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Pearson 0.087 3.195 86.4% 68.9%

AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.098 3.346 83.5% 72.8%
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% % 0% % % % 0% WNE00% | 0% 0% % 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% o% 0% | 0% 0% 0% 0% 0% 0% 0%
% 0% % 0% 0% 0% 0%  [WNI00% | 0% 0% 0% 0% % 0% 0%
% 0% 0% 0% 0% % i00% | 0% 0% 0% 0% % % 0% 0%
0% % 0% 0%  [INE00% [WNE00% | 0% i00% | 0% 0% 0% 0% % 0% 0% 0%
% % % 0%  [E00% | 0% Wi00% | 0% 0% 0% 0% 0% 0% 0% 0%
0% % 0% 0% 0% 0% Wi00% | 0% 0% 0% % 0% WE00% | 0% 0% %
0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0%  WNI00% | 0% 0% 0%
0% 0% 0% % 0% % i00% | 0% 0% 0% 0% % % 0% 0%
% 0% % % % 0% Wi00% | 0% 0% 0% 0% 0% 0% 0% 0%
% 0% % % % 0% Wi00% | 0% 0% 0% % 0% 0% 0% %
0% 0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% o%  WNI00% | 0% 0% 0% 0%
0% 0% 0% 0% 0% 0%  [E00% | i00% | 0% 0% 0% 0% 0% 0% | 0% 0% o% WE00% | 0%
% % % % 0% 0%  [E00% | i00% | 0% 0% 0% 0% 0% 0% 0% 0% WNE00% | 0%
% % % % 0% 0%  [NE00% | Wi00% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% Wi00% | o 0% 0% 0% o% WE00% | 0% 0% 0% 0%
% % 0% % 0% 0% Wi00% | 0% % % 0% 0% 0% % 0% 0% 0%
% % 0% 0% 0% 0%  [E00% | i00% | 0% 0% 0% 0% % 0% (WEI00% | 0% 0% 0%
% % 0% % 0% 0%  [E00% | i00% | 0% 0% 0% 0% % 0% (WNE00% | 0% 0% 0%
0% % % % 0% 0%  [NE00% | Wi00% | 0% 0% (WE00% | 0% 0% 0% 0% (WE00% | 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% | Wi00% | o 0% 0% 0% o% [E00% | 0% 0% 0% %
0% 0% 0% 0% 0% 0%  [NE00% | 0% | 0% 0% [E00% | 0% 0% 0% 0% [WE00% | 0% 0% 0%
% % 0% 0% 0% 0%  [E00% | Wi00% | 0% o% |MEO0% | 0% 0% 0% 0% 0% | 0% 0% 0%
% % % 0% 0% 0%  [E00% | i00% | 0% 0% % 0% 0% 0% (WEE00% | 0% 0% 0%
0% % 0% % 0% 0%  [E00% | Wi00% | 0% 0% (WEE00% | 0% 0% 0% 0% |WNE00% | 0% 0% 0%
% % % % 0% 0%  [NE00% | Wi00% | 0% 0% |WEE00% | 0% 0% % 0% (WE00% | 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% o% [NE00% |WE00% | 0% 0% 0% 0% 0% 0% 0%
% % % % 0% 0% 0% 0% i00% | 0% 0% 0% 0% % 0% 0%
% 0% 0% 0% 0% 0%  [E00% | i00% | 0% 0% (WEI00% | 0% 0% 0% 0% (WEI00% | 0% 0% 0%
% % % % 0% 0%  [E00% | i00% | 0% 0% (WEE00% | 0% 0% 0% 0% (WNE00% | 0% 0% 0%
% % % 0% 0% (WNE00% | 0% Wi00% | 0% 0% (WNE00% | 0% 0% % 0% (WE00% | 0% 0% 0%
0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% Wg00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% % 0% 0%  [E00% | i00% | 0% 0% (WEE00% | 0% 0% 0% 0% (WEI00% | 0% 0% 0%
0% % 0% 0% 0% 0%  [E00% | i00% | 0% 0% % 0% 0% 0% (WEE00% | 0% 0% 0%
0% % % % 0% 0%  [E00% | io0% | 0% 0% |[WNE00% | 0% 0% 0% 0% (WNE00% | 0% 0% 0%
0% % % 0% 0% 0% 0% 0%  [E00% [WE00% | 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% Wg00% | 0% % 0% | 0% 0% 0% 0% % 0% 0%
0% 0% 0% 0% 0% 0%  [E00% | i00% | 0% 0% 0% 0% 0% 0% 0% | 0% 0% 0%
0% 0% 0% 0% 0% 0%  [E00% | i00% | 0% 0% 0% 0% % 0% (WEE00% | 0% 0% 0%
% % % % 0% 0%  [NE00% | i00% | 0% 0% 0% 0% 0% 0% (WNE00% | 0% 0% 0%
20121031 [INH00% | 0% 0% 0% % 0% 0% [E00% | Wi00% | 0% 0% % 0% [i00% | 0% 0% 0% 0%
20121130 [IFI00% | 0% 0% 0% 0% 0% 0% 00% | 0% 0% 0% 0% 0% 0% 0% 0%
W100% | 0% % 0% 0% 0% % Wi00% | 0% 0% 0% 0% % 0% 0%
0% 0% 0% 0% 0% 0%  [E00% | i00% | 0% 0% 0% 0% i00% | 0% 0% 0%
% % % % 0% 0%  [E00% | i00% | 0% 0% 0% 0% i00% | 0% 0% 0%
0% % % % 0% 0%  [E00% | Wi00% | 0% 0% 0% 0% Wi00% | 0% 0% 0%
0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% i00% | 0% 0% (WEE00% | 0% 0% o%  WEE00% | 0%
0% % 0% 0% 0% 0%  [E00% | i00% | 0% % 0% 0% 0% 0% WNE00% | 0%
0% 0% 0% 0% 0% 0%  [E00% | Wi00% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% Wi00% | o 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0%  [NE00% | 00% | 0% 0% 0% 0% 0% o% WE00% | 0%
% % 0% 0% 0% 0%  [E00% | Wi00% | 0% % 0% 0% 0% 0% 0% 0%
0% 0% 0% % 0% 0% [E00% | Wi00% | 0% % 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% i00% | 0% 0% 0% 0% 0% 0% o%  [E00% |
0% 0% 0% 0% 0% 0% 0% i60% | 0% 0% 0% 0% % 0% 0%
0% 0% 0% 0% 0% 0% 0% Wi00% | o 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% i00% | 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% i00% | 0% 0% 0% 0% 0% 0% o% [E00% |
0% 0% 0% 0% 0% 0% 0% i60% | 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% Wi00% | o 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0% 0% )09
% 0% 0% 0% 0% 0%  [E00% | Wi00% | 0% % 0% 0% 0% 0% o%  [E00% |
0% 0% 0% 0% 0% 0% 0% i00% | 0% 0% 0% 0% 0% 0% o%  [E00% |
% % 0% 0% 0% (WNE00% | 0% Wi00% | 0% 0% 0% 0% 0% 0% 0%
0% % 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% % 0% %
% 0% 0% 0% 0% 0% 0% Wi00% | 0% % 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% [WE00% | 0% i00% | 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% [WE00% | 0% 0% | 0% 0% 0% 0% 0% 0% 0%
0% % 0% % 0% 0% (WEE00% | 0% i00% | 0% 0% 0% 0% 0% 0% o% [E00% |
% 0% 0% % 0% 0% (WNE00% | 0% [i00% | 0% 0% 0% 0% % 0% 0%
0% % 0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0% Wi00% |
0% 0% 0% 0% 0% 0% 0% 0% i00% | 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% i00% | 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 60% | 0% 0% 0% 0% 0% 0%
0% % % % 0% 0% 0%  [NE00% | [Wi00% | 0% 0% 0% 0% 0% 0%
0% 0% 0% % 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0% 0%
20160129 0% 0% 0% 0% 0% 0% 0% 0% WI00% | 0% 0% 0% 0% 0% 0%
[i00% [W00% | 0% 0% 0% 0% % 0% 0% [E00% | Wi00% | 0% % 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% i00% | 0% 0% 0% 0% 0% 0%
Wi00% | 0% 0% 0% 0% % % 0% 0% Wi00% | o% 0% 0% 0% 0% 0%
Wi00% | o 0% 0% 0% 0% 0% 0% 0% 0% 0% Wi60% | 0% 0% 0% 0% 0% %
Wi00% | 0% 0% 0% E00% | 0% [WE00% | 0% 0% 0%  [NE00% | 0% | 0% 0% 0% 0% 0% 0%
% % ov MNE00% | 0% [MNE00% | 0% 0% 0%  [NE00% | Wi00% |  o% % 0% 0% 0% 0%
0% 0% ov MEE00% | 0% [MNE00% | 0% 0% 0%  [E00% | i00% | 0% % 0% 0% 0% 0%
% 0% ov MEE00% | 0% [MNI00% | 0% 0% 0%  [E00% | i00% | 0% 0% 0% 0% 0% 0%
% % ov NE00% | 0% [MNI00% | 0% 0% 0%  [NE00% | [Wi00% | 0% 0% 0% 0% 0% %
0% 0% 0% 0% 0% 0% 0% 0% 0% Wi00% | o 0% 0% 0% 0%
W100% | 0% 0% (WNI00% | 0% 0% (WEI00% | 0% 0% % Wi00% | 0% 0% 0% 0% 0%
% 0% ov MNE00% | 0% [MNEO0% | 0% 0% 0%  [E00% | i00% | 0% 0% 0% 0% W300% | 0%
% 0% (WNE00% | 0% 0% (WEE00% | 0% 0% 0%  [E00% | i00% | 0% 0% 0% 0% Wi00% | 0%
% 0% (WNE00% | 0% 0% (WNE00% | 0% 0% 0%  [NE00% | Wi00% | 0% 0% 0% % Wi00% | 0%
100% | 0% 0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0% 0% 0%
0% 0% 0% 0% % 0% 0% WI00% | 0% % 0% 0% %
20170630 100% | 0% 0% (WEE00% | 0% 0% (WEE00% | 0% 0% 0%  [E00% | i00% | 0% 0% (WEE00% | 0% 0%
20170731 0% 0% ov MNE00% | 0% |MNI00% | 0% 0% 0%  [E00% | [i00% | 0% % 0% 0% 0% 0%  [E00% |
ForbkiR: Wind, B EAAF R AT

