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ERTEE |

EFRELATEEHERFHRILAEN DR

BIRTHERZZTH, FURZRTFHREREEESENHS, MEXENEREHR
TRTURHREEEEE, RFHEANLEEmUTT B hHRTERTFRNERRE
BkiR:

c  HHREETFRIEE, RAHNRTRE (BIREABENRENXE) &5,

© HHEREETFRIES, RPEFRERRREEHERNBI

© HMREFRIANE, WHETFRERIERE, izl kiR a5 X TR .
TRERTREFHRILZENZWZE, ﬁ%qﬂﬁ’\]ﬁ?ﬂ@?%@*ﬁ?é'lﬁ, ESIMIENZ

HIEY R F X411

THR T E ABUE = FH A T i

t, EhxmLmEAZITIIN
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HFWEHERLt.
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B FUE
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Rl B =7 I : Wi SRR BRI KSR el g ARSI R IRIE S EHAER
K {5 =1 = A
Fanie| 240 003 0.85 0.44 086 0.35 1.00 0.41 0.36 -0.00 0.09 -0.96 0.1
(100.00%) | (22.00%) ~(15.37%) (4.14%)  (155%)  (9.44%) (1272%)  (6.52%) = (4.09%) (1047%)  (253%)  (7.50%) (1954%)
BRERR 24 070 049 055 001 029 0.32 0.26 157 053 1.15
(22.00%) |(100.00%) (6.13%)  (16.15%) (8.14%) (20.18%)  (16.53%) (15.61%) (18.23%) (29.56%) (38.37%)
x
BEg 24 048 045 031 -0.07 1.04 0.60 -0.53 -0.01 0.42 -0.02 0.05 043 -0.06 0.59 171 0.63 113
(15.37%) (0.81%) | (1342%) (17.48%) (12.46%) | (31.50%) (29.08%) (23.92%) (1650%) (10.16%) (27.55%) (5.07%) (20.25%) (16:21%) (7.91%) (16.37%) (484%)  (17.92%)
[5:8:35¢2 022 1.09 074 041 021 035 1.25 081 014 003 042 147 0.65 240 0.60 1.20
(48.08%) (40.04%) |(100.00%) | (27.63%) (39.53%) (24.48%) (42.31%) (45.68%) (34.06%) (38.57%)  (3.26%) | (19.68%) (215%)  (293%)  (8.04%)  (16.43%)
b1
BMEX 240 069 1.38 063 052 042 -0.25 1.12 0.79 019 0.58 0.24 0.13 009 0.63 0.50
(4.14%)  (6.13%)  (081%) (27.63%) |(100.00%) (18.98%)  (25.18%) (2049%) (1281%) (17.31%)  (8.04%) (10.47%) (0.02%) (10.42%)  (1.35%) (28.45%)
3
248 055 132 002 085 0.19 -0.30 152 0.94 0.39 0.16 0.62 0.24 0.13 073 014 061 051
(1.55%)  (16.15%) (13.42%) (42.30%) (100.00%) | (38.50%) ~(19.14%) (13.84%) (24.49%) (21.42%) (21.38%) = (479%) (14.78%) (2.02%)  (5.26%) (742%)  (1.29%) (18.82%)
EWEXZ 24 0.37 1.25 013 042 139 072 -0.16 053 0.06 128 043 013 055 209 046 122
A O44%) (27.66%) (17.48%) (39.53%) (18.98%) (24.51%)  (35.28%) (@9.77%)  (9.37%)  (28.28%) (7.77%)  (21.61%) | (350%) (862%) | (213%) (20.51%) (19.14%)
[S2ii5 % 063 143 0.48 0.41 061 0.30 009 150 097 0.31 0.21 055 015 -0.33 0.51 0.16 0.54 048 1.28
(B.14%)  (1246%)  (24.48%) (25.18%) (19.14%) (44.19%) |(100.00%) | (28.46%) (27.63%) (20.07%) (18.16%) (13.88%) (14.21%) (5:84%)  (16.56%) | (6.84%) (9.69%) (15.40%)  (7.15%)
233 076 0.39 058 -0.32 0.34 -0.43 007 0.09 152 049 1.08
(23.36%) (31.50%) (11.24%)  (13.84%) (19.05%)  (16.12%)  (42.23%) (37.90%)  (5.53%) @1.01%)  (17.43%)  (24.05%)
EaRs 297 027 1.01 -0.50 027 115 130 -0.35 0.35 1.80 048 1.18
(12.72%)  (44.89%) (29.08%) | (45.68%) (20.49%) (43.93%) | (100.00%) (54.78%) (33.01%) (11.19%)  (16.42%)  (33.72%)
By 24 0.27 1.16 007 043 061 0.41 -0.18 151 0.93 -0.05 -0.00 0.08 -0.68 0.10 067 057 123
(652%) (31.24%) (23.92%) (47.49%) (12.81%) (2142%) (30.68%) (20.07%) (22.38%) (29.17%) (43.96%) (32.50%)  (5.60%)  (11.29%) @201%) | (012%) (23.37%)  (15.31%)
s 240 0.49 133 0.15 043 0.70 044 017 136 075 0.36 046 0.41 003 0.24 077 067 013 062 208 063 121
(4.09%)  (20.18%) (16.50%) (34.06%) (17.31%) (21.38%) (29.77%) (18.16%) (19.05%) (54.64%) (43.96%) |(100.00%)| (18.92%) (41.50%) (-7.08%) (7.71%) = (890%) @ (-6.74%) (325%) (0.78%) (10.56%) (12.68%)
EAEE o4 069 0.83 051 0.83 007 024 019 0.06 0.69 203 060 1.28
(13.90%) | (16.53%) (670%)  (804%)  (4.79%) (13.88%) (18.92%) (5.02%) (9.97%) | (1457%) (857%) (1292%) (14.97%)
250 125 -0.10 045 078 0.27 -0.04 129 055 -0.31 -0.40 0.29 .01 046 0.46 1.93 061 130
(10.47%) (27.55%) (3857%) (1047%) (14.78%) (28.28%) (1421%) (42.23%) (54.78%) (32.50%) (41.50%) (24.28%) (13.05%)  (37.77%) (13.91%)  (11.15%) | (24.60%) (33.47%)
FMEN . 240 1.36 0.60 053 0.80 052 1.40 086 045 015 034 0.09 2,05
R (253%) (5.07%)  (326%) = (002%)  (202%)  (14.58%) (12.05%) (5:60%)  (-7.08%) (100.00%) | (267%) (2.97%) (2.15%)
st 248 0.39 117 012 051 0.80 0.58 -0.01 150 1.14 0.62 033 013 065 002 1.93 065 123
(7.50%)  (31.99%) (4B.68%) (19.68%) (-0.93%) (526%) (7.77%)  (5.84%) (15.67%) (14.08%) (11.29%) (7.71%) (267%) (062%)  (7.44%) ®31%) | (126%)  (892%)
BtiwE .25 051 1.28 071 0.52 0.79 033 -0.29 164 0.85 0.81 0.25 0.44 024 0.02 -1.03 003 0.29 135 038 1.20
(39.86%) (49.99%) (2025%)  (943%)  (7.61%)  (6.45%) (21.61%) (16.56%) (37.90%) (33.01%) (638%)  (8.90%) (12.94%) | (3T.77%) (899%)  (9.62%) (1.90%) | (2351%) (19.32%) (28.90%) (33.82%)
AL 066 134 0.62 022 0.10 -0.40 009 0.65 2.00 125
(34.74%)  (16.21%) (0.97%)  (30.45%) (297%)  (7.44%) (100.00%) | (431%)  (20.34%) (@2.17%)
sy 225 059 1.40 082 0.46 0.96 0.58 -0.13 134 0.82 0.42 0.25 -0.50 048 0.07 1.98 059 122
(1967%) (1561%) (7.91%) (215%) (1.35%) | (1.29%) (862%) (9.69%) (19.27%) (21.28%) (14.57%) 081%)  (396%) (2351%)  (4.31%) (14.02%)  (13.61%)  (23.85%)
BERX 047 1.01 061 0.56 001 083 0.51 001 0.24 -1.20 031 52 121
0 (18.23%) (16.37%)  (2.93%) (213%)  (0.48%) (11.19%) B57%)  (11.45%)  (215%)  (8.31%) (14.02%) (15.40%)  (17.09%)
EREE 024 142 071 0.30 0.79 012 -0.36 1.09 062 -0.37 0.29 -0.02 0.31 036 026 010 033 1,68
(29.56%)  (484%) (8.04%) (28.45%) (18.82%)  (20.51%) (15.40%) (17.43%) (16.42%) (23.37%) (10.56%) (24.60%)  (-0.68%) (1.26%) (28.90%) (24.82%) (13.61%) (15.40%)
R
SERY 001 1.05 0.45 0.39 0.80 019 015 048 0.03 022 028 022 141 0.25 1.79
(39.37%) (17.92%) (16.43%) (6.23%)  (7.58%) = (19.14%) (7.15%) (33.72%) (1531%)  (12.68%) (3347%) (1.76%)  (8.92%) (33.82%) (17.09%)
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© PHEETFRIANER (—RELEERTFREXNNE, MREREHR-AIES
MIEAE), RPEFRERBREESNES, BRBANRES, NZNBIEF
HEPE, REEITETF

