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B4 REAEH TR PFEE T 9 A 3 RANKIC ..o 6
A5 AROE_Std Bl F 5 2B 1oovvveveeieveieececee et 8
A6 T ROE AEEF % RMB Z B Ao 8
A7 JE 5 dROE_Std B F% 20 s 2 B33 e 9
A8 AROE_Std_0 B T A M oo 12
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FREAPEEEE F A RANKIC ..o
TR AT T ROE A T % 2 HE £8P0 oo
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FRE ROE P T A IC oo
FRERKAE A TAER T ) IC e
FREAVAEE B F 2 AR K oo
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Rk TARMR, 2rk TR EFHMIRE D

e CRKRHR e — A Ly A Y —SF, RAERIT T A AR 24
B F oy IRECR, HRAAT LA K A TS A AT L. A2y T IR AL B T8 K
it %, BERTFICH NG, b, FEMIE BB T FRFTL M, WiZET
T 3 3% 44 AR BR AL T 3R .

AL ZRBERIEHRET 2, *RPAEERT (FPRAAFLSHEF) A7t —F
B, RIS M AR B T a9 %0, FHA T M N 18 5 7 AR AL S 69 TR AR
AT

1. —EFHRAEET

ALERGAFaiEmE: THBARS, AR KEH. L+, BARAIERF
QIS T A E (ROE); MKt Hiiriss4 R LIEKE (NPG) AHHF
SAa¥KE (G).

1.1 —&KWAiRE

DAEFFR AL, BAES QA REE KSR RER ), ALRERE,
BN 2B H A AR EA I AR T AN S, BF R XRKA R
—HBI RS A — A A TR £

EMy A ERE T AR LEGKREY, AT AEREG DI XEFEREZSSH 5
40, D1-D5 KA T AR EZHE, L+, DL A THRAMBERKGKRZESL,; D7-DI11
RETFH LR R ZEA, £ D11 A LARERKGKZHESL; D6 NATHREH
RZih ., B 1%t T EANRBALR FLUEFT T T35 5 ALE-09 P 385U .

B, AEREERFAAKZZANRHERENXZ, LieAd TRHA
e ALK A A BT, LR EARK IR A B R ILARL.

Bl AAEERTHEA HBHKS B2 MHROE RLEBREAE LI

1.0%
0.8%
0.6%
0.4%
0.2%
0.0%
-0.2%
-0.4%
-0.6%

—ROE%3) —H4WEFES —BHigasy

D5 D6 D7 D8 D9 D10 D11 0% !

60%
50%
40%
30%
20%
10%

FoARIR: Wind, #raik4:,

B R A AT KRR Wind, 3RS, HEBIEAHR P

fod FULRBRLE, B EREIAYPIEAFRFELRE. YA ROE A4, B2 EFT
B/ AT ROE T304 0 69182 k. § 2010 ik, Fid ROE RERZAH &b
31.09%, EEIEAPREIM, WBEAKEL, w3, 4 AHE, IHRTRZ Lk
KB B FAKS, R BRIk B B0 5 L, 12 ATl ROE R % & b -F 3 34 42.20%.

T PR TREHR S, ATt Bn, BFA%KE T4 RankIC F 15,
A1 AETANALBRFAY RankIC 694 it4 R, 428+, Houfikk—%, A
HEERTEMBKAZIRFEAHEGAX M, 12 RankIC #E5F R &, £+, il ROE
R T AL R R, A RankiC 4 2.07%, A% 73%.
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HAITONG