2.3 AN HBIBR A

AT “RANEFRBHRAR” X =3, FIAFTRA IC#2 B TaBaRe%
5. MATRAAT 7 HERHERANNESE TR E:

1) FFHIXBT, #HHELFHENAET B NI IC 693414,

4 R E XSG 415 ST Ao A )
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9/ HAITONG SRk TALARG, gk A2 RSN 10
2) BRI kAT E A, BRRE w8 AR o e T A

N

Ic;
Wy = o oo
Yholic|

3) AFTERAFTHRTEERAEREIHARLEHET I

ABE AN AT, NIRIEA 24, BB F IC B2 A 69 2 itk 24 A~ A IC 893
i, TALETHESEIE, L2468 FHEAIVAR A E Top Bottom 10%4 469 % ik,

AT “EINNABRBEEAR BgaTE B TR AN

£R IC ICIR ;- %3 BE A 3% EZS w2k
Pearson 0.087 3.195 86.4% 68.9%
AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.095 3.174 81.6% 70.9%
=2 3.43% 1.99% -1.44%
Spearman 0.117 3.515 88.3% 74.8%

R RR: Wind, EBIESFRT T

LR LR T 4o, BRAESATT B T4 5, LI 172] T RFt. A4 BT IC. Rank
IC. Rank ICIR#FEIT £A, HEF TOPBOTTOM 10% % =ik . % kil Elk4
AP b AEAFERE A, BRARS ERENKELSRRT 2 RRANRIT, @
Lt AL &

TFTALETEERFANRGELEREG BN IL. WEH LR ETALI:

1) AHHERFF, INMNA BB FRERSI SR EARGOGELERE, 3/MA
B¥#FFERZ, 6/NA BH®RFEET A 2014 F54 % 2015 FF+ LA &%
B EERE .

2) REERAFTF, 1 MAREVAR 3/NARIEGIEER TR E. 2014 554
B, AR RAEESAREIR G, W 2014 F54mA 0k, 3R Rt E
5 5T 40%.

3) BRHFELBATF, INMNAREIRFEARGELERE, B TIEE 50%;

4) HAEERFF,PBAAPS TTM AR GG %ERE. L +,PS_TTM ££ 2013
FTFHFE 2015 F EF P RS ML,

5) RELEHERFF, TRMARIZE, Bk F)EE HLIg ik B HE F g
iR JE K BRI A B b oy Pt A AR h dE ik

6) BAAELETF, ROE 5 LA R EHRSN K EEAFRGOELERE, L+,
ROE £ 2014 S5 % £ 2016 4 R YT 5, LA R £ 2012 F45+ 5
2014 FF R TELER TR Z);

7) KERAXR T, SABFHEREN LS .