© HHMHERFRI-—HGER—HAE (—RELEERFAMEXNRE, MINTURE
(Z3]) -BERZH (FX)), HPEETF (£F) W@RREFE, F1EEFEE
BEFHRE, MZUTREFNESEHPE, REEIETF;

c  HMEEFRIAHIE (—RREERFEIMRRE, MKE-SONRE. 3FR
SE-IAURE) , HIREFREREARR, MIZREFENEF-

©  HMUEEFRIA—FES—HAE (—RREERFEMEXEEIUERRN, 15
MiRiE (X5) -KiE (F) REEE (£5%) -ERzitt (F%)), RBEEFEK
mRFAERE, THEFARTRRFERE, MZREBAEET;

 HMEEFRIA—HSER—THTES (—REEERFEEXN, MRERHER (X
58) -tRumiiE (£58) . MAURE (%38) -EMzE (£5)), RBEFERERE
HE, TERFARLREFEE, BXSRFIBTINES, NMiZERE T
TERTFHHPE, REXERTF;

c  HMEEFRIANES (—RREERFEMXN, WRERDR-FRE. KIE-
RHMEhE), HREFRERIEER, NiZaHETF-

FIUAMER EE, BFREEXMITU—ERE L RREFZ B XH TS A& m, B

MRS, EFREEEZmER, PEFENEHEER; M8l BFaRits

MmN, PEEEHATER; AEXEES, RFEaRtEmEx, PEEERTRE

#EE, 8

c  FHEEBRBHEERE, AAMRENESHITUNEFERABRAZM, ARE
AR, WA & LN IS AR SRR, BRI EIR K, RERNEME L
SRR MRS, BREEEE/N, SR ERREFNE FREMHEXE Z BHAE
FMNA 21.01%;

s BETFENEWEREENE, MX—REFREEEETEED, WIERMMEEFAT
PMEAGERM TSR ER, RKZNTEE.

HEFRENEXMERTUMAT B L ER F R ZERE s, EFERR.

R 5T AT 2 X N SRR

HF iR B RERFRE RSN YR, PrE B R RN E =6 Wil
Bl RERENFR, SATHMAXB NI EITIERERX MM ERIFRBRKER.

ERFROEUNEIRT, BFRENEFREREZBNZEZIWT:
corr(xq, X3) <> corr(x4r, xr)
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‘é‘git’:-mm%

BRFRSEHEXMEERS, SEXSZRAMKENSHEREAFREMAXMS, BET KRN
KRR RZEAEEMELSEERFREMAXMRA, BERFERBBEXMEAIE. AT
FREMAIMMUEEIMER LA —EE5], BRENEXREN 55.13%, &
TR KF.

® 20 ATamExn

R&ﬁ&ﬂmﬁi
]