R LARMR, 2ak TR EFAIRE 6

% 1 H#&AZEF A RankIC

4 ROE #RH 4L TN AR R TN TSR R AT
#1h 2.07% 1.51% 1.69%
B B 73.27% 68.32% 71.29%
IR 1.79 1.51 1.62
t1a 5.19 4.37 4.70

PRk R: Wind, 3AFEKE:, MBAEAHE R PT

1.2 RRAER T HRAALER T

S0 BT LTI, EA R B AMEINE, N FLA%E T4 L E4 %, Bk RankIC 5
&, APBEMEBRWEL, FRY A FAE T T 40-F 98 % shed L Rk,

A3EFTT ARAMENT, EANAFHALERFAHBASRTTHRE Lot Y. WK
BN AAAImE 100, AR ERE Eeilak T, SOURMA 1450, Zbko
HFHTF 0. B 4EFTT REAEHT, EANEAELERE T4 A ¥ RankIC HF L. FAMN
KM, RankIC ZIAIE e ZRIE K4S, XTI HTAE 1 FUR, RHE
FAREREZ L bilik T, BZRWm, 4FE8F RankiC 3&m;, WMk, &
2 B3 KRB RS R, W5 B BT K AT e, R BT A,

B3 RRAREHTAHBATERE L

B4 RENEHTRHPALEBE T4 A RankIiC

35%
30%
25%
20%
15%
10%

5%

0%

1

FeAr kIR Wind, #AFfEKE:,

——ROEZ# —f4kEss —paianEss 0% | ROEZ# —fisksts —ilgELs)
3.5%
3.0%
2.5%
2.0%
1.5%
1.0%

3 6 9 12 15 18 21 24 1 3 6 9 12 15 18 21 24

B E SR T KA B Wind, MRS, HREAMLAT
1.3 N8k

FHALERTERERAKRZEZNZE EAXME, HARARENRA T M X:
AR AR, BT RanklC ZI LI g5, MRYE, BARERES
bk, B-F RankIC £4%; MERLBE I, AR E RS Ll T, B2 538, ¢
B F RankIC 38 m; MEHAYE 438 i, B 2RI KR BEREG, Mz 869 AaT
MRITH 4=, HEEF I,

2. AR WATAELE T HA

AP ERME RIRBAE AT B ARAER T #m. L, BRI IF
B8 A3 6k sh &, ARkl B IRER FAAARA 0, FXF &KMLM 12 A A e UL M
EAAELEF. A dROE. dG. dNPG 5 AR A L aT A4 K Z A F . mE LA
K. ABAAER LG RE, Hidk 12400 FHTAKFG LR,
2.1 FAAE 2 st dROE B F 4%

A% BIRAAE ZMAXT TR ROE A4 %rh, KA XAANETFHTRNEN. &
FFRAFLAGEAT RS, ABEAEFTOFERBRTN, RNAKELTHREY
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ON /A4lh T g

N9/ HAITONG AR TN ARIEEMIRE T
HF A LR, KB FEATRE S, SR B o T

N

1) #H#AKR, REFTHEALERF DT ORKT 0, HREHH TREA LM,

2) BT 1o o ETRAAR ERAAY, ATETF 1 (i) $rE
Eoah 3,

3) BT 244 FRFUREY, BT 2 (TMAEET) 54 34AE0HE ZIK

R 2EFTTRENE, Tl ROEAERE T A ¥ % 20 i £ B L%t t1E; 1A
sk, RAVEH R TAURIETL ROE AEEF a0k, £+, B4 down Rk
i ROE FRME St adn, * up KA LR 2 % 494040,

A 2 AR MA T ROEARLE T 2KAE 2R

AL Z M & T ROE #% i ROE % & i ROE %
3B E t1& SN HE t18
D1_down 0.33% 2.90 -0.19% -1.85
D2_down 0.36% 2.64 0.11% 151
D3_down 0.03% 0.18 0.09% 1.02
D1_up 0.19% 1.43 0.16% 1.61
D2_up 0.61% 4.00 0.04% 0.46
D3_up 0.31% 2.17 -0.09% -0.76

FA B Wind, MRS, BiliEABFR AT
E RP S TMAE AL, BFERKY USKRZERFAE A U3 IRZHA[IKEE,

vA “D1_down” A%, ETFRAKEY, ERARETIETES4, NI D1_down 41
SRETAREZY, FHREIBRRKG=Z0Z—RE, AXFH5THERT, MHEF)A
HEF A3 % TIAE£EH 0.33%, LitRE.