5o 1k I L2 6945 B FE Aa ik 42 B 7
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N\ HAITONG

Ak LAAR

ik TA2 FARE 11

A8 “RAMEBHENR EERESRER

LR RT3
W WA F
20081231 %
20000123

20090331,

20100129
20100226

20100730
20100831
20100930
20101029
20101130
20101231}
20110131
20110228,
20110331
20110429
20110531
20110630
20110729
20110831
20110930
20111031
20111130
20111230
20120131
20120229

20120629
20120731
20120831
20120928,
20121031
20121130
20121231
20130131,
20130228,
20130329
20130426
20130531,
20130628,
20130731
20130830}
20130930
20131031
20131129
20131231
20140130
20140228,

20140731
20140829
20140930)
20141031
20141128
20141231
20150130)
20150227|
20150331/
20150430
20150529
20150630)
20150731
20150831
20150930)
20151030)
20151130)
20151231
20160129
20160229)
20160331
20160429)
20160531/
20160630 [ 100% I 100%|
20160729 [II100%|IIT100%)
20160831/
20160930)
20161031
20161130)
20161230)
20170126}
20170228|
20170331
20170428|
20170531
20170630|
20170731

FH kB Wind,

s

b

RFIM RFIM RF6M
E [E

#5

53% [§149%)

WBAEAH AT

Rt A
JLSURD TSV VR Y SWEEY EVEEY B
30%

e R B R b MR E s E s ERERE

21%

T O 0 O o

i

21%

e

fE 1k Ak &4 wREE A
PB__PE TTM PS TTM B ikA FELAB %48 ROE ROA ROIC &## #AAR D2E AD  RFBHER RFHRP
65% 3%  [B32%| [-13% [H-26% [W-61%| [M2r% [H25%  [M28% 1% [B20%| | 0% [iov [OW49%  189%
61% 9% [B30%| [-18% [§-2100 [-610% [B26% 25% 28% 2 [Boow| @Ew  @6% [Eon %
58% 11% [Ba1%| [B-20% [H-25% [-ss%| [Bos% 6% 7% 2% bowe|  BAw 2o [Haow  [Biow
56% 14%  [B30%| [-13% [-20% [B-67%) 4% [H25% 29% 7% [B15%| B 5% 2%
51% 20%  [B30%|  J15% 3% -82%) 3% 9% 229% B 113%| 1% | 1% I56%
56% 14% 5:31% -23% -28% -48%| st% 26% 27% 1% 216 B -7% -10% 89
63% 7% 300 [M-29% [W-35% [E-37%) 26% 28% 28% 1% hroo| 1 6% 158%
[-60% 10%  [B30% 2200 [W-40% [B-38%) st% oy [W29% 3% [F15w| [J 5% o%  H5%
[ 58% 1% [B31% -25% [0 [B-35%) §25% 6%  [W21% 1% [B21%| [B26% 3%  §28%
[ 58% 11%  [B30% -19% [J [®-38%| [B2a 4% 24% HED) 7 20% 17% B3v
61% 4% [Basw| [B-22% [0 @379 [t 4%, 4% 2% pae| [B2oe [W21%  BB%
58% 0% [B3a%| [-15% [ [B-a2%| [Boan Hn% 4%, 7% 24| B2 [H2sw  BI%
57% 0% [B3aw [13% [ [®-a4%  [Boe% 23% 25% 1% 24% 20% [Biow  JB3%
58% 8% [B34% 7% [0 [B-48%| [B2o% 19% 23% 8% 2a%| [B-24% 22% B
61% -9% E[»ao% 2% [0 [B-54%| [Bos% 7% [Hoow i7% powe| [B2sw [B20% B0%
58% 12%  [B31% 8% [B-53%| [B2e% 116% 20% G196  [Boro| [B-22% 19% 29%
60% 3% [Barw| B-20% ? [B-a7%|  [B29% 7% 9% 5% [Hoow| [Boaw [E21% 2%
57% 8% [B35% 113% [B-51%| 28% -3% -9% % [E32% 23% -22% 28%
55% [F-42% 27% 5% [10% % 33% 23%  [B20%
51% [} [B-42%) 25% 11% 13% % i33%| [B22%  [B19%
52% [¥-33% 27% 13% 17% 3% 0% [B23% [B21%
41% -27%| Eﬁzs% 15% 18% [J 2% 2% [-21% -22% %
39% 7% 16% 1% 14% 15% % [F19% [B-22% %
[ 34% 2% 1% 4% HED | 3% [ea%| [B-23% 20 26%
[Wa7% 11%| F-7% 5% | [B169% [E72%| 20% 24%  §29%
[W3r% B-17% -10%|  [B12% 13% Hu% [B15% 9% [B-19% -25% 29%
319% 1% foow|  B11% 7% % [Fs% 5406 [B21% [W2ow A%
30% 11% 1% B13% e  [isw  [Fi6% 19 [14%[Es6% 8%
30% 18% pow|  B1o% 0% [17% 7% asv| 5% fiov [Wa3%
22% [} 27% pave|  1-9% [19% 15% 159 [a3w| 25%  Juiw [B35%
14% 2% pan| 6% 13% 129% 2o [aow| 5% =
10% 6% 8%| 1% 6% 5% 1196 (E70%| 129% [
2% 7% 8%) % 2% 5% | 0% [(59%| 19% [l-52%
17% % 7% 9% Biw 10% 14% 55%) 5% [-43%
25% % 79| 3% Buav [14% -4% 5a%|  [B-20%
2% @ 6% 8%| 4% 5% 3% % 3% [B-26%
%[5 5% 19| % % % ov| [B-24%
20% [] % §84%) 0% % 13% 29%) 8o
Hsw [0 MBen  §32%) % 1% o T [Weow|  WBd%
6% [3 Bew  B3w| 9% fis% 125% o [-a%| 0%
&za% 0 7% H85%) B Msw B Haw 2| B2B%
34% [ % §86%| 8% [Wa2n 7% 2% [‘zs% 28%
%34 [E 0 @86  @A%  [-8% 19% hﬁn R )
28% [ 6% H36%) 25% 3% [b% % Han| 2%
39% [J 5% E84%|  B% 2% 5% %% Bow| 9%
3% [1 5% %) 2% e 4% Ba%| %
46% [J % %| 4% 1% 8% Bow|
42%  [1 6% % 500 B2 Hio% %) %
42%  [1 % %) v W% -6% %
46 9% 2% 2% 5% 2%
48 6% 1%| 5% 8% 2% %
30 5% #82%) % 5% 7% %  [B16%
14 4% 1% 5% o 7% 95| [B20%
4% 18% [B% 5% %  [B-22%
‘ 8% B T 9% B2w| [W23%
3% W7o fi6% Bw| [E23%
ﬂi1 12% 6% 5% %: Bl [B22%
1% 6% 5% B3%) 23%
i 3% 7% 6% B3| 23%
2% 6% 5% B% 23%
8% B% 6% %) 23%
6% % 5% %) 24%
% 6% %) 24%
4% % 4% %) 24%
5% 4% 9%) 24%
% 0% 1% 9%) 24%
13% 3% 2% 2iv| [B-25%
[B31% 2% 14% oo [B-24%
r [W30% %  [His% 60| [%-24%
[B34% -9% 18% B7% 1% -25%
‘ [a2% 4% 6% % 7% 24%
W3z 5% 7% B8% 8| [W24%
IIE 1% 4% [H23%  B5% 6%| [B-24%
[B32% -8% 9% 6% 25%
[W33% 1% 20% 5%) 24%
B3z 14% 220 B8% 4% 24%
[®34% 9%  [W25% i -4%| 25%
[Ws3% 9% [W26% 4% -8%| 25%
[W33% 2ao  [H2o% % 14% 26%
31% 2a% 2o 2% 14% 25%
31% 22 [H2s% 2% 149%) 26%
31% 2a% (2o 2% 149%) 26%
[®32% 23% 27% % 15%| [%-26%
(Bsow  [H23% 27% 3% 179%|  [B-26%
E [B29% 25% 28% 1% 18%| [%-26%
[ [B25% 25% 26% 6% j18%| [M-28%
g [®25% 25% 26% % 17%) -15%
[E29% 25% 28% -3% 16%| [E-28%
Ia s  [Heaw  [H2e% 6% 18%| [-28%
[W28% 22%  [H26% 6% 76| [B-27%
[B29% 2% [E26% 5% 18| [-26%
[Ws2% 8% [H26% 6% 18| [B-29%
[B29% 2206 [W29% 1% 18| [B-29%
[B25% 216 [M27% -6% 2106 [B-30%
W2 20%  [W25% 5% 2206 [B-30%
[B29% 17% 22% 6%  [Meeoe| [M-319%
[B29% 116% 20% 6% [M2sw| [M-32%
[B23% 9% [@22% 13%  [H23%| [E-30%
[B21% 9%  [E21% 169  [H23%| [E-41%
[B17% 16% 19%  [B22%  [E2s%| [B-24%
9% 12% 6% [MW34% [Wes%w| [E-13%
- i 0% 15% 16% ‘g:s% [M2aw|  H7w
H: % % 6% 6% 100  $i4%
-8 M7  [Misw [WEss%  [H2ow How