RS BNRX
R& Al

BUMEXS

R tristom

B EHRE REEE WERE it e MAREH BfiRIE TXOH SR

EEHE BERZ RRSE SERY
& Ll

RZ WAL

20.26% 34.89% 4.56% 8.78% 5.67% 1.74% 15.63% 50.90% 42.54% 27.41% 35.14% 38.86% 18.14% -21.49% 24.35% 51.25% 9.77% 40.54% 49.71% 24.89% 45.55%
(22.00%) (15.37%) (-2.40%) (4.14%)  (1.55%)  (9.44%) (2.93%) (23.36%) (12.72%) (6.52%)  (4.09%) (13.90%) (10.17%) | (2.53%) @ (7.50%) (39.86%) (19.64%) (19.67%) (40.12%) (40.50%) (45.14%)
20.26% 52.08% 29.29% 0.68% 6.82% 15.06% 21.08% 9.69% 50.02% 9.60% 50.48% 88.32% 24.42% 45.25% 75.62% -8.20% 21.23% 35.82% 63.32%
(22.00%) (66.80%) (48.08%)  (6.13%)  (16.15%) (8.14%)  (43.76%) (44.89%) (31.24%) (20.18%) (16.53%) | (60.57%) (31.99%)  (49.99%) | (34.74%) (15.61%) (18.23%) (29.56%) = (39.37%)
34.89% 12.70% -17.74% -9.99% -15.48% -6.42% 21.99% 28.24% 9.68% 28.11% 42.28% 30.51% 48.98% 5.39% 35.15% 9.28% 23.63% -8.14% 25.32%
(15.37%) (40.04%) | (081%) (13.42%) (17.48%) (12.46%) (31.50%) (29.08%) (23.92%) (16.50%) (10.16%) (27.55%) (48.68%) (20.25%) (16.21%) (7.91%) (16.37%) = (4.84%) (17.92%)
4.56% 29.29% 12.70% 38.34% 29.02% 13.57% 27.50% 41.20% 29.04% 34.01% 15.17% 40.93% 28.36% -3.42% 6.51% 10.31% 14.74% 20.47% 5.05% 17.55% 17.08%
m (-2.40%)  (48.08%) (40.04%) (27.63%) (42.30%) (39.53%) (24.48%) (42.31%) (45.68%) (47.49%) (34.06%) (6.70%) (38.57%) (3.26%) (19.68%) (9.43%) (-4.77%) (2.15%) (2.93%) (8.04%) (16.43%)
iﬁﬁﬁ* 8.78% 0.68% -17.74% 38.34% 69.06% 36.91% 62.79% 28.76% 33.04% 45.09% 19.90% 16.28% 18.05% 29.45% -3.60% 39.73% -8.84% 35.00% 0.24% 60.15% 26.85%
& (4.14%)  (6.13%) = (0.81%) | (27.63%) (65.18%) (18.98%) (25.18%) (11.24%) (20.49%) (12.81%) (17.31%) (8.04%) (10.47%) (0.02%) = (-0.93%) (7.61%) |(-1042%) (1.35%) (-4.27%) (28.45%) (6.23%)
ﬂuﬂﬁﬁ 5.67% 6.82% -9.99% 29.02% 69.06% 30.65% 49.18% 25.73% 27.99% 36.21% 16.93% 19.24% 19.65% 12.08% -2.13% 37.24% -0.55% 20.57% 2.22% 54.25% 28.43%
(1.55%)  (16.15%) (13.42%) (42.30%) (55.18%) (38.50%) (19.14%) (13.84%) (24.49%) (21.42%) (21.38%) (4.79%) (14.78%)  (2.02%) (5.26%) (6.45%) (-7.42%) (1.29%) (-1.74%) (18.82%)  (7.58%)
Ei§5 1.74% -15.48% 13.57% 36.91% 30.65% 47.00% 11.92% 19.99% 12.17% 8.13% 3.71% -22.32% 42.91% -0.00% 3.33% 34.95% -6.46% 16.28% -10.08%
ﬁﬁ* (9.44%) (17.48%) (39.53%) (18.98%) (38.50%) (44.19%) (24.51%) (35.28%) (30.68%) (29.77%) (9.37%)  (28.28%) (14.58%) (7.77%)  (21.61%) (8.62%) (213%)  (20.51%) = (19.14%)
Eﬁ'ﬂiﬁ?f 15.63% 15.06% -6.42% 27.50% 62.79% 49.18% 47.00% 26.44% 34.09% 50.06% 17.55% 21.44% 27.76% 37.18% 2.54% 41.65% -7.02% 27.86% 13.45% 55.11% 23.38%
ﬁu: (-2.93%) (8.14%) (12.46%) (24.48%) (25.18%) (19.14%) (44.19%) (28.46%) (27.63%) (20.07%) (18.16%) (13.88%) (14.21%) (33.06%) (5.84%) (16.56%) (-6.94%) (9.69%) (0.48%) (15.40%) (7.15%)
50.90% 21.08% 21.99% 41.20% 28.76% 25.73% 11.92% 26.44% 51.37% 34.89% 27.56% 37.72% 18.99% -9.28% 19.74% 43.66% -7.58% 34.31% 42.22% 33.23% 32.72%
b3
(23.36%) (43.76%) (31.50%) (42.31%) (11.24%) (13.84%) (24.51%) (28.46%) (43.93%) (22.38%) (19.05%) (16.12%) (42.23%) = (12.05%) (15.67%) (37.90%) (5.53%) (19.27%) (21.01%) (17.43%) (24.05%)
42.54% 9.69% 28.24% 29.04% 33.04% 27.99% 19.99% 34.09% 51.37% 17.55% 63.67 53.42% 14.18% 16.98% 27.86% -18.: 38.32% 19.00% 18.45% 21.41%
R o o2y
(12.72%) (44.89%) (29.08%) (45.68%) (20.49%) (24.49%) (35.28%) (27.63%) (43.93%) (29.17%) ~ (54.64%) (26.27%) (54.78%) (14.08%) (33.01%) = (-7.35%) (21.28%) (11.19%) (16.42%) (33.72%)
27.41% 50.02% 9.68% 34.01% 45.09% 36.21% 12.17% 50.06% 34.89% 17.55% 7.47% 36.93% 55.53% 15.50% 9.65% 45.00% 29.15% 18.23% 23.81% 62.09% 48.67%
BERE , >
(6.52%) (31.24%) (23.92%) (47.49%) (12.81%) (21.42%) (30.68%) (20.07%) (22.38%) (29.17%) (43.96%) (2.14%) (32.50%) (5.60%) (11.29%) (5.38%) (2.01%) (0.12%) (-1.18%) (23.37%) (15.31%)
paEs O5M4%  960% - 281%  1547%  19.90%  16.93%  843%  17.85%  2756% | 6367%  T47% 43.82%  17.48% 11.59%  12.59%  1.95%  18.28%  17.86%  4.97%  15.46%
(4.09%)  (20.18%) (16.50%) (34.06%) (17.31%) (21.38%) (29.77%) (18.16%) (19.05%) = (54.64%) (43.96%) (18.92%)  (41.50%) (7.71%)  (8.90%) (6.74%) (3.25%)  (0.78%) (10.56%) (12.68%)
EAME 3e0%  5048%  4228%  40.93%  16.28%  19.24%  371%  2144%  37.72%  53.42%  36.93%  43.62% 49.63% 26.37%  3250%  32.69%  24.76%  29.11%  23.64%  42.79%
ES (13.90%) (16.53%) (10.16%) (6.70%)  (8.04%)  (4.79%)  (9.37%) (13.88%) (16.12%) (26.27%) (2.14%)  (18.92%) (24.28%) (5.02%)  (12.94%) (9.97%) (14.57%) (8.57%) (12.92%) (14.97%)
&ﬁ‘&ﬁ 18.14% 88.32% 30.51% 28.36% 18.05% 19.65% -22.32% 27.76% 18.99% 14.18% 55.53% 17.48% 49.63% -17.55% 16.67% 53.68% 72.20% 0.84% 17.18% 48.83% 65.29%
(10.17%) | (60.57%) (27.55%) (38.57%) (10.47%) (14.78%) | (28.28%) (14.21%) (42.23%) (54.78%) (32.50%) (41.50%) (24.28%) (-3.59%) (13.05%) (37.77%) (30.45%) (13.91%) (11.15%) (24.60%) (33.47%)
RN | 21.49% 342%  29.45%  12.08%  4291%  37.18% 9.28% 15.50% 13.16%  -196% | 22.47%  15.00% = -10.58%  15.07% | -16.70%
DAL (253%) (326%)  (0.02%)  (202%) (14.58%) (33.06%) = (12.05%) (5.60%) (267%) (899%) | (297%) (081%) = (215%) (-0.68%) & (1.76%)
fﬁ'ﬁﬁ'ﬁ 24.35% 24.42% 48.98% 6.51% -3.60% -2.13% -0.00% 2.54% 19.74% 16.98% 9.65% 11.59% 26.37% 16.67% -13.16% 7.64% 17.91% 29.35% 13.17% 1.90% 10.11%
(7.50%) (31.99%) (48.68%) (19.68%) (-0.93%) (5.26%) (7.77%) (5.84%) (15.67%) (14.08%)  (11.29%) (7.71%) (6.02%)  (13.05%) = (2.67%) (9.62%) (7.44%) (3.96%) (8.31%) (1.26%) (8.92%)
HmiE S125%  4525%  539% - 10.31%  3973%  37.4%  333%  4165%  4366%  27.86%  4500%  1250%  3250%  5368%  A96%  7.64% 19.38%  28.09%  38.81% = 6648%  65.13%
(39.86%) (49.99%) (20.25%) (9.43%) (7.61%)  (6.45%) (21.61%) (16.56%) (37.90%) (33.01%) (5.38%)  (8.90%) (12.94%) (37.77%) (8.99%)  (9.62%) (-1.90%)  (23.51%) (19.32%) (28.90%) (33.82%)
I;gﬁtt 9.77% 75.62% 35.15% 14.74% -8.84% -0.55% -7.02% -7.58% -18.27% 29.15% 1.95% 32.69% 72.20% -22.17% 17.91% 19.38% -12.20% 11.34% 19.91% 52.86%
(19.64%) = (34.74%) (16.21%) (-4.77%) | (-10.42%) (-7.42%) (-6.94%)  (5.53%)  (7.35%) (2.01%) (-6.74%) (9.97%)  (30.45%) (297%) | (7.44%)  (-1.90%) (4.31%)  (20.34%) (24.82%) (22.17%)
40.54% -8.20° 9.28% 20.47% 35.00% 20.57% 34.95% 27.86% 34.31% 38.32% 18.23% 18.28% 24.76% 0.84% 15.00% 29.35% 28.09% -12.2( 18.73% 19.31% 20.13%
R e s
(19.67%) (15.61%) (7.91%) (2.15%) (1.35%) (1.29%) (8.62%) (9.69%) (19.27%)  (21.28%)  (0.12%) (3.25%) (14.57%) (13.91%) (0.81%) (3.96%)  (23.51%) (4.31%) (14.02%) (13.61%) (23.85%)
BERZ 4971% 2123%  2363%  505% 0.24% 222%  -646%  1345%  42.22%  19.00%  23.81%  17.86%  29.11%  17.18% | -1063%  13.17%  38.81%  11.34%  18.73% 2247%  28.54%
il (40.12%) (18.23%) (16.37%) (293%) (-4.27%) (-1.74%) (213%) (0.48%) (21.01%) (11.19%) (-1.18%) (0.78%) (857%) (11.15%) | (2.15%)  (831%) (19.32%) (20.34%) (14.02%) (15.40%)  (17.09%)
E‘ﬁ% 24.89% 35.82% -8.14% 17.55% 60.15% 54.25% 16.28% 55.11% 33.23% 18.45% 62.09% 4.97% 23.64% 48.83% 15.07% 1.90% 65.48% 19.91% 19.31% 22.47% 66.32%
m& (40.50%)  (29.56%) (4.84%) (8.04%) (28.45%) (18.82%) (20.51%) (15.40%) (17.43%) (16.42%) (23.37%) (10.56%) (12.92%) (24.60%) (-0.68%) (1.26%) (28.90%) (24.82%) (13.61%) (15.40%) (36.94%)
ﬁ%ﬁ&l’ 45.55% 63.32% 25.32% 17.08% 26.85% 28.43% -10.08% 23.38% 32.72% 21.41% 48.67% 15.46% 42.79% 65.29% -16.70% 10.11% 65.13% 52.86% 20.13% 28.54% 66.32%
mﬁtt (45.14%) (39.37%) (17.92%) (16.43%) (6.23%) (7.58%) (19.14%) (7.15%) (24.05%) (33.72%) (15.31%) (12.68%) (14.97%) (33.47%) (1.76%) (8.92%) (33.82%) (22.17%) (23.85%) (17.09%) = (36.94%)