# S ARIE dROE ( #1# ROE 4% ) 548, W) Dl_down WA RETHAKREZY, dROE
& (BP#id ROE FRMERK) =0 —KE. EXHKEF, dROE l'S"é’J
kﬁiﬁﬂw%,ﬁﬁ%tﬁ%¢%°%%&a%m,ﬁy;&m%”“ﬁﬁ
hALZIH S TFHALET,dROE B FHLBRAREATHELEA éﬁlﬁﬂx;i%i%#ﬂ)i,
T4k #TZ, RALEATHLEN, REBRAKSELSZ 5 ROE H%ZIIEA#
My fEatasiim (R 2 PAES FARE T ROE AR F o4 18 1), NM#AAH

2R ELSEILREG.

BURE, BB ET MR EEMNNT, dROE BTFS T £22F KT 0;
{a£48F) dROE 83| %, dROE H F #4203 R4555, 43k 2 LA S M4, T
3 5% dROE B F 69 B3R,

2.2 TG M TR K AL AR T 69 mh

Pl A, 8RR TSR M ) b, TR AL A 85 B T 7 5 6 1 IR AR
H 3k s 2T RO TIIAER T, hIf, S — SRR L, BN
A AR Bk T AR KA A AER T Y, EAKEABF Y, # dG
89 %578 0% T 2T dNPG 893 H
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Rk TARMR, 2k TR FARE 8

% 3 MHRTEAFHARKEAAER T YH

dG BT % 20k £ dNPG B 78 % 2k £
B & dG dG & dG Tt s & dNPG dNPG & dNPG
SR EE t1A SR EE t{& 3 RkAE t1& fetie:- %1 t1A
D1_down 0.32% 2.86 -0.08% -0.80 D1_down 0.33% 291 -0.12% -1.29
D2_down 0.38% 3.37 0.02% 0.25 D2_down 0.20% 1.59 0.04% 0.49
D3_down 0.17% 1.42 0.09% 1.06 D3_down 0.19% 1.74 0.21% 2.27
D1_up 0.18% 1.35 0.01% 0.15 D1 _up 0.16% 1.28 0.14% 1.40
D2_up 0.31% 2.67 -0.00% -0.04 D2 _up 0.22% 1.80 0.06% 0.65
D3_up 0.24% 1.80 -0.02% -0.19 D3 _up 0.05% 0.37 0.08% 0.85
FALRIR: Wind, 3AFEKEE, #BIEABF AP

E: AP S RRA AR, BFARKY UBKREERFARG USRENE TIAE.

2.3

FHAAE T M, BP TS ARtk — BT R 6k Bh ., xT TR R T 4R IR A
AR Hrh, KB TRAIASE 4, TR IR AR 5 K B T eh i AR .

3. W &5 AR AL S TR AR R E T

Yo R PR, KA FAL A M, TR L R F oA R. BE&AT
A TR LI AT R F)E, RSP AREILE RAER T, T X P RAFE R A
5|44t e dROE. dG. dNPG B F4-%lie% % dROE_std. dG_std. dNPG_std,
H R JUA B F o e BROR .

3.1 AR E K TH ROE AXEF

B 5 k=7 dROE_std B-F4% 10 4/, BAKEMS TATHFARASHA Y
RPKH, SRET, ARKAEKREILEBEEAES, BFERKAN 110 KE (%K
B4 ) AHFH 0.81%, B-F/ARk 4G 1/10 BE (ZK44) AHRRFH-053%, %%
A A £ 1.35%, ABE 76.24%. M3 =IH £ A EkA, dROE_std BT £ K¢
5 A r¥se s dROE B-F, A & 65%.