2.4 K 3| A 2 B BOR Au AR - Bt

WM—F PR T ICHTEFEREAENRG, Admd TR FZ ALY AL, B
F 69 1IC RURILT B F 6980058 ), B2 3 E Ak LB F 49 %em. m T % 8 sbxt T H
FHRATERLAIE, JIR IR ERF %00, FHTEF IC AR, THEALT
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12.

EREHEFAE;
2) HHEAXERENRE T ALE N B IC 14,
3) BRI KON HITE B, BgiE w BAR T B ke T A

IC;

TG
4) AT EREHETESE BT % 0T i,

ABE N, NIJAA 24, LI AT IC B2 62t £ 24 A IC 453
TARLETHR%TE, L4608 F 0 EILAR A E Top Bottom 10%4 469 % Ik,

A9 “KANBBER R (i) BRE R FHREEAN

E3) IC ICIR BR BE E 24 EZS =k

Pearson 0.087 3.195 86.4% 68.9%

AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.095 3.174 81.6% 70.9%

=2 3.43% 1.99% -1.44%
Spearman 0.117 3.515 88.3% 74.8%
= Pearson 0.100 3.369 84.5% 70.9%

. 3.59% 2.05% -1.54%
(#t) Spearman 0.122 3.707 88.3% 78.6%

R R Wind, EBIESFRT T

WA ELE T, EEANASBRETRENGRSH R EEINE TR, Km

FR FIFg Bt R, NESRFHAERL, BHREEZELSRTHIC. ICIR. BEUAR
2 LA HRAR T B AT 69 T2 T R VA B R A e e AR A |

TREETERXBFTRARELEREGSEFE L. BN LAE T AL

1) AshEERTF, INMNA BH®-FEFNEEREMHT LG, SN BH®RTFER
Z;

2) REERBETF, 1/4MARSEUA 3/NA RS EER TS,

3) KFHFEEATFTF, 1NMNAD)EARFELENENR ALK SOELERE, X
F /£ 50%~70%. 8] 3k 3h;

4) FAERBF+, PB A 2009 5454 % 2010 54 F L& 2015 4 LA 3K 56414
YA E,PE_TTM /£ 2010 545 F £ 2012 £ 4 K A 4 5 6964 E, PS_TTM
J 2014 F ARG HEHR T,

5) RKGEALEFF, TIRRAR IR GELER TSR G, T AEFRE kg
& 53 ) b3k ok Z;

Alee H X B F+,ROE 5 E£4)F LK G B4 E,ROA 5 ROIC £ 2015

6) &H %
FEF £ 2016 FFF LA SR E;

7) HERAKBATY, SEFTRAERELRARIL.
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2.5 (5|4 PCA Feé

AT “RRAHBLEANAR T RRBRMS)” X—83, THA LR SHRATE
FHH. EEIRBAEP, THTETHR L CAIIRAT PCA ST, HFIE— AR
AL E., BIRSHRdo T HF:

N

1) AFTFHIEAT, FHHEEFTENETHELNHIC 693418

2) SFEANABTF IC 57347 R oM, FTIRE —TROBRE W, ZE£ 5 E&F
TR ETHLH kT
W,k
W, = ————
k I]§:1|W,k|

3) ATEETHETALRERT I HELEHET I

AIBE AN, NERIAA 24, LB EF IC e A e 2it -k 24 4~A IC 493
i, TALETHEEIE, S46RFEIVAR A E Top Bottom 10%4 449 % Ik,

%11 “A7 A PCAF—ER5" B4EHERFHAREN

£R IC ICIR ;i 3 RERR 3% %% 2k
Pearson 0.087 3.195 86.4% 68.9%
AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.094 3.148 80.6% 68.9%
=2 3.43% 1.99% -1.44%
Spearman 0.115 3.467 87.4% 75.7%