BRSRIR: KRR, KCOTIESHRAT
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®3: RTYOHERE

RZ&E BfEX RS FNRX
B L3 R& Ak

50.02%  62.30%  45.90%  44.26%  40.98%  37.70%  47.54%  4590%  4590%  44.26%  57.38%  60.66%
(22.00%)

BUMEXS

iR Wi EEER RESE KERE T SRS RO TR S s e TR

iR RZ WAL

50.82% 29.51% 60.66% 75.41% 57.38% 55.74% 54.10% 54.10% 54.10%
(15.37%)  (-2.40%) (4.14%) (1.55%) (9.44%) (-2.93%) (23.36%) (12.72%)  (6.52%) (4.09%)  (13.90%) (10.17%) | (2.53%) (7.50%)  (39.86%) (19.64%) (19.67%) (40.12%) (40.50%) (45.14%)

33.96%
(22.00%)

4811%  52.83%  43.40%  40.57% | 27.36% 56.60% = 33.96%  35.85%  51.89%  4340%  56.60% = 81.13%  38.68%  53.77%  60.38%
(66.80%)

8208%  31.13%  4245%  57.55%  59.43%
(48.08%)  (6.13%) (16.15%) | (27.66%) | (8.14%) = (43.76%) (44.89%) (31.24%) (20.18%) (16.53%)  (60.57%) (6.19%) (31.99%) (49.99%) = (34.74%) (15.61%) (18.23%) (29.56%) (39.37%)

45.78%
(15.37%)

61.45%
(66.80%)

44.58% | 30.12%
(40.04%)

34.94% = 28.92%  4217% = 33.73%  37.35%  31.33%  46.99%  49.40%  46.99%  37.35%  66.27%  44.58%  6506%  38.55%  39.76%  31.33%  34.94%
(081%)  (13.42%) (17.48%) (12.46%) (31.50%) (20.08%) (23.92%) (16.50%) (10.16%) (27.55%) (5.07%) (48.68%) (20.25%) (16.21%) (7.91%) (16.37%) (4.84%)  (17.92%)

28.57%
(-2.40%)

57.14%
(48.08%)

37.76%
(40.04%)

61.22%  51.02%  4592%  60.20%  42.86%  46.94%  44.90%  44.90%  55.10%  52.04%  44.90%  5204%  45.92%  57.14%  44.90% | 30.61% @ 48.98%  41.84%
(27.63%) (42.30%) (39.53%) (24.48%) (42.31%) (45.68%) (47.49%) (34.06%) (6.70%) (38.57%) (3.26%) (19.68%) (9.43%) (4.77%) (2.15%) = (293%)  (8.04%)  (16.43%)

27.21% | 46.46%
(414%) | (6.13%)

60.61%
(27.63%)

68.69%  57.58%  68.69%  3232%  54.55%  47.47%  57.58%  49.49%  54.55%  50.51% = 37.37%  5051%  48.48%  46.46% | 30.30% @ 57.58%  43.43%
(65.18%) (18.98%) (25.18%) (11.24%) (20.49%) (12.81%) (17.31%) (8.04%) (10.47%) (0.02%) (-0.93%) (7.61%) (-1042%) (1.35%) | (4.27%) (28.45%) (6.23%)

58.24% 64.84% 32.97% 49.45% 47.25% 52.75% 48.35% 57.14% 46.15% 40.66% 56.04% 51.65% 42.86% 27.47% 61.54% 41.76%

I A% | 4725% | 3181% | 5495% | T473%
(1.55%) | (16.15%) | (13.42%) (42.30%) = (55.18%) (38.50%) (19.14%) (13.84%) (24.49%) (21.42%) (21.38%) (4.79%) (14.78%) (2.02%) (5.26%)  (6.45%)  (7.42%) (1.29%) | (-1.74%) (18.82%)  (7.58%)

[y s ] 30.53% 47.37%  60.00%  55.79%
R (27.66%) (39.53%) (18.98%)  (38.50%)

65.26%  36.84%  47.37% = 36.84%  50.53%  46.32%  40.00%  5579%  36.84%  46.32% = 33.68%  57.89% = 29.47% @ 4526% | 21.31%
(44.19%) (2451%) (35.28%) (30.68%) (20.77%) (9.37%) (28.28%) (14.58%) (7.77%) (21.61%) = (-3.50%) (8.62%) = (213%) (20.51%) | (19.14%)

EHRX 5263% | 30.70% | 51.75%  50.65%  51.75%  54.39%
H (8.14%) | (1246%) (24.48%) (25.18%) (19.14%) (44.19%)

3596%  47.37%  50.88%  50.00%  55.26%  59.65%  52.63%  47.37%  56.14%  5351%  42.11%  40.35%  54.39%  44.74%
(28.46%) (27.63%) (20.07%) (18.16%) (13.88%) (14.21%) (33.06%) (5.84%) (16.56%) (-6.94%) (9.69%)  (0.48%) (15.40%)  (7.15%)

Wi 370%  5625%  4375%  6562%  50.00%  4688%  54.69%  64.06%
(23.36%) (43.76%) (31.50%) (42.31%) (11.24%) (13.84%) (24.51%) (28.46%)

62.50%  46.88%  53.12%  60.94%  50.00%  51.56%  46.88%  62.50%  4531%  50.00%  51.56%  50.00%  43.75%
(43.93%) (22.38%) (19.05%) (16.12%) (42.23%) (12.05%) (15.67%) (37.90%) (5.53%) (19.27%) (21.01%) (17.43%) (24.05%)

38.82% 70.59% 56.47% 44.71% 36.47% 49.41% 54.12% 35.29% 54.12% 35.29% 41.18% 37.65%

g ee| 32%4% | 4471% | 34T%  5412%  6353%  5294%  5204%  6353%  47.06%
(29.17%)  (54.64%) (26.27%) (54.78%) (-6.97%) (14.08%) (33.01%) (7.35%) (21.28%) (11.19%) (16.42%) (33.72%)

(12.72%)  (44.89%) (29.08%) (45.68%) (20.49%) (24.49%) (35.28%) (27.63%) (43.93%)

51.90% 60.76% 73.42% 53.16% 49.37% 62.03% 64.56% 36.71% 40.51% 65.82% 58.23%

Rty 0418%  6962%  3291%  5570%  50.49%  54.43%  4430% | 7342%  3T97%  4177%
(43.96%)  (2.14%) (3250%) (5.60%) (11.29%) (538%) (201%) (0.12%) (-1.18%) (23.37%) (15.31%)

(6.52%) (31.24%) (23.92%) (47.49%) (12.81%) (21.42%) (30.68%) (20.07%) (22.38%) (29.17%)

s REE 33.65% 44.23% 37.50% 42.31% 54.81% 46.15% 46.15% 54.81% 32.69% 57.69% 39.42%
(4.09%) (20.18%) (16.50%) (34.06%) (17.31%) (21.38%) (29.77%) (18.16%) = (19.05%) (54.64%) (43.96%)

54.81% 50.00% 30.77% 51.92% 50.00% 50.00% 50.00% 34.62% 42.31% 37.50%
(18.92%)  (41.50%) | (-7.08%) (7.71%) (8.90%) (-6.74%) (3.25%) (0.78%)  (10.56%) (12.68%)

ZEAME 37.00%  6000%  41.00%  54.00%  49.00%  44.00%  44.00%  63.00%  30.00%  48.00%  48.00%  57.00%
= (13.90%) (16.53%) (10.16%) (6.70%)  (8.04%)  (479%)  (9.37%) (13.88%) (16.12%) (26.27%) (2.14%)  (18.92%)