A5 dROE_std B-F4-Rikk

A6 T# ROE AR T % Fik#h £ Eit4d

1.0%
0.8%
0.6%
0.4%
0.2%
0.0%

3-8 —dROE_std ——dROE ——dgati%{a (& 4)

35
3.0
25

‘ . ‘ 1.0

-0.2%
-0.4%
-0.6%
-0.8%

D1

D2

D3

D

D&

mwoLvwhoON

-
[&)]
OO % % % v o8 v s

D6 D7 D8 D9 D10 0.5

P RR: Wind, $AFak4:, #BIERAR AT

ForbRR: Wind, $FEKE:, EEIEAHERPT

MAE % P 5H R F, dROE_std B -F49 IC 5 RankIC ¥/ 3.5%v. b, A8R#) IR X
F 2. mARBATE A7 AT AL DROE BT IC 124 0.82%, ZALLITRE, 12 1R
iZ.»F dROE_std B F. 4, dROE_std B F 5|k ATk &4 B T2 /&, IC = RankIC
F R A PTARFT, A REF A 80%vh b, Eik IR A Fr3gie; 12 dROE_std B F 51k
At GFBFE, WA ATEK, Bt IR 48A K.
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oWZNEL TS

\9/) HAITONG SRR TAZIR AR T EARA O

N

A4 FH ROEAXEETAHIC

IC

#)1E A mE t{& IR
dROE_std R F 3.85% 77.23% 7.27 2.50
Bk eBRT 3.05% 80.20% 7.94 2.74
B G B F Ao f7 2.96% 83.17% 8.28 2.85
dROE R F 0.82% 62.38% 3.19 1.10
Bk EBRT 1.00% 61.39% 3.19 1.10
A G B F Ao f7 0.99% 60.40% 3.26 1.12

RankIC

#)1E A mE t{& IR
dROE_std R F 3.62% 77.23% 6.54 2.26
e sRE T 3.25% 78.22% 8.20 2.83
B & BB FA4T Ak 3.18% 82.18% 8.62 2.97
dROE R F 3.28% 69.31% 5.64 1.95
Bk AT 2.56% 64.36% 4.17 1.44
Bl 5 B F A4k 2.35% 67.33% 4.34 1.50

FeA kR Wind, $AMERKS:, EBIEARFRAT

EAT LA A BT /E,dROE_std BT A ¥ % =i £ 4 0.84%, Fl % 77.23%);
e, % kmA A HARE 0.44%, = kA4 P HARE-0.40%,

A7 EXEH dROE_std BT % Sl # £ Ritpd

2.4 —dROE_std —dROE
2.2

2.0
1.8
1.6
1.4
1.2
1.0
0.8

FoARIR: Wind, ERIEFFFR T
3.2 AR TR KA ) AR T

FlAts, 3 THAARKAE A RER T, of i1 5 4S89 B T IC 1A KT 2%,
RIS, MEY IREKT 2, GRENKTREIEFIAFELGE T,

*5 WAAKRAAEERTAYIC

T AR FRE
#h AmE t{& IR
dG_std 46 B F 2.72% 74.26% 5.85 2.02
Bk e FREF 2.48% 78.22% 8.02 2.77
Btk &4 B F FafT ok 2.47% 79.21% 8.49 2.92
dG R B F 1.59% 65.35% 4.53 1.56
B e A BT 1.76% 72.28% 5.84 2.01
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Rk TARMR, ek TR FARE 10

BIR €5 B F Aol ik 1.75% 72.28% 5.82 2.01
FRAR 4 )8 ) b3y K 0
ESK: A g t14 IR
dNPG_std A EF 2.77% 72.28% 6.05 2.08
Bk e G/ F 2.48% 76.24% 8.27 2.85
BIR €45 B F Aol ik 2.44% 78.22% 9.05 3.12
dNPG A EF 0.67% 58.42% 2.42 0.84
Bk e G HF 0.85% 57.43% 2.69 0.93
BIR €45 B F Aol ik 0.86% 60.40% 2.71 0.94
FHRR: Wind, 3AFE RS, EBIESFFR AT
3.3 T AERE T8 6948 KM

FTEARETT EX P69 3ANAMAALR FZ RT3 KR, BARmnT, AELR
F TR A A B AL IEATF, Bkt AMERS. £+, dROE_std 5 dG_std 48
X MARRTEAK, H 43.39%. XEERGTAHBTAAGRANET, BHAHRKIEAE
F; BAGMKERATEFfe—FME4EF B, AEIARTY, XANE
F A8 K b AE AR