AR Wind, EBIESFFT AT

JEPCAZ kT, Bt EA6RTFRIGEAR, ERFHICHE. $25TKki
EFPHFRI, mBAFICIRAB FREATHNT &%,

T AL R TEAELAFHNIRELEREGHBFINL. £ PCA K% ET, 2LAFHE
R T B A 9, FFARARREA.
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20100331 [IIE00% | MEI00% | MI32% 3500 IT83% I J6% 35% 2% % 24% I 23% M23% ] 119 I 20% [(B26% (2%
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20110429 IT36%I 23% % % 200 4% o B 15% B 17 23%  B3%  B8%
20110531 29% 3%l 25% IE87% % % 201 249 WE24% I i5% I 23%
20110630 29% 359 II36% I 25% % % 20% 229 I 15% 23%
20110729 290 859 IS6% [l 26% % % 19% I23% I 16% I 23%
20110831, o 3590 IS6%| M 27% WA E28% 8% 199 I24% M23% I 179 I 23%
20110930 [IEE00% | METI00% M 30% 355 M36% I 279 I 36% ME87% W% W27 81 [EESTY. 30 3290 169 ME24% 239 M 16% M 23%
20111031 [IEE00% | METI00% M 30% M350 I85% [ 27% I 36% M87% B 27w E81% |[WEa7e I 30% MET83% 7% I 24% I23% I 18% I 1 (Mo 4%  B1%
20111130 -E-jm % 9% [ 38%6 I 30% I 3296 [ 16% MI24% 229 I 20% M1 (W23 B4%  B71%
20111230 [IE00% | MEFI00% M 30% 355 I85% I 26% M 37% ME87% % 9% |37 I 30% I 339 [ 180 II23% 229 I 19% ] (W23  Pa% B1%
20120131 359 IEa5%)I 230 MEE7% % 9% [ 37% I 30% I 35% % I 23% 229 I 20% I 19% (E26% [(E23%
20120229 [IE00% | MIFI00% M 30% 340 I36% [ 229 T 38% MIT40% % 9% I 36% 319 3206 [ 179 IE23% 229 I 20% 190 [(MB26% [E23%
20120330 {10096  MIE100% |31 M4 M350 B 219 M36% MEA1% % 9 [ 3% I 3% I 34% % I 22% I 22% I 20% I 19% (E26% [(E23%
20120427 E100% I 3 T a0%| W88 W80% 829 [ 369 M 3p% M 359 [ 1790 I23% M 229, M 20% I 19% (B 26% [E23%
20120531 4 W86 [Bi%  [E33% [ 34% I 33% I 33% I 17% 2% 229 I 19% I 20% [(E25% [(E22%
20120629 4 M36% [W30% 34 359 I 3290 I 33% [ 16% M 22% 219 M 21% M 200 [(E25% [(M22% 5% 7%
20120731 8% I 22% 4206 [ 24 350 IT40% % 34% “16% MIE22% 219 20 (W25 [(W22%  B5% %
20120831 [IE00% | MENI00% M 30% 349 M86% I 22% 38% MI40% 59 350 II40% % % “169% MIE229% MET21% 219 200 [(ME25% [(E22%
20120928 [IIE00% | MINI00% | 30% 349 ME36% I 1219 4100 I88% 59 350 I 40% % % “169% M2 IE21% 219 200 [(E25% [E22%
20121031 6% 121% ﬂ 59 350 II40% % % “169% M2 ME21% 219 200 [(ME25% [E22%
20121130 [IIE00% | MENI00% M 31% 349 MT85% [ 229 IT40% MIT88% 6% I 350 II40% % % 7 “169% 229 MEE21% 219 IET20% [(ME25% [E22%
20121231 [IE00% | MENI00% M 31% 349 M85% [ 23% MT40% MEE87% 6% M350 M30% | [WB4%  29% 7% “169% 229 MET21% IET20% 200 [(ME25% [E22%
20130131 _-s-@-}t%--s 69 I 35% II39% % W80% 7% “17% 229 219 I20% I 20% [(ME25% [(E22%
69 I 35% II39% % 20%  [E89% “16% 229 219 200 M 200 [(E25% [(B23%
-E 69 359 IIN30% % %% 7% [ 29% 350 [ 36% [ 169 229 219 219 207 (E25% [23%
20130426 ﬁ/b IT3a% [ 24% 39% 596 350 II40% % % “29% I 35% ME35% % 21% 21 26% [(B23%
20130531 [I100%| MIN100% [I32% I 23% | ) 59 359 II40% % % "0 215 21 M2 200 [B26% [E23%
6 % % “179% 219 219 IE21% 200 [(26% [23%
% % 7% | 29% 350 T35 [ 179 2190 209 21 2500 [(B23%
% % 570 [ 31.% 349 3596 [ 179 219 209 210 215 [ME25% [E23%
% % 570 [ 31% 349 359 [ 179 219 209 210 215 [_M25% [B23%
% % 7% 319 I 349 MIT35% % 219 200 M2 20% (259 [23%
% % 7% 309 359 I 350 [ 179 219 209 219 I 210 | ME25% [(E22%
o6 [E20%  [E89%6 B 29% B350 I 3506 [BE 15% 229 I 2196 229 I 20% [(E25% [822%
B3 EBin  E86% 189 2% 199 I 19 | 259 [23%
BBdn  [EB0%  [E86% “179% IE22% 219 ITI9% (250 [M23%
I % "9 I22% M21% 219, M20% (250 [(ME23%
20140430 _ﬂ-ﬂﬂs%ﬂ 329 365 M 33% % “16% IIE22% ME21% 219 200 [(ME25% [(E23%
20140530 [IEE00% | MENI00% M 33% 349 MI33% [ 25% I 36% M 38% [ 33% M350 I 32% % % % % I 22% I 219 219 I 20% (E25% [E23%
20140630 [I100%| IIN100% [I33% I 25% »‘EEX' 3290 I 3500 I 33% % % % “18% I22% 199 I (26 [(B23%
20140731_ﬂﬂ--j7%ﬂ: 319 I 85% T 84% % “16% IIE22% 219 219 M 190 [(ME26% [E24%
20140829 [IIE00% | MINI00%|MI33% I33% M33% [ 27% M 35% 31% Ba3| 85w 80w [ES5% “16% II23% 219 219 I 19% (ME26% [(ME24%
20140930 [IEE00% | MENI00% MI33% IM33% MI33% [ 26% M 35% 3190 MIN36Y N33 | W85 80w  W85% “17% I23% 225 I 199 I 19% (B 26% [E24%