66.00% 32.00% 54.00% 54.00% 64.00% 46.00% 37.00% 48.00% 48.00%
(24.28%)  (-8.82%) (5.02%)  (12.94%) (9.97%) (14.57%) (8.57%) (12.92%) (14.97%)

36.19% 48.57% 60.95% 80.95% 33.33% 35.24% 60.95% 59.05%

29.52% 81.90% 37.14% 48.57% 51.43% 49.52% 36.19% 64.76% 30.48% 36.19% 55.24% 49.52% 62.86%
Bl
(-3.59%) (13.05%) (37.77%) @ (30.45%) (13.91%) (11.15%) (24.60%) (33.47%)

(1017%) (60.57%) (27.55%) (38.57%) (10.47%) (14.78%) (28.28%) (14.21%) (42.23%) (54.78%) (32.50%) (41.50%) (24.28%)

TR 42.71% 32.29% 45.83% 52.08% 43.75% 55.21% 62.50% 34.38% 32.29% 43.75% 33.33% 33.33% 39.58%
gy qva o (-6.19%)  (5.07%) (3.26%) (0.02%) (2.02%)  (14.58%) (33.06%) (12.05%) (6.97%) (5.60%) = (-7.08%) (-8.82%) (-3.59%)

35.42%  42.71%  4479%  40.62%  36.46%  44.79%  3542%
(267%)  (899%)  (297%)  (081%) (215%) (-0.68%)  (1.76%)

iR 32.74% 50.44% 48.67% 45.13% 32.74% 32.74% 30.97% 47.79% 37.17% 34.51% 47.79% 47.79% 45.13% 30.09%

26.55% 30.82%  5575%  47.79% | 3097%  36.28%  33.63%
(7.50%)  (31.99%) (48.68%) (19.68%) (0.93%) (5.26%) (7.77%) (5.84%) | (15.67%) (14.08%) (11.29%) (7.71%)  (5.02%) (13.05%) | (267%)

(962%)  (744%)  (396%) & (831%) (1.26%)  (8.92%)

57.58% 45.45% 46.46% 64.65% 62.63%

FUMRIE (096% 6465%  GT87%  4545%  5051%  51S2%  44.4d%  BAGS%  d04%  d6.46%  4949%  5253%  5455%  64GS%  4141%  4545%
(1.90%)  (2351%) (19.32%) (28.90%) (33.82%)

(30.86%) (49.99%) (2025%) (9.43%) (7.61%)  (645%) (21.61%) (16.56%) (37.90%) (33.01%) (5.38%)  (8.90%) (12.94%) (37.77%) (8.99%)  (9.62%)

31.62% 33.33% 49.57% 55.56%

i%ﬁtt 29.91% 74.36% 46.15% 47.86% 41.03% 40.17% 27.35% 52.14% 25.64% 43.59% 44.44% 54.70% 72.65% 36.75% 53.85% 48.72%
(4.31%)  (20.34%) (24.82%) (22.17%)

(19.64%)  (34.74%) (1621%) (477%) (10.42%) (7.42%) | (350%) (-6.94%) (7.35%) | (201%) (674%) (997%)  (30.45%) (297%)  (7.44%)  (-1.90%)

mm! 35.42% 34.38% 33.33% 45.83% 47.92% 40.62% 57.29% 50.00% 33.33% 47.92% 30.21% 54.17% 47.92% 36.46% 40.62% 56.25% 46.88% 38.54%
(19.67%) (1561%) (7.91%) (215%) (1.35%) (1.29%) (862%) (9.69%) = (19.27%) (21.28%) | (042%) (325%) (14.57%) (1391%) (0.81%) (396%) (2351%) (431%)

35.42%
(14.02%)

39.58%
(13.61%)

35.42%
(23.85%)

ﬁ%ﬁﬁ?& 46.48% 63.38% 46.48% 42.25% 42.25% 35.21% 39.44% 64.79% 46.48% 42.25% 45.07% 50.70% 52.11% 52.11% 49.30% 49.30% 64.79% 54.93% 47.89%
m (40.12%)  (18.23%) (16.37%)  (293%)  (-4.27%) (-1.74%) (2.13%) (0.48%)  (21.01%) (11.19%) (-1.18%) (0.78%) (857%)  (11.15%)  (2.15%) (8.31%)  (19.32%) (20.34%) (14.02%)

52.11%
(15.40%)

E‘ﬁ% 35.11% 64.89% 27.66% 51.06% 60.64% 59.57% 45.74% 65.96% 37.23% 55.32% 46.81% 51.06% 68.09% 45.74% 43.62% 68.09% 61.70% 40.43% 39.36%

34.04% 70.21%
R3x | (40.50%) (29.56%) | (4.84%) | (8.04%) (28.45%) (18.82%) (2051%) (1540%) (17.43%) (16.42%) (23.37%) (10.56%) (12.92%) (24.60%) (0.68%) (1.26%) (28.90%) (24.82%) (13.61%) (15.40%)

(36.94%)

BERE a000%  7683%  3537%  5000%  5244%  46.34% | 31.71%  6220%  3415%  39.02%  56.10%  47.56%  58.54%  7561%  4146%  4634%  7561%  79.27%  4146%  47.56%
WGt (45.14%) (39.37%) (17.92%) (16.43%) (623%)  (7.58%) | (19.14%) (7.15%) (24.05%) (38.72%) (15.31%) (12.68%) (14.97%) (3347%) (1.76%) (8.92%)  (33.82%) (2217%) (23.85%) (17.09%)

BRSRR: KRR, KOTIESHRAT
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BE, ERTHERRBHEEOFEEEETERD 2FHEX S, REMNT:

© BPMHSRREBIEARAMGTEMEBRRABME TS, ERREEEIENL
FRAEEEL, EEREADERHIT, BREMEBE LML

BRIR—D AR RIS HIE. ﬁﬁ%uﬂﬁi_ DA, X FH SRR D RBIA SR
ESH, BEXFrEERANERRKEFRIR, ZMS RERIH=EMZ5]
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CHANGJIANG SECURITIES

EMTIE | RERSE

© ERPERBUIER, ITXAX—FHEIRAIEEFEEEENRERER, B
ZHANERNBRESENER, BAFEERMTRENEM, IREXAIEM.

TRER T RS MR RSB AR AR, JUEREENKERS 2 /5,
BRAAXMEE LSRR, BEANN THEREXMS THEAEXE, BANELRRTHEE
RS AR RE XS VA SRRV IR Z H AT K.

7 4 AR UER e Xy AR K 1

BLa 1(22%9) BLS> 2(22%9) BLS> 3(2%Y) RLo> A(2E3)
R4 1(FEx%T) 60.27%

12.63% -11.86%
M43 2(4Ex) 34.84%

M43 3(4EXT) 35.30% -11.55%
5 4(AE%T) -11.75% 3.15%
BRLRIR: REERHS, KLIESMRAT

36.17%

FrEAR T SR R NERER BN SRIR, AT RARETE (RETTEANHEHETE
RRE ATEHRHRT] (£): TUHEEBEY) MRSENEREAT:

o BATEWLIRESHE, BRAANENE, BALEREZ/N, ABFEER, B
KIDEB R AR E — P BENONER;

*  BREFETRERSNEIz BT, AFEHEABINESEIA, RFEEIE3E
EMIRE.

TREERTTERBRENEFIEER.