Ak 6 RHAEE T8 648 Kb

dROE_std dG_std dNPG_std
dROE_std 1 43.39% 60.77%
dG_std 43.39% 1 79.06%
dNPG_std 60.77% 79.06% 1

FoHROR: Wind, $Aaik4:, #BIERRR AT

3.4 AR R F oy A & A

MHEBEE LR LA, EANATHALR TEMNRCHERTE, MALELE ALY
BEEN . B3HEAFeANAGE, CAERTFORH RS TREINAR T, RATRIEELEEL
A5 &4 A -F 48 2 1K,

3 AT LR FR AR i, dNPG_std Bl F#B8&H SN AAEE; @
dROE_std #= dG_std BT & AR R F, (28 @ EMNAL T HARKR T LA B F AN A
P FEAK

E3IATRBALELA T+, dNPG_std 5 EAB/NFE-FHALR D4 LM, Bk
EI3IANABRFAXMEZFTAIZHELT, dNPG_std B FH RO ENRELE. @
dROE_std #= dG_std & R ALE—FADE M, 2 ABARHRETF, X AHRKED
BT, #ELaER—ANRFEARILGTIINME &, B A ¥EmimeEXT 0.

27 FHAELARTREDELER

T k#E  RFE FETEF R4 MM ASME  ROE gﬁ dROE_std  dG_std  dNPG_std
A Gy -0.39% -0.34% -0.25% 0.48% -0.38% -0.08% -0.57% 0.20%  0.39%
t1a -2.39 -3.45 -1.65 6.05 -2.75 -1.37 -4.14 2.69 8.59
A sy -0.38% -0.32% -0.30% 0.47% -0.39% -0.08% -0.53% 0.17% 0.34% 0.26%
t1a -2.28 -3.28 -2.16 6.02 -2.85 -1.45 -4.16 2.33 8.78 6.44
A 3Gy -0.40% -0.32% -0.30% 0.47% -0.40% -0.09% -0.51% 0.18%  0.40% 0.23%
t14 -2.38 -3.18 -2.22 6.04 -2.88 -1.33 -3.92 2.46 9.20 7.38
A 3GEm -0.39% -0.31% -0.29% 0.47% -0.39% -0.10% -0.53% 0.18% 0.37% 0.21%
t14 -2.36 -3.23 -2.14 6.03 -2.82 -1.75 -4.11 2.45 9.16 6.73
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N/ HAITONG Rk TARMR, ek TR FARE 11
GECT -2 -031%  0.47%  -0.40% -0.08% -051% 0.18% 0.35%  0.21% 0.18% -0.02%
tfa -2.26 6.08 292 -1.26 -3.95 240 865 4.01 4.06 -0.33
FoAHRR: Wind, FAMKEE, BEIERHTIAT
3.5 %

B 8] 5 ) AR AL S 69 TRE R AR B F, iR MR B4k, A IC ¥ A A R ¥ & F i)
FAFEALT R, 2IKIR §F 2; BIRATLRRALE, BT IR#ELTF 3. £,
vA dROE_std B F#& 2 & 5, RanklC A ik 80%vA E; # dG_std #= dNPG_std
#) RankIC A & 4.2if 70%.

3 ANTREEER FZ A AE—FAAAE., L¥, dNPG_std 5HEAAAEF8E
MEEHIRG, B 3ARFEEAAS 2 EHFAYN S, 2B FREOENRLE,
7 dROE_std #» dG_std B TAILAN &) A ART 69 RE 7 @, Fbfm B T4 E2%
H I 69 B B

4. KRR KR T FAEEE T »h

PR HAEE T, —HTABIAFTON LR —3 o 4, £R 1, R FTRMEIEH
RER, BRI R A Fn ) N E B — TR AF. A 2, R FHEHARSE,
(23R4 5T R R 2R, Bk kati Ra#irF o458, £8 3, AFiEasd —Hak
HoMITEZ, BHKA AL SHIBRATED, F3)—HAaE. 22 4, A7EN
AT BE, 2t BAA FONIE, FEEA 64 A o) —RFRASE. MF T &
MRAE, £R 1AL 2 FARAER, £R 3R 4 XMTFHAKBHIAL, TE
MK, A ERAEE R AR Fm £ A TR % B F a9 Hh.