20141031 [IIE00% | MIFI00% M 33% MI33% I 2600 IIN35% 2 WBow  WB4% “18% 229 I 22% 199 I 19% [ B 26% [(E24%
20141128 |IIE00% | MII00% | MI35% I 33% I33% [ 26% I 35% MI89% % % 890 II23% M22% 199 MI19% [E26% [E24%
20141231 |IINI00%| IINT00% [IIT329, IIT33% MIT35% I 26% MI86% m % % “17% 229 I 22% M 20% M 19%|  [26% 23% [(E26%
20150130 [IIE00% | MENI00% | M 32% II33% MI35% [ 30% I 34% M 86% % % % I 23% 229 I 20% M 18% 23% [(B26%
20150227 [IE00% | IIENI00% M 32% II33% 359 [ 31% I 34% ME85% % % 9% I 23% 229 I 20% BT 18% 23% [(IB26%
20150331 [IE00% | MIENI00% M 32% II33% 359 [ 31% I 34% M85% % % % I 23% 229 I 20% BT 19% 23% [(E26%
20150430 [IEE00% | MENI00% | MI32% II33% 359 [ 32% I 33% MI85% v W83% “179% IIE23% 229 T 20% MET19% 23% [(E26%
20150529 [IIE00% | MIENI00% M 32% I33% 359 [ 329 3200 I85% MBow  [E83% % I 23% 229 200 BT 18% 23% [(B26%
20150630 [IIE00% | MIENI00% M 32% MI35% I 35% I 30% M85 EBo%  [E83% “d6% MIN23% M22% M 20% META8%|  @6% 5% [W23% [E26%
20150731 [IIA00% | MENI00% M 32% MI35% 36% I 30% % % “189 I23% I23% oo ML 18%| B6%  25% (230 (ME26%
II100% [I100% 329 I83% MI35%) M 37% M 30% M 34% % % 23% I23% 00 ML 18%| 6%  [25% [E23% [E26%
38% I 29% % % 24% I23% % II18% 23% [(B26%
ITI00% | 329 339 859 [ 37% I 30% M34% % % 249 2% I 179 IT18% 23% [(B26%
0% TEa% 37% I 2% IITS3% % % 249 2% I 179 IET18% 239 [(B25%
20151231 {10096 | MEE100% B 33% MIsso), M35 W7o M 29% MELSshe Eso%  Es2% 1189 239 229 1% IET18% 23% [(E26%
20160129 [III00% [IINI00% [IF33% MIT83% 39% I 31% I31% WBow  W32% 42% I 28% I 28% [ 20% II23% I23% I 16% M 19% 23% [(B25%
20160229 [II00%| IIN100% [I33% MIT33% 39% I 31% M 81% W80  W329 [M439% W 289 I 29% [ 19% MN23% MNN23% M 17% M 18| B6%  25% (230 [W25%
20160331 [IIE00% | MINI00% M 33% MI35% 105 I 30% I 29% % o0 [IIA3% I 289 I 299 [MI200, I23% M23% o ML 18%| B6%  25% [WE23% [ME25%
20160429 [IIE00% | MIFI00%|MI33% MIT35% 10% I 30% M 29% % 9 [ 43% I 28% I 299 [ 20% M 22% 229 W17 I 18%| [B6%  [25% (23 [E25%
20160531 [IIE00% | MIFI00% M 33% MI33% ﬂ 310 2% % % 159 I 279 I 25% [ 2000 229 I 22% I 17% IE19% 23% (25%
20160630 [IIE00% | MINI00% | M 34% ME33% MT83% 10% IE33% I 27% % % 7% I 26% I 27% I 20% 229 229 I 17% IE19% 24% [B25%
20160729 [III00%| MINI00% [IIT35% MIT33% MI329 [MT40% MT83% I 27% % % 17% I 25% I 289 [ 219 I 22% 229 I i5% 190 [(E25% (2%
20160831 [IIE00% | MINI00% | M 35% M 33% M82% a3 27 200 EB32% 16% I 26% I 289 [l 20% II23% MIE23% I 16% 199 [(E25% (2%
20160930 [III00%| IINI00% [IT34%0 IT33% MIT329 [M41% MET83h I 26% 200  [E82% 17% I 26% I 289 [ 20% MI22% 229 I 179 190 [(B25% [(E24%
20161031 [IIE00% | MINI00% | M 34% MI33% MI82% [ ey e B2o%  [EB2% 179 I 26% I 279 [ 20% 229 M22% M 17% M 10% [(B2soc (W24 B4%  [B6%
20161130 [IIE00%|MIFI00% M 34% MIT35% ﬁ/b 53 I 26% % 9% 1790 I 26% I 279 [I20% 229 229 M 17% 19 [(ME25% (W24 95%  B6%
20161230 [IIE00% | MEFE00% M 36%) M 33% Is5% I 25% % % 9% | 259 I 26% [ 19% 229 MIN22% 00 B 19% | (240 (2100  B7%  28%
20170126 [IIE00% | MENI00% | MI35%) II35% 349 I 35% I 30% % 8% I 26% I 279 [ 199 MIN22% 9% I 200 | (B24% [E22%
20170228 |IIE00% | MENI00% | MI35%) I 35% I 31% [ % 36% 16% I 26% I 289 [ 19% MI22% M22% % IIE20% | (E24% [22%
20170331 [IIE00% | MENE00% M 35% M35% ﬂ: I 299 IT89% I 32% 3 % 6% 7% I 25% I 28% I 200 229 I 22% I 16% M 19% |(ME24% [W22%
20170428 |IIEI00%| IINI00% |IIT35% IIT33% MIT32% I 30% I 319 [ Zso M350 M 37% T VL ) 7% I 24% I 28% 219 I 22% I 22% I 16% M 20% (249 [22%
20170531 [IE00% | MII00% M 35% I33% I 32% [ 32% I 38% I 30% [ 31% M350 M 34% 70 28 W86% 7% I 25% I 28% [ 21% WE22% I 169 2000 | (ME24% [(E22%
20170630 [IIL00% | IIE00% M 35% M 33% M 32% [ 31% Ma1od M 28% [ 31% M350 M 34| [85% W80% 369 M 45% M 26% M 29% W 21% M 229 W 22% W 15% M 2000 | MB24% [(W22%  B7% 2%
20170731 |IIE00% | MINI00% M 35% MI33% 329 [W33Y 309 I 2% [ 360 M 35% M 30%| [85% [W29%  W86% 16% I 2590 I 299 |21 IE20% M22% M 169 MI20% |(W24% [WE22%  B7%  B7%
Ptk Wind, B EAHR AT
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2.6 XA PCA Féf-git

