MATHEMATICAL 22 QUAKTITATIVE w=BANYAN PARTNERS

Banyan I]UANTITATIVEBANYAN::PA RTNERS"

STATISTICAL ARBITRAGE ™ RISK MANRGEME PRMNETECHNIQUES

Market Dashboard INTELLIGENT DATA MINING

v Py G COMIELATOR — (i

MATHEMATICAL

ARTIFICIAL INTELLIGENCE o s - INTELLIGENT DATA MINING

BANYAN
PARTNERS

Issue 21, 2026 VOL.N0.497 SHANGHAI, FRIDAY, Jun 05, 2026 A AR

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.

5-year P/E|5-year P/B
Quantile | Quantile

Industry YTD (%) | 2024 (%)

Fiberglass

Electronic Components 83.21 105.54 .

Communications Equipment 75.63 130.60 .

MNon-Metallic Materials 62.48 26.76

Electronic Chemicals 62.14 49.71 .

Automation Equipment 48.27 33.57 .

Semiconductors 46.23 35.99 ([

Lighting Equipments 37.30 12.58 .

Rare Metals 32.57 96.19 ([

Optoelectronics 30.17 10.72 (|

Coal Mining 29.66 -6.30 [}

Other Electronics 24.13 49.23 .

Other Power Equipment 23.87 42.94 .

Envircnmental Protection Equipment 23.52 25.14 .

Plastics 21.24 70.04 ([

Industry 2024 (%) | Ye2r P/E|3-year P/B
Quantile | Quantile

Passenger Vehicles -17.69 434 [l | 475 0.0

Commercial Vehicles -17.82 18.07 |] E.l}i |67.2

Kitchen & Bathroom Appliances -18.06 -4.26 . BE].'.-’ 0.1

Gaming -18.14 6050 ([]  26.4( 713

Veterinary -19.10 43.62 . E{II.ED 244

Hospitality -19.23 -0.31 || 44 0.1

Small Household Appliances -19.48 g5s (] 431 0.1

Tourism -19.50 8.16 (] 19.4(F] 175

General Retail -21.83 3.03 (| 1’3.4% E8.2

Personal Care -22.30 16.28 ] 45.4}ﬂ 6.6

Insurances -22.84 26.42 11(E] 230

Feed -22.92 g7a [l] 343 22

Livestock Farming -23.02 13.45 I_| 487 0.0

Education -24.43 6.60 (| 55.?|_l 65.2

Airports -26.89 1173 | 0|l 136

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

41

Source: Banyan Partners

3 Unusual Volume Change

Last Friday, Jun 05, 2026, there were 72 stocks with an unusually high change in volume. These 72 stocks
were spread across 40 sectors, 8 in Consumer Electronics, 7 in Industrial Machinery, 4 in Plastics, 4 in
Optoelectronics, 4 in General Retail.

Top 20 Stocks with unusual volume change in multiples

Ticker MName Industry LTITE
Change (x)

920190.L] |EfFELE Computer Equipments 13.1
g20128.hj |FRIES Electronic Components 115
s01439sz |BAEED Electric Power Transmission & Distribution 9.3
G00421sh |IETHEEE Industrial Machinery 8.9
600280.sh |FRHEEE General Retail 8.6
g00162sh |&H =Rz Real Estate Development 8.2
3001975z | TIEEERY Infrastructure Construction 79
3009565z |E=ARRHG Consumer Electronics 79
603330.sh |FoFETHt Plastics 7.1
301107 sz |HEREvEET Industrial Machinery 7.0
3013295z ‘E%EE? Consumer Electronics 6.7
920876.h] |EHEEE Consumer Electronics 6.3
0027005z | AD1EEEE Gas Utilities 6.0
B00255.sh |EEElEAE Metallic New Materials 5.9
pDo2e08sz  |FLEREIS Electric Utilities 5.8
oooosssz | FHAEE Renovation Materials 57
300897 sz |LUEERE Industrial Machinery 5.7
002404 =z |EERTEZEE Clothings 5.3
0022515z |HEEE General Retail 5.3
BO0636.sh |IETREIE Education 5.1

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 PfE

Ratio Ratio Ratioc

Y¥TD 16.1% 7.9% -5.1%
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e High PE Ratic Mid P/E Ratip = Low P/E Ratio

Source: Banyan Partners

High P/B
Ratio
YTD 35.0% -2.0% -5.0%

N NNkhbh, A

High F/B Ratio Mid /B Ratip s low F/B Ratio

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 Jun 05 2025.
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