4.1 REFRMER FTHERE LI

A BRTT EAMG ST . LT REIMANBAFIEZ G, FRFMERT 34
T EELER TR LR (PR ER FTHRERZ/IEHARE). G THMAKRERAT
HABEHATHA, Bk 3 BT EALTHNELZERS, BENMKEYTHRF dROE_std #=
dNPG_std #4%; f2d1 T dG_std # &M F a9 TR, M K3RH0H 5L PR LA 5k
i1 FR TR AT A, Rz A58 2 FARxH40K, 4 93.02%.

k8 FARATMMEREE &1k

T EEF XA 1 XA 2 X403 A4 4

dROE_std 100.00% 32.89% 47.97% 6.58% 12.56%
dG_std 93.02% 32.29% 44.80% 4.86% 11.07%
dNPG_std 100.00% 32.89% 47.97% 6.58% 12.56%

KHFPRIB: Wind, AFEKY:, HBIEABE AT

TR KR R A, TR AT FOER 1 LR 2 KE L) 80%, K42 HKA1F
B4t e RIHIE B 2 5, MR BN XA 3, B2 Lk 6.6%; “& A 4IE
thER 4 5k 12.6%.

4.2 REITRR LR o o B & A
TAETT FRRMEAR 6K EZ P, dROE_std A= dG_std B-FayB@m= )35 R,

HRIT, FMEEA 2NN, RYALLR FORDANDEAHE; (20 LA A
3RV LR, BE@BENIREIE,
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A /Aia x5

N2 HAITONG ARk AR, 2Rk A EFAIRE 12
%9 ARMMEA THRAALR TR T BN
L KHE HBFE TEPEF R fE48 A ROE ROEFR | dROE_std dG_std
xm | A¥EM | 041% -027% -0.32%  0.48%  -0.37% -0.06%  -0.48%  0.16% 0.38% 0.23% 0.20%
<=2 t1a -2.30 -2.70 -2.35 6.07 -2.70 -0.71 -3.75 212 8.60 457 5.47
% A s | -0.52% -046% -0.26%  0.41%  -0.68% 0.06%  -0.64%  0.24% 0.20% 0.05% 0.00%
H>=3 t1a -3.70 -3.71 -1.57 4.42 -4.47 0.78 -3.64 2.40 2.40 0.69 -0.02
FoARIR: Wind, 3faiK%, #EBIEABR AT

EEE, FNER A 3B ERE, LA ERE FEEMT 3 FaK G e —
W T HEA HTITE E R Z R T IRAFE AR R L &
T, Eh 02 —FA AR AT %,

AT K, 3T

NI
9IS

FTARFTAEATHCEAN, AEAFMALIETEGETF, 58 0B ATME
A A 3B EREZFHREF, EARDEIFEBEMNTIL. £RE T, AT EHNEY
EF, EA8@ENHGIEZAHE, 128 0 H A BN A AR 5 T HfARE R4S E F1E.