FEF AT IC TSI B FARL MG Hh, TEAEZAT IC 5 2KRELE
F49 IC F2A4EAH B F AR BTE 4548, S B T4 T o T P

1)

2)

3)

4)

T IRBET, HEANFHEANBR T HI A RERTHATERAIEL, 3+ 472
I g 6 B P A

S ERUE e BT it N HeY IC 1A

sHFEAAETF IC B3 4T ERSSMITIRE — RO E W, Z LA EFH T
MR E i+ H 7 ik T

W,k

Wy = =p———
Zlk{=1 |W,k |

AFEBTHRTALMAEREH FULEHAET i,

AIBE AN AT, NERIAA 24, LB EF IC e A eg2it -k 24 4~A IC 493
i, TALETHESETE, L46RFEIVAR A E Top Bottom 10%4 449 % Ik,

% 13 “XA A PCA F—EAmL” (i) Baie R - 2R

£ IC ICIR ;i 3 REEE 3= EZS 2k

Pearson 0.087 3.195 86.4% 68.9%

M AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.094 3.148 80.6% 68.9%

= 3.43% 1.99% -1.44%
Spearman 0.115 3.467 87.4% 75.7%
Mtk 5 Pearson 0.094 3.129 80.6% 69.9%

. 3.37% 1.98% -1.39%
(#at) Spearman 0.114 3.442 87.4% 74.8%

AR Wind, EBIESFFT AT

ERAEXRTFE, BgEeg AR Tl ER MBI, 548 F4£IC. ICIR.
REMEIAR S T H L T A5 A PCABLETHLASRAT.

TALE TALARAFRIRELER TGN, £ PCAKSEET, ALRFHH%
R T B A 8, FFARARREA.
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A\ HAITONG R IR erkIAEFARE 17

% 14 “XF W PCA B—EA5” (i) BERENREN

EER S
D2E A0 #pwP RpHwE

N
S
S
@
2
N
@
®

20000123 0% ) 13% B 14%
20090227 0% 1 13% B J15%
20090331 )0%|
20090430 0%
20090527 0%
20090630 )0%
20090731 0% % 324% 24%
20090831, 0% I 10% BT 13% 259 [(25%
20090930 0% 29% 8o I 10% % 239 [(25%
20091030 0%| %l 8% 23% [24%
20091130 0% % B 9% 125% (249 [(M24%
20091231 0% 9%l 9% 250 [(W23% 25%
20100129 0% 10w El 9% 5% (239 [(26%
20100226 0% 3 10% 1 10% % gzl% 25%
20100331 0% 3 6 9% ] 10% 21% [(E26%
20100430 0% 3 b 31 % 8% ] 10% Bob [0 (R27%
20100531 0% I 33% I 85% I 20% 33 I 26% I 32% 8 7% ] 1% % 19% [25%
20100630 0% 5% [ 30 89 L1 11% 20% [ 26%
20100730 0% 9 33% I 28% 9% ] 10% B7% 521% [ 26%
20100831 0% I34% IT35% W 27% 8% | 11% B7o6 [W20% [(M25%
20100930 0% B339 MI35% “28% 1255 (230 (27%
20101029 0% W 20% [ 24%
20101130 0% 33% % I 29% [T 24%
20101231 0% I 339 IT85% I 29% % 21% [E25%
20110131 0% 3% I 26% W se% [ 229 [25%
20110228 0% 9 339 34 I Z7% I37% I 27% I 34% 24 Ezo% B B8%
20110331 0% 09 I Z6% 19% 9%
20110429 0% I 27% [W18% % %
20110531, 0% % Hia%
20110630 0% % 18%  [B9%  [BO%
20110729 10%!| I 25% Elg% %
20110831 0% 18% %
20110930 0% Em% 8% %
20111031 0% 18%  [2B%
20111130 0%| 9%  B8%
20111230 0% [H18% %
20120131 0% [W17%
20120229 0% Em%
20120330 0% 18%

50

N
S
<]
]
S
8
S
3
ey
<]
8

NN
S 9
s
NI
oSS
S &
B
S =
g
@3
IS

bLLLLLL LB LR L

20120731 0% 18%
20120831 0% [W18%
20120928 0% Em%
20121031 0% 18%
20121130 0% ®17%

N
S
2
)
N
N
o
®
2

W17%

17%
18%
18%

ISEN)
S 9
28
@ W
(<R}
BB
N @
@ B

20130329 0%
20130426 0% gm%
20130531 0% 19%
20130628 0%

Em%
18%
[W18%
Em%

18%
%m%

18%

[SESERENEN)
S99 999
ERRERR
W W ww
[sg=-R-Ro]
Bo3®
IR SR R
SRSSR
E%f’- Eg-'

20131231 0%
20140130 0% [W19%
20140228 0% [W18%
20140331 09 18%

N
15}
2
I
<3
B
@
S

26% 519%
26% [(M19%
[ 26% gzo%
T 27% 21%

MR
]

NN

85883

8583

8328

BeEg

SEEE
NQ@Q&Q&QQ@QQ&QQQ@QQ&
2 I3
g ]
E

5

H

20140930 0% (2700 [(M21%
20141031 09 [W26% [W20%

N
15}
2
Iy
a
=
I}
®

(T 26% [MW21%

260 [(H21% %
245 [k 24%

N
]
22
RS
aas
SER
REB
MRS
SElS

R

&

Eig

35

]| |

20150331 0% B B [(W2sa% (25%
20150430 0% 3 % gy% 25%
20150529 0 3 b ] 24% [Mh24%
20150630 0% 329 [t B% [ 23% [(24%
20150731 0% 32% [ st 2% 23% 24%
20150831 0% 32% 6 319 269 [ 30% 3400 IT85% B7% 249 [(ME24% [(E25%
20150930 0% 34% 32% 30 % B7% [23% [23%
20151030 0% 32% sl 27% [W23% [W23%
20151130 0% 32% 6 I 319 I 29% [ 28% I 34% I38% % Ezz% 22%
20151231 09 JIIT35% 829 30 22% [B22%
20160129 0% 9 32% 32 128% [(W23% (2%
20160229 0% 32% % I 32 250 (B25%  [B5%
20160331 0%| [ 35% 32% o5 (23%  [B6%
20160429 0% % % 32% [W25% [(W23%  B6%
20160531 [IIE00% 6% I 31% 1250% (k25%
20160630 0% IE790 8196 26% [ME21% %
20160729 )09 ST 829 24% [H19%

