Banyan

Market Dashboard MI..MTELUGEN"

MATHEMATICAL

L QUANTITATIVE =BANYAN PARTNERS:

wmmmwBANYANPARTNERs

STATISTICAL ARBITRAGE ™ RISK MANRGEME

v P ICHINES CORIELATOR

MATHEMATICAL

ARTIFICIAL INTELLIGENCE Pt i

SN TECHNIQUES

 DATAMINING

- INTELLIGENT DATA MINING

Issue 38, 2024 VOL.No.414

SHANGHAI, FRIDAY, Sep 27, 2024

BANYAN
PARTNERS

BAHBL

1 Industry Performance

Banyan Partners categorizes listed companies into 131 industries, tracking the most relevant 124. Each
week, we highlight the 15 best and worst-performing industries.

Industry

White Goods

YTD (%)

2023 %) |° Y

ear P/E|5-year P/B

Quantile | Quantile

36.91 102

| 27| aas

Insurances

32.68 -13.33

7kl | 370

Commercial Vehicles 31.61 12.97 I:| EE.D. lﬂll].gl
Precious Metals 24.59 10.45 [l 124 l 66.1
State-Owned Banks 24.29 17.33 . E'El'ﬂl_l 54.6
loint-5tock Commercial Banks 21.62 -15.05 441 D 288
Motorcycle & Others 21.52 -16.31 EE.DD 1.3
City Commercial Banks 21.46 -16.63 ZE.ED 125
Industrial Metals 20.49 6.99 ZD.El B3.4

Rural Banks 18.81 -3.56 28.2
Construction Machinery 18.62 -2.04 211
Marine Ports 18.39 -5.91 287
Passenger Vehicles 17.58 -4.85 | 50.4
Brokerages 12.25 2.54 227
Defense Shipbuilding 11.76 21.54 |:|

Industry

Solar Power -21.47 55
Packaging & Printing -21.69 6.1
Appliance Parts -21.70 52
Wind Power -22.05 45
Stationery Products -22.46 5.0
E-Commerce -24.95 402
Energy Metals -26.04 3358 [ | 205 5.1
Fishery -27.19 w7l 237 97
Biological Products -27.38 646 ] 284 3.1
Medical Service -27.75 -24.46 [ 121 6.0
Coking Coal -28.11 -15.16 B g9a.3| 5.0
Decoration Materials 3101 -8.68 || 57(0 216
Auto Services 3131 991 | BEl 997
Non-Metallic Materials -34.79 270 f] 16.7|| 47
Veterinary -35.77 -4.46 [ 124 3.3
Source: Banyan Partners
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2 Market Sentiment Dashboard

Our Market Sentiment Dashboard tracks the "Main Boards" and the "High Tech Boards". For the Shanghai
Stock Exchange and the Shenzhen Stock Exchange there is a separate “Main Board” and “High Tech Board”.
Our "Main Boards" consist of the Shanghai and Shenzhen main boards. Our "High Tech Boards" consist of
the Shanghai "STAR Market" and the Shenzhen "ChiNext Market". We measure the sentiment of the
respective boards based on the performance of individual stocks and their industries. A score between 0
and 40 indicates bearish market sentiment, between 40 and 60 indicates neutral sentiment, and between

60 and 100 indicates bullish sentiment.

High Tech Boards
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Source: Banyan Partners

3 Unusual Volume Change

Last Friday, Sep 27, 2024, there were 245 stocks with an unusually high change in volume. These 245
stocks were spread across 73 sectors, 26 in Brokerages, 18 in Diversified Financial Services, 16 in Real

Estate Development.

Top 20 Stocks with unusual volume change in multiples

Ticker MName Industry STIIE
Change (x)

B001985H |FEE{E |Communications Equipment 203
G006195H |[#E 7S  |Appliance Parts 126
30008552 | Software 11.3
6006585H |EBT1E Real Estate Development 105
30078557 |[{E5=E Digital Media 101
600569.5H |Z=2[0fiEE  |General Steels 100
o05815H [J\—d¥E |General Steels 97
00061757 |HBiEERE  |Diversified Financial Services 9.0
839719B] |TFE#T  |Non-Metallic Materials 8.6
6006435H |EELER  |Diversified Financial Services 8.2
00211057 |=fEY  |General Steels 79
00258357 |{EEEE Communications Equipment 7.6
00218452 |{EEE#  |Automation Equipment 7.4
60351954 |7ERHS  |Appliance Parts 74
pozes65Z  |{ZFliE Industrial Machinery 74
6030165H |¥T=%= Electric Power Transmission & Distribution 7.2
600130.5H 5&%&% Consumer Electronics 7.2
00232352 |TEIEASHS  |Professional Engineering 7.2
5004465H [SUFRHES  |IT Services 7.2
6007055H |AF=EE |Diversified Financial Services 7.1

Source: Banyan Partners
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4 Investment Style Performance
The performance of the investment style is assessed by using two metrics: P/E ratio and P/B ratio. For each
metric, we categorize the data into three groups: high, mid, and low.

High P/E Mid P/E Low PJE

Ratio Ratic Ratio

¥TD -14.9% -6.7% 14.1%

e High PJE Ratic Mid P/E Ratic s Low PJE Ratio

Source: Banyan Partners

High P/B Mid P/B
Ratio Ratio

YTD -10.8% -15.4% 13.7%

-15%

s High P/B Ratic Mid F/B Ratic e Low P/B Ratic

Source: Banyan Partners

Disclaimer

This material is provided for information purposes only and is not intended as an offer or solicitation for the purchases
or sale of any financial instrument. Information has been obtained from sources believed to be reliable, but Banyan
Partners or its affiliates, does not warrant as to its completeness or accuracy. Opinions and estimates constitute the
judgment of Banyan Partners as of the date of this material and are subject to change without notice. Past
performance is not indicative of future results. This document was last updated Sep 27 2024.
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