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s X
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XtZ: Bloomberg, 7|83 2|AX|4H X}Z: Bloomberg, 7|83 3 2IAX|HH
pd =10 A X A X
T2t I|of Y| X|4= 20| VIX X|4= 0|
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