20160831 0% 32% [ 25% Ellg%
20160930 0% 36% %
20161031 0% 36% II33% 21%

20161130 0% % 6% 33% [R19% %
20161230 0% [W24% [W14%

20170126 0% 35% gza% [®13%

20170228 )00 [ 35% 33% 24% [B15%

20170331 0% 33% [W24% [Wi6w  BO%
20170428 0% 33% gu% I%17% %
20170531 0% T35% MTE3% {2500 [H19%

20170630 0% - m 3 [W26% [Wi7%  B8%
20170731 0% 409 1599 [IIT8%| I | 229 I g0 W 2300 I 2500 I 24bo I 119 B 1700 W25 [Wi1s%  [B6%

3. Btz instik

ER—a T, REF B T AR SR AT B A BB E AL L RE, A
TR T ERR BT R T AR ERINGK S . TRIWETT TR B4 & T o8R!
£,
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\d) HAITONG

N

Rk TARMR, ek TR EFARE 18

2w HI, 4R EXAF ICHIRER A BRRIEG B FHATEL, LB F3 LA E
RN EARF., £ “AAALRETFICEREH” UL “£HNEXRFIC
I g — ﬁ%%%i-&ﬁ%ﬁ}ﬁﬁﬁﬁﬂﬁ&TﬁMExﬂ%m%ﬂ&&ﬁ@%
M, NRLBERELRATFEANLE, “RAAELETF IC miiE” THHALGRA TR
BB BHE, BREIRT “A3NAEXHETFIC Z5E.

%15 AR M7 TR AR RN

EL] IC ICIR MR RERR 3% EZS =k

Pearson 0.087 3.195 86.4% 68.9%

&4 a7 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.098 3.346 83.5% 72.8%

ICR&E 3.62% 2.03% -1.59%
Spearman 0.119 3.619 87.4% 78.6%
Pearson 0.102 3.519 87.4% 73.8%

EXICERZ 3.78% 2.05% -1.73%
Spearman 0.123 3.827 88.3% 77.7%
Pearson 0.095 3.174 81.6% 70.9%

IC AmAX 3.43% 1.99% -1.44%
Spearman 0.117 3.515 88.3% 74.8%
Pearson 0.100 3.369 84.5% 70.9%

EX IC AniX 3.59% 2.05% -1.54%
Spearman 0.122 3.707 88.3% 78.6%
IC 575 Pearson 0.094 3.148 80.6% 68.9%

3.43% 1.99% -1.44%
PCA K¢ Spearman 0.115 3.467 87.4% 75.7%
Pearson 0.094 3.129 80.6% 69.9%

EXIC 57 3.37% 1.98% -1.39%
PCA ¢ Spearman 0.114 3.442 87.4% 74.8%

R R Wind, EBIESFTRT T

AT B R— P AT EEY R AR, T RFE £ 5| B F 487 )3 IR 49
ARE. TEAMMT “AAAEXBFICES”. “EHAEXEF IC A E “EA A
EXEFIC 55 PCA®” T, 2RXRAFHEEF/E4I1C L5 ICIR.

R “ERNEXRBTFICRS” Bge, BFERRARF. HFELRTF. Z2H58%
EEFABAZATEE A LB F49IC 5 ICIR A0t FTHEmM&STEEFHEIT RA;A. B4
B RAELE T RBKARBT LAA RS, BHhEH/FELE FTLRKARHBT PB, K
“ Skt ) £ B T IRECR T B bR th gk

128 “EA AN EXETF IC R Eth e, 8 mkie £ B TFABIZITEH X R F
#IC 5 ICIRAAMN FEAFEABAFEINATBRI;. L4AERXRAFAEAGYGETRHTER
M REG R F.

1A “ERANEZXRTIC F7] PCA ML X" i, ZEAFRMAFHRSTFE
B FA PRI, 2E2ABFTLBTFLAEF PRZNET.

stk A, “AAAEXAT ICRGHESRE BT T L HETFTABEY ZERK
LR, Rl EEKE F ARG G L AERIFEOR ARG S, FRTH BT S AL
J B KB A &F5A76915 8, NT1EH “KRAANERXEF IC R EgiE”, ANEE LA,
FREHER “EAAERXEF IC 55| PCA ME4ix”
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(’\

iALhTE B

9/ HAITONG SRIAME AR IAEIIE 19
%16 FRKSFETHELR THLITE IC S ICIR
LAABER ICKF XA AER IC Ao XA AER IC 55 PCA B4
) 4 = FA2R3T Mtk o2 7T Y=

IC ICIR IC ICIR IC ICIR IC ICIR IC ICIR IC ICIR

WE WA -0.066  -1.893 -0.066 -1.893 -0.066 -1.893 -0.066 -1.893 -0.066 -1.893 -0.066 -1.893

e L& bk WAET 0.037 2.049 0.037 2.049 0.037 2.049 0.037 2.049 0.037 2.049 0.037 2.049
1M -0.062 -2.037 -0.062 -2.037 -0.062 -2.037

F 3M -0.049 -1.625 -0.062 -2.037 -0.049 -1.625 0.054 1.700 -0.049 -1.625 -0.052 -1.632
6M -0.043 -1.400 -0.043 -1.400 -0.043 -1.400
iM -0.039 -1.435 -0.045 -1.686 -0.045 -1.716

&3 3M -0.034 -1.203 -0.036 -1.317 -0.039 -1.398 0.044 1.476 -0.040 -1.429 -0.043 -1.424
6M -0.021 -0.771 -0.022 -0.833 -0.023 -0.848
1M 0.031 1.990 0.032 2.231 0.033 2.352

BAE 3M 0.020 1.187 0.032 2.087 0.017 1.110 0.029 1.842 0.017 1.126 0.020 1.207
6M 0.012 0.655 0.007 0.404 0.006 0.345
PE -0.009 -0.381 -0.001 -0.048 -0.002 -0.110

1A PB -0.023 -1.338 -0.018 -0.907 -0.019 -1.157 0.006 0.308 -0.020 -1.238 0.004 0.170
PS -0.005 -0.215 -0.001 -0.036 -0.001 -0.062
Bk 0.023 1.985 0.024 2.212 0.026 2.387

f;;i] b A8 0.012 1.090 0.021 1.898 0.014 1.200 0.024 2.239 0.017 1.571 0.024 2.170
#F1iE 0.015 1.500 0.017 1.621 0.020 2.013
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