EE&ETRIGARMEZERSR
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5. BERELRFHRER

g1 gop HIE gap
SEREHS
mmrea. TESERX SERLFAL  ghRE SESLRR SERLRS
BREEMRZ i BNRIE_ SRESLRT_SLRHTS L REE
BN IRIE B iRE E
BEERE IR B
AR
— BN AURE
BN BNAEEM IAURE_ BNRZ AL BN BRSO A
B B RS
s
_— W R SR
SR W IR AR
ERERE ERBFE SERTFRIE IR BEHRE SR
il AR
- /}i |Il§ E{E/)u.ﬂj] |ft._ N
R SERTHFRIE IR
FERTH FERTH
SR Fer G | IR SRR
PRl
_— B E R RNE AR
T RN TS WA s
FEHL FX A F I R R SR SRR
iR
- AR AR DARE AR
PR
R 22 E AR 22 o i 2 E 2 E
MRS
_ B HAHNHRLE SERIRA  RAENNELE SRISHA FAENN S E_ BB SRA
BELSRA

FRLRIR: RERHS, KITIESHRR

TRRERT Kmeans BEMEFHRER, HNERRLERMILE:

*  BENEFERABKERIRATIAD R ZSEH DAEBMIKNAE,
BT “BE RE;

* M Kmeans S HAMASUAMNXNLE LF, FEZFETEHARENUERERS
RERESIERERIBET ;

* M Kmeans MIERBEXRNXLE LE, TEZRETERBEIRAHMR G LR
EHEIEMBRERE, URSERXZHA . RAENNIEMAE RS AEZ SIHFL
#HRIBE T
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7 6: Kmeans BEHFHRERER

k| | B ZX
EFRENE 4 3 3
Fig 4 3 3
TR 4 3
RENE
FERZH]R 4 3 3
R R 1 3 3
R 1 3 3
pgedudng ;] 3 2
BMHExE 3 2 2
iR E 3 2 2
T HE
BRI G 3 2 2
EEXGHE 3 2 5
RO MBAER 3 2 5
REEE 2 1 1
BRI 2 1 1
FAEE
EEEERX 2 1 1
SEREFMSL 2 1 1
EEHRE 0 0 3
REWHME 0 0 3
BRRE 0 0 3
BEh
Wi s 0 0 3
Vg 2iop 0 0 3
EX5HE 0 0 3

BRSRIR: KRR, KOTIESHRAT

ES =1

AFHBR @RS N ERBENERANZRFAM, MREAEER, BTHRX “REHE

REEHENE, XZAM 47 K, IEREERFANSE ‘REH KX

ANATLFEORE, C2FRRFESFRFERMER. TRERTHEREBRELH

REMNBER:

© MALRFTRELEENS (BEULTEANFENRAIRSE 8HRTF (R):
BRRTMNRZZTHY) SERENSIETFRERAEHERNNER (ZHRAE
BMERIENRREHX S ETENERKERK), BAZETFHEBXE;

© NWAZESIMTERRRTEZITEFESXERXE, 71HF24EDEHEEY 8%HATE
B, ARAOEAREY 8%, NTHRI=
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xRT7: EPERTFEBNEXE

s 2 REWE] RS BHEX BRXS BNRX ERHE AR = - . SERX BRSE SERH
E(375] x5 = HFRE pre " TnARMREE BA &k g TR REEE KERRE P H s N Hrigi BNiRE EXAE SEEm P Bx Sk
2005-11- 2006-02- 2006-02- 2005-11- 2005-12-
5% 28F 27 30F O02F
TR 006.05. 2006-05- 2006-05-  2006-04- 2006-04-
09 09 09 28 25
2020-02- 2019-01- 2019-06- 2020-02- 2019-01- 2020-02- 2019-07- 2020-02- 2019-01- 2020-02- 2020-02- 2019-05- 2020-02- 2020-02- 2019-07- 2020-02-
REKR 05 HNE 7% 04 % 3ME 6% 2% 04%  31% 06% 05% 07 06F 06F 2% O07TF
£ 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02-
21 25 25 25 24 24 25 24 25 25 25 24 21 24 24 24
2016-08- 2016-08-
NE 31E
R 2018-02- 2017-08-
06 10
2021-04- 2021-02- 2021-02- 2021-02- 2021-03- 2021-02- 2021-04- 2021-04- 2021-02- 2021-04-
[5:8:35454 13% 10F  10% 10z 08 % 6% 30F 13 10% 12%
] 2021-08- 2021-08- 2021-08- 2021-08- 2021-08- 2021-08- 2021-08- 2021-08- 2021-03- 2021-08-
13 31 31 13 31 30 30 13 24 10
2006-12- 2007-01- 2007-01- 2007-02- 2007-01- 2006-12- 2006-12- 2006-12-
BfMAER 2F 26% 19% 12% 7% 2% 9%  29%
M 2007-05- 2007-05- 2007-05- 2007-05- 2007-03- 2007-05- 2007-05- 2007-05-
23 23 14 11 06 21 23 22
2007-01-2007-01- 2007-01- 2007-02- 2007-01- 2007-03- 2007-02- 2007-03-
AR 26% 26F 26 % 2% 265 2% 02F  16%
2007-05- 2007-05- 2007-05- 2007-05- 2007-03- 2007-05- 2007-05- 2007-05-
23 24 14 1 06 24 24 22
2014-11- 2013-12- 2014-01- 2013-09- 2013-10- 2014-08- 2014-08- 2013-10- 2013-10- 2013-10-
HEXZ o7z 06 = 10z 248 09% 25% 25% 3Nz 3Nz M=
RA&  2015-01- 2014-02- 2015-01- 2015-01- 2015-01- 2014-12- 2015-01- 2014-02- 2014-02- 2014-02-
05 24 05 05 05 29 05 24 24 24
2020-02- 2019-01- 2019-06- 2020-02- 2020-02- 2020-02- 2019-01- 2020-02- 2019-07- 2020-02- 2019-01- 2020-02- 2020-02- 2020-02- 2019-05- 2020-02- 2020-02- 2019-07- 2020-02-
EHRE o5z 31z 17F  0M4E 04%F 06E 30F 06E 2% 04%F 3MZE 06FE 06E O05F 07E 06F 06%F 2% O7TF
BH 2020-02- 2020-02- 2020-02- 2020-03- 2020-02- 2020-09- 2020-09- 2020-02- 2020-02- 2020-02- 2020-07- 2020-08- 2020-08- 2020-02- 2020-08- 2020-08- 2020-02- 2020-02- 2020-02-
21 25 25 23 25 08 08 24 25 24 13 20 07 25 03 12 24 24 24
2005-11- 2005-05- 2005-01- 2005-01- 2005-02- 2005-01- 2005-04- 2005-01- 2005-07- 2005-02- 2005-11- 2005-12- 2005-07-
ﬂllﬁ 25%F 3% 24 % 245 PLEN 24 % 25F 24 % 18 & 01 = 2% 02 % 18 &
2006-05- 2005-09- 2005-07- 2006-05- 2006-05- 2006-05- 2006-05- 2006-04- 2005-09- 2006-05- 2006-04- 2006-04- 2005-10-
09 21 28 1 09 10 10 20 20 10 28 25 24
2014-11- 2014-08- 2014-08- 2014-08-
07 & 26% 25F 25%F
SHRRHE 1.1 2014-12- 2014-12- 2014-12-
22 29 29 29
2020-02- 2019-07- 2019-07- 2020-02- 2020-02- 2020-02- 2019-07- 2020-02- 2019-07- 2020-02- 2020-02- 2019-07- 2020-02- 2020-02- 2019-07- 2020-02-
ﬁ%&lﬁﬁ 05 % 2% 2% 04 & 04 % 06 % 25 04z 2% 06 & 05 % 2% 06 & 06 & 2% 07 E
2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02- 2020-02-
21 25 25 25 24 24 25 24 25 25 25 24 21 24 24 24
2021-04- 2021-02- 2021-04- 2021-04- 2021-03- 2021-02- 2021-04- 2021-04- 2021-04-
- 13% 6%  30% [T 08 % 26% 30% 13% 12%
2021-08- 2021-08- 2021-09- 2021-08- 2021-09- 2021-09- 2021-08- 2021-08- 2021-08-
13 31 15 13 15 15 30 13 10
2021-05- 2021-04- 2021-04- 2021-04- 2021-04- 2021-04- 2021-04- 2021-05- 2021-08- 2021-10-
EREHE 07 E 30E  30F 0E 0E 30E 30E O07E  NE 12%
= 2021-08- 2021-08-  2021-09- 2021-11- 2021-09- 2021-09- 2021-11- 2021-08- 2021-11- 2021-11-
13 31 15 29 22 15 29 13 16 29
2012-12- 2012-12- 2012-12- 2013-07- 2013-10-
03 % 03E 03 % 08F 31E
&iﬁ‘&ﬁ 2014-02- 2014-02- 2014-02- 2014-02- 2014-02-
24 24 24 24 24
2022-04- 2022-04- 2021-08- 2022-04- 2021-08-
MR4MER 26 % 6% HNE 6F ME
B 2023-04- 2022-08- 2023-05- 2022-08- 2023-05-
14 18 25 10 16
2005-11- 2005-05- 2005-01- 2006-01- 2006-12- 2007-01- 2005-01- 2005-02- 2005-01- 2005-04- 2005-01- 2005-07- 2005-02- 2005-11- 2005-12- 2005-07-
fignpm 5F  BE ux  ux 2% 195  24F 24F 24F  26F 18E 18F O1E 2F 0F 18F
2006-05- 2005-09- 2005-07- 2006-10- 2007-02- 2007-02-  2006-05- 2006-05- 2007-02- 2007-01- 2007-02- 2005-09- 2007-01- 2006-04- 2006-05- 2005-10-
09 21 28 09 26 27 " 09 13 16 27 20 16 28 17 24
2008-12- 2008-12- 2008-12- 2008-12- 2008-12- 2008-12-
NE ME 3MNE NE MNE BME
E i 2009-06- 2009-02- 2009-06- 2009-07- 2009-07-  2009-02-
16 16 04 23 23 13
2012-12- 2012-12- 2012-12- 2013-07- 2013-10-
03% 03% 03E 08F  31E
EXAR 2014-02- 2014-02- 2014-02- 2014-02- 2014-02-
24 24 24 24 24
2005-11- 2006-02- 2006-02- 2005-11- 2005-12-
5% 28F 27 RE  02F
SRR 06 04- 2006-04- 2006-04- 2006-04- 2006-04-
28 28 28 28 25
2007-04- 2007-04- 2007-04-
FERZ 19 % 19F 19%F
o 2007-05- 2007-09- 2007-05-
28 24 25
2006-12- 2007-01- 2007-01- 2007-02- 2007-01- 2006-12- 2006-12- 2006-12-
HRSE 29%  26%F 19% 12% 175 29% 9% 29%
R 2007-05- 2007-05- 2007-05- 2007-05- 2007-03- 2007-05- 2007-05- 2007-05-
23 24 14 " 06 25 25 22
2006-12- 2007-01- 2007-01- 2007-02- 2007-01- 2006-12- 2006-12- 2006-12-
SERY 29%  26% 19% 125 17% 29% 29%  20F
FEna 2007-05- 2007-05- 2007-05- 2007-05- 2007-03- 2007-05- 2007-05- 2007-06-
23 24 14 30 06 28 25 01