%10 MAOHEATMERA IEZAELREHBERELR
Rk W skshE  #HFE wEFHF R4 fME A%k ROE “i@ dROE_std  dG_std
sk | AHEN | -0.39%  -0.32%  -0.31% 0.47% -0.40% -0.08% -0.51% 0.18%  0.35% 0.19% 0.18%
E S t1& 231 -3.23 -2.25 6.06 -2.92 -1.25 -3.96 2.40 8.68 4.37 5.39
0 %k A¥Es | -039%  -0.35%  -0.29% 0.49% -0.41% -0.09% -053% 0.17%  0.33% 0.22% 0.19%
) t1& 231 -3.53 -2.07 6.12 -2.96 -1.56 -4.12 2.34 8.55 4.50 5.40
R RR: Wind, 3APRKLE, #EIERFFR BT
A8 dROE_std 0 B-F A ##H B9 dG_std 0 B-F A ##H
130 dROE_std_0f 4 ( #4) 1.5% 1.25 dG_std_0A &4 (£4) 12%
125 —dROE_std_0A ## Biti%{d 1.0% 1.20 —dG_std_0A # 4 R i34 2,;843
1.20 0.5% 115 0.6%
115 2% 110 0.4%
1.10 0.0% 08 8-%43
1.05 0.5% ' -0.2%
1.00 ’ 1.00 0.4%
-1.0% 0.6%
0.95 0 0.95 0.8%
0.90 T T -1.5% 0.90 T S 1.0%
RO SRR g ey Qb(j’\ & & PP PSSP Qb‘jf\
SO N LT T W 8T o YW S VN SN A M N
PP D P PP PP PP S S S S S S S S S S

KRB Wind, AFEKY:, HBIEABFEHT

FHRR: Wind, 3RS, HEIEAAIR

T

AR Ok TH 0 MATM KA A 3 B ERZHEFATMENEF, TRE
TTARRMAFTHT, MIMALLR T4 IC AN, 4122+, A OAAHERFRL
MARTER S, A PEERIYE 80% A L, AEEERF IR KT 3.

£11 FRRARAFZHZTHHALEE T ICEAR
IC
#a A R t{& IR

dROE_std 2.96% 83.17% 8.28 2.85
dROE_std_0 3.41% 83.17% 8.95 3.09
dG_std 2.47% 79.21% 8.49 2.92
dG_std 0 2.65% 82.18% 8.55 2.95
dNPG_std 2.44% 78.22% 9.05 3.12
dNPG_std_0 2.67% 83.17% 9.63 3.32
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\d) HAITONG

Rk TARMR, 2wk TR FARE 13

RankIC
#1E AR Z t1E IR

dROE_std 3.18% 82.18% 8.62 2.97
dROE_std 0 3.63% 83.17% 8.73 3.01
dG_std 2.85% 83.17% 9.18 3.16
dG_std_0 3.01% 78.22% 8.96 3.09
dNPG_std 2.70% 81.19% 9.50 3.27
dNPG_std 0 2.96% 83.17% 9.64 3.32

KA IR Wind, 3AFEKE:, HBIiEAHE AT
E: ZATHETFRERCAHARTFEMETA.

4.3

BPERK G — TR — L O AP TR ER, EPFRMER 1 F 24T, @
EA 3 A0 4 0 A A BIEAEME LR, THEREBIK. ATRIAELR FREO® )4 Rk
A, ERMER 2 AN TFAERT, BFR@ANEEAHE, [2£XE 3 A E)T4%
AW, BBRHARREE,

£A 3 F0 4 6B FAE KT AR LML —F AT R, FR_ER 0 W AFTIFE)
HERT IC AT RILFPaRGEEAFH £, RERFABESYAL 80%A L, IREZF
¥ 3.

5. REIMEF XTI AR F ik 5 R I L

[ 10. B 11 23 RETT ERRUEI T, 3#4WMH ROEFERTER AR T&
AP IC. IR A, £+, dROE A75 A —&H ROE Litk—Fata-F3F
ROE Z #; dROE_std & 7 & 18] 5 7| 47 /4L /& 49 T4 ROE % 3); dROE_std_0 & &t
FHMER A 3 BFA LR E, A OEARLRETAE, LARER TN A E 57| 474
W& 89 ROE £ 3).