FLRERBRERN, FEEAERFEFREDR;

ERMELZETE BRT KEEm, MEKE. SHRENEHHEL ERTNE
B, IERBMEFE—EERM, BRZE ‘REM KW, MYRERDE. &
BRGMA. BNMRRZ AL BEEEMNERTTELERTRKGE, IEREIMED
HE—EEH;
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CHANGJIANG SECURITIES

EMTIE | RERSE

© BEFHNESRKREPRLE-LAFENNEER, 2007 £. 2019 . 2021 £,
TENWEAEVMNERTETFERESBNELZENHLEXE, XEfHEIENT:

© RESITETFHLEBREXE, EENEKESE. XEAEHEFHERZH
HF (EXPIERGIE T EXAEE. NERE. RiniiaE . SERZH.
RMOENMBLUE. SBZIHHA);

s RE\ELEFENEBRRXE, $EXXXENEFSI—H, HERREH;
© ERSHRTESEBEY 2B HKXIE.

TEAL TS TAEARFHHEEBRKRXE, JAEEREMRFHE ERBHK
|, SHEFE I EFRRIESE.

6: BINEFHEEEXE

45
40 A
BN IRIE AR M%

35 SR ] v
B

30

25

20

1s ML

10

05

0.0

2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023

EXIE iR ERIE o BARGLE =AERE AR —— BINRE

BRSRIR: KRR, KCOTIESHRAT

INGE

AFRELZZSERETREEREEANEE. B FREAXMETU—ERELR
BREAF 2 BRI R 20, SRR TR R mEss, JRAEXERTFHREER
mAE, AEXMRTFHREEREER, B:

c  FREERBAFERE, MAMRMENZSHAUNEFRAFGTRAZM, BRR
AER . SR EREREME TR BRI XN 21.01%.

- BFENERATHEEE, miX—REFREMEXETERR.

A F Uz IR DA MBS A D EMREREEER T BEATF. BTRELERS

NN ERIR. BEFREAXE—RERER FRRERIRR AL, X—RAUM

HFREMXEMEFREAXENESEXE LSEEE, ENRE—ERE, LR

EREFIRER SN EE L.

BHRETFRERBITUAIAGREGLENGRAZR:

*  BWEKENFERTHRSE, AR ‘ReN KKk, RERFERKEIRA
H7E, BXERENERRE, TARERFRFREREE;

ERERETRIRAFEZEEH
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HAWERFEGRAFES L, BEFH “FR Ke, BREBEREALRIE
K, ATUBYRXEFHEHREREE.

m»l?Lﬁﬂﬁ

EXMRFREAT, L TRFRERENRFR, FAE THRERNRES L, B
FHRITER, ZKPUJF’JLI?EI’] PEEELL, WEFRLDE, FRFERNER.

TR
REINMERNM LR FN A2 EFRARHME, B ER~NEE R, lﬁ%—uuﬁj]'ri

RREEN S MRATBEIRR . RE—RMZZNE ST ENREZE
HHTRERUERTFIITET A WEEELEFRI:

3 8. mantiEth KA T

ICIR 550

THRERESMIREB SRR MNIEEE

e Wor ik 2R 4 A/ B 2R Wk SR 68.59% 2.58 2.24
Ea3E R S A R B AR A R @”H%%T%ﬁ?ﬂ%%ﬂ%ﬁ 67.56%  2.20 223
SERRT R ER AARRAETNREARES w0  s18  a07

. SERRE (B %ARB RN | (B %A SERRBREENREA, TRE .

SERZMAUE H-5/ME) ppeE, w10 262
) AN 1 SRR k ZERIE BiEEEn SRS BNN AR, :
B WEIETYE, DR SR E I E A0 ERI e k 255 DM 128.18%  1.84 3.89

FRLRIR: RERH, KITIESHMRAR

FABEBRATFHNAIXSXFNZLER, BIZERTNZHPETRZENTE,
EREBEESHRIEEN I RREETNE. SAER—BMARRBEZE, TRAL
TREMEFNITES A MEZBRREFRIN:

&9 FAFBBAERT

ERL

PINERERH ARERARL, SERLEE REALES, MRESLREEY

BEREH S LR = 80.17% 1.55 2.35
EEEERE B 0%RXR FSLR T s Pt 190 131 289
] TTe B 0%RERFSERZHE ﬁmﬁﬁgiﬁ;&f;ffﬂ 86.46% 098 291

BRSRIR: KRR, KCOTIESHRAT

¥ ATEF R EFERIATE.
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CHANGJIANG SECURITIES ﬁ%ﬂl?‘i | %TEE?&%

X 5T

R HFRERFINASRFHKE, BEEETE—RNERZSFENEE, EEF
R E R NRR GBI . 25 TR —BMRRZIENEREUAREZ S
MEMHE, TRAETRRERFHITE A WREELRETFRI:

#x10: 25 FRERT

HHETE

XAFHIZREEKR, ZHFEE

BRERME Fama-French & B3 2 K 5 2 e 77.47% 0.52 1.82
=]

e 1-4 % n 325 H m S4035% Fama-French #2814 K%‘J:Fﬂﬁfﬁ)ﬁﬁﬂﬁj(, RHREE -9155% 130 254

ERNMEERRE R FREZESEIYE) REMEEMAKR, XHGFEERS -53.98% 1.28 1.75

TR WMFRIOEE REMEEMAKR, XGFEERS  -57.37% 0.28 1.46

RFEEREM BRFE (RE/THE) RAMRDAK, RHREEMLE 87.07% 074 2.00

B 32 & LA ZESHEE p, FABAR RZHFR, XHFEEBR 90.28% 0.72 2.06

—.Ié:/\ it 7‘ =hk , Ev E..m.x 7

B PiEEE (20%) HHFEIRE ANEARALS, SAREEE eseen 080 16

REIEE Fama-French 1% 5 2 1% fF 'X’E’Hﬁq%&ing’ RAFRE g5 600, 1.19 1.98
=]

Wi ey T AREMEREAA AR 706 048 197
=]

Fe FIgE VaR-ZEI 2 VaR ’%%117*%%3%2%’ ZAFRE a0 057 1.49
=

e Hﬂfmﬁﬂlﬁﬁﬁmﬁ%ﬁ§$$i11ﬁa-tﬂfm/J\:FZ'E?%qﬂZEE$$ f‘r%‘ﬁﬁ?’iiﬂﬁ@i, THREEH 58.74% 0.08 1.21
> =]

g VREERRATIRIER, BRRROGE RRORAINA ZERRER oo o 12
= -

. (HEEN-KEsREN) [ (KEagesh-KExf HNEEENEEILR, ETR
A7y 3 .34% . .

BRI E ) e e 3834% 042 0.98

TR ?E?)?Zﬂ%?ﬁﬁj\79J:TTTTT\ﬁﬁl‘l‘J:ﬁE'\]$T:T&T%ﬁ&’% Tﬁﬂt@ﬁttﬁ@i, RHFEEH 78.99% 0.39 188
7 =]

- - = MHXBHERNE, UNRTEHFERERAR ISBERMEN, X5REES o
BERBEIANBE B, ASARSE (R TE) ® 109.05% 1.15 2.83

FRLRIR: RERHS, KITIESHRR

SR

BAIF A T XA X 2 KPR AR, B AR BNRZES T, &
ENHmEPENBRAUFHANSEN MRATBIRE . SUEF—BRMEMNIE LT
ERELZE, TRAETREERTFIOETE. BERIEBLE TR
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=11 SRR T

HHETE
EMNMAXMK BB ENTAEXRE g -54.51% 0.54 1.39

ENGRENS, MEERZ
LbdE, BT
REHEX, NMEEFEREKE,

IARE R EMREENRE = fo -81.61% 0.62 1.94
B R
N o A a e n RAZHMIBXT MR, HZE 0
M2t A B DA A AN 4% N S e 81.45% 0.66 1.68
BETBMA B 20%H XK AR ﬁxﬁﬁﬁﬂﬁgfﬂ%’%“ﬁ-mam% 043 233
B B 20% SR B S H mﬁ%ﬁﬁ&ﬁgﬁ%’gﬁﬂ% 6721% 021 144
BRRE: RERH, KTIESFRF
REXAFAREENNEIXOETNEERT, EET Kmeans SR BT EMA—H
HEZBEETEIERALTE—RNEZSFRENREE, ERESENMRFASBHNS.
REELETHIBENS 5 PRIBEEY, RIETR5FRS MBS Rx— 4
A\, RESZMEZGERX—HEZE, TRAETREUERTFHITESE. BWE
B R E TR
%12 REXET
BT HER® B ICR {2l SoE®HE
DEBERTE NS, Rk 20%N BRI 2500 BRI a BT R .
TR oty U, -94.34% 1.03 2.44
SERZUSBeta  SERSEHNALE, Mlcikmazy DO ARWREINEMEEEN o000 138 269

KE

BRSRIR: KRR, KOTIESHRAT

HE

HMEBRETAERN NI EPRFERS, BRTERRXTRRN—H, HiEHE
EFBdHERE E— BN EEEEHANERNNEES, EEHREERBEUNERE
MMPRREGEITNE . B —RMNBREEHERZI—HEEZE, TREBETREMER
FRHTEGT A BEEELEFRI:

% 13: HERET

ERE ZEEit

SERZE AN, LR 20% AR =W BRBMN B REIEEH

9 -
RERF f, MRYS TR 54.94% 014 221

EHEE

FRLRIR: RERHS, KLIEEHMRA
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Q:I:

IENE

Weah SRR 34T L MR F IS AT

c BYREXEARSEERRFRUAKREENEW. R FREMAXMEERTU—
EFRE L RREFZ BRI KSR e, BlSEX R PR ERaEss, |4
KMEEFHEEREAE, AAXERTFHERRRER, BXFENEERTR
=, FaeAXMEFPHEREESS. RAXMEETFPEERZRERENER, B
ERNERTENEZWABREENE, BFREMAXMETEAFIRX—R.

c BFRELEREXNBENRE. SEFREAXME—REWE R FHERIER
BRAMEE, BEhaBFERMRE, THAREFRRRNES L.

BAEFRERRTUS MEREBEIFRNGERAZR:

c BFWEFENFERTHRSE, BZERERN ‘REN Kk, RRFERKEIRA
H7E, BIXERENERRE, WS R FRTREREE;

. E?%E%ﬁﬁ%?ﬂ?iﬁk BIEFR BB Kbe, ZRREBEEALHIE
, ALABNE R RE TR EREE.

BHRERENZ ZITERHR FHFEEEHEEE, ATNEREFETHEXMEZ
BRAE, BELENMRXFMEREIZE, NWREZKRERENSTIKRE, HWENX
ERTFHEEEENE N . ZXMRSNERN . DEEBRE 5P B k.
HEANMEE, BRT M4 NFRRENNET.

ERERETRIRAFEZEEH
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CHANGJIANG SECURITIES

MU HE 7~
1. BEEEARAK: THNEMFRLMETETLETE, RASNZSTH
SRBHNLR. RHEERETL, BTHNENERLERE, ASHBBHAN.

20 AXEPIGETH LR, MMRIEARREGE: BUERHETHLEHEENDN, B
FARIMNIRN D MAE ARSI BERARL N, TN BanF0 S8 brias AT R K R = o

BRERETRIRPFEESMH 20/ 21



‘ﬁ)tanjﬂE

CHANGJIANG SECURITIES ﬁ%ﬂl?‘i | %TEE?&%

W EVFRER
TARER RELZHARK 12 DA RT AR KR X B HiE IE 5 T AR R MRS ERIE D B, IRREIMIT
BIES:
E i ARG TEHARIESTHRRIERER
B ENRISEBAXIESTIHRR IR
K ANRABTERARXIESTHRRMEEE
RANTR RELXHBHEN 12 B RAREMIKEIBEEX BEEXIES TR R IR RERIE AEE, RIGEWNITFRIFER
XA EXNEEEXIES TSR R EEEGKIERT 10%
# ¥ AAXNEHERIESTIHRRIEELKEE 5%~10%Z 8
oM ENEEEKESE TSR R ETRIBE-5%~5%2 8
b S R mﬁﬁﬁmiﬁﬁﬁﬁﬁ%ﬁﬁﬁ%@$$5%
FREWS: BFRNEEZRBMVENER, IERQAFABERTERNERNEATHEESGH, REEMER, BiE
AT AL T T AR TR
HXIESFTIHR R A RTHLUMR 300 FBHEAEE, H=RMTHUZRRKE (EIHEELLARN) =R ER
(Mgt aRm) AEME; FBETHUEEREAEE.

DN
tig HiX
Add /75 2 RE 1198 SHEIT H—E 29 B Add /ZRTITR K #RE 88 SHTIES A 37 14
P.C/ (200122) P.C/ (430015)
t[%3 gl
Add /EEH K &Rl 33 SBEAE 15 2 Add RYITIEF X PO PIEE 1S5 EERIRT 1 3 5] 36 1%
P.C/ (100032) P.C/ (518048)

IR

HEAFPEIES ISR FMIESREEWRLFRIDEMAIESSNG, UBBNBISE, 17 FWEARRS . SMBEETESNRWIER, AREFIDERT
RERTEENARAR . FERSRMNEMTSTES, F5, ORRSAREPNATEFRLRIURTMA BEREERR, FFHBEH.

=
EEF
TSRO ERADAATSRASNLS A, SHESLSWTIESS: 10060000,
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