B10 REMELE THY ROEAEA T4 A IC A1l REMEH THA ROE HZEFH IR

4.0%

3.5

—dROE_std_ 0 ——dROE_std dROE : ——dROE_std_0 ——dROE_std dROE

3.5% 30
3.0%

25
2.5%

2.0
2.0%
1.5% 1.5
1.0% 1.0
3 6 9 12 15 18 21 24 3 6 9 12 15 18 21 24
KRB Wind, AFEKY:, HBIEABEAT KRB Wind, AFEKY:, &BIEABR T

AR E, ERRMEY T, dROE_std 0 B-F#&IH#TF dROE_std B F, @
dROE_std A T4 &AM T dROE B -F. AFIMAEELERE T, KAEXE A5
AR . VA O AT HAE ST e 9 R Z AT A9 B T
6. ;‘\éj/a

AXEZATIMAELERT (PR LHR T ) SATHR, KRR AT
WERRE TRk, FHAT AR 55 A EE 09 TR 2B T

T EERTHREAAKZZADF BN, LARBRENRPE X
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9/ HAITONG SRR TALR, ARk AT RIS 14

MEILE ¥ A, BT RankIC I mE B e 5%, NEE, BATRERE L
X, BE-F RankIC ABxT44Kk; ILRHIGm, AR TR EZ bkilig T, B2 53,
12430 F RankIC 3 A0, LA EAYE 4238 hubt, B & R I KGR BR85S, M1z &a) R
A XATH e, ERT LI,

TG, PP ARk — R ) 69k b, AT TR E T e RECR A A
PRHrm., KA TAALT LR, "I RTIAE LB T a2 TR,

i+ 18] 5 2 AR AL S GG TRAR AR F, AR 45, B IC A A R Y & TR
F AR AATA B F, 2K IR & F 2; AlAiT kAR &i e, BT IR#ETF 3.

ARG — B TSI — & O AT LR, R TN ER 128 ATH;, @
KA 3 A WEABAFAEAEDE B A, TEEEK., ATHALER FTAOD)ALR L
&, EFMER 2 AN TFARY, BFB@anLithE, [2E£EE 3 R0 E6gT4%
A, RYEERFAEARARIRDE.

Fm AR 30 4 69 B FAEE T HAPAREME G —FEAF %, FEIRERANZT A
0 A AR 86 37 B A TN SIE 69 IR 2, vA O A APTAF 3| 69 A2 K B F IC RIHF R #fa
KEGHMAFHE, REEFHABRELBWALE, IRET 3.

7. W3R

A SAE TR, BFREAE,
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VERES 3 Ak TAZHFR B PA
TE A Ak TAZHFR E TA

AASA b B AR T 0 IE AT SR FAs, AS BT A, K3, B L ARE . AIRE PR 4 5B A 6
Bk O THATE L, RARRIEL F15 GRS ZENE ., DI EATAA W IRLITRE, WA T 44 4 AL A,
LT GAEITH Z 7 B S, BB,

BHEE T

AR B SRS P A TR 8] (VAT RARARAE)") HEPAER . AN RABBEKRANIARERAL AL P, BETELT,
AR T 0945 8 R PT R A T ILFH R RITAEAT A . BT LT, A& RAEAT A B AR AR T 494517 R 2P 51 5
EIEATIR K R AEAT FTAE.

AJRAFHA T BB AN 3 FAAAIRE 5 B 6 FI8F, KR FT A8 60K S TARR 60 . AR TR T B
Loikah, ERRINH, AN TA S L ARE R &AM RS iR

AN, ERFER. ARETRGE L, AL AR TR P AL, TR, LEAF BRI E P 4k
HRAAF. MERARE L. BF B EARE T QEMELREBNATH LR, EXEFTORAT, BRIEAKLITE
KIRAUAN T AR5 ARG b R E| 69 8] PR ZAT W IE A HAT R 5y, 28T it o 1% e 8] SRR TARAT IR 5 R AR IR 5.

AIRE RV FRE P AR, RZEBAESFRPT B EAAR, ABFTIRE S EFT IR0 3 RAF AT 7 KAEAEAT R X945 0. AP 3
BAHS, BB RGBT EAA, RAEFRACEF N ) AR ATy KARH . PR RS PAR A B4R IR FATILBATITH A A
SJRTBAR. IRFAFILAATIT. Sk M BERAL AR, SRS HBIERTITIFRF T, &N B A FRIELARIT, B
TR AT AT B R 49 51 A A= 2

ARIE T EHER AR ) BB IE A ST, BRI A PR3] 69 28 0 B S AR F Eh Ak 4.
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