IERTFRIRE
2 THF RIE BT R
2019410 A 15 H

ARBRE]  $akiEd %% S0570516010001

xR 0755-82080134
linxiaoming@htsc.com

T ALEF %5 . S0570518080004

7R 010-56793942
chenye@htsc.com

£F4 0755-23987436
BFAA  liziju@htsc.com

THE  021-28972039
B ZA  hekang@htsc.com

kR

1421 AHREHRFEMNEFRIK)
2019.09

2(&L: RREBKATLRETHLER)
2019.09

3{e1: BEFK: BAINHTEET? )
2019.09

“HEAT CUNRARRAMES ST

HUATAI SECURITIES

% 5% B FNKZ I L B F
EHELZRTEINZT =

BEMMBEBFEARANGZFFEL, EPOLLERERLRGET
B EMMi T E R EANIGAT S AT R — B £ X ) F P&k 6 oz 4
B, AW RGRE B E, RBET AR ARG T ALY, B A
H2FFEL, EA4NEE. MBPRERATFTHEHRGETF(ALP B LS
L BEFHEEXA: ts_rank(F, n), FEFF E2EEnAFLEHN»E
) AXFZAMKT 89 NMaXAF, AFPHEE, BARAE. KER
TR, TERAEDESLEHBATRBRZRES, ALARAER. TREHN
A, B AEDE MM BB FRARKXRERE.

HAEER )R BT, EP. SP B L2 B-F A AR

AL A2 RO e T AN IE S AT AR — B LX) P o S kAR B, AE )
BENEEAE—B AL R T RS “/@T”, ALHMHiET EP. BP. SP.
NCFP. OCFP # £ /e AT, XL HFRGMIME S, FEEXH
L H AT EZHERERTA —2rmtk, £HKRT Lk, FTAE,
R A% At 7 B 45 B F (B4 ts_rank(EP, 2)893f 245 E T4 EP)&I %R
&, EP. SP 7 £ 5z % R T & J&4F. 2007 55 4 A Ak, ts_rank(EP, 2)
B -F £ 7 % 300, P4 500, & A A% 49 RankIC 345185 % # 5.14%. 6.13%.
6.21%, A EZMIKF ST WS HLEH5 A4 0.77. 1.88. 2.46.

MHERERBE S ERKBAFF, BARHAEIFE I EHBFRARST
W5 RENEAZHAEL BB AN SR ED LR P TAL, K
IMET < KEM SR EELD L EHBTF, EHAEZHFRKEDTA
MM AL, BRI T AT, T, mKAexty RAER TR ARG, Bk
HNERE > EHBFREAERI, KERE, TERIED LM HE
FRZ, AERE. TAZH., BHEN X DL TEHE FERKRK £,
2007 % 4 A Ak, ts_rank(gfa_roa, 6)EF 7K 300, *FiE 500. 4 A
B& 4 RankIC 345159 %1 % 6.50%. 5.68%. 6.89%, » & EZMKXF % =mb
B EESH A 075, 0.76. 1.97,

HHETHBBERMEA DF KNG KB E I h REFREF Y
BEALERFT KT, RABIFORTRRRIEA @A L H 3G K
HEZ I B HRIG A H . 4 ts_rank(gfa_grossprofitmargin, n) & -F +
n&EIES A A 6. 8. 12 8, BT AL ARMETKEFEHNEAN DA A
0.88%. 0.85%. 0.73%, RankIC 3{&% %% 5.63%. 5.37%. 4.69%,

FHAEHES AN 201, 1.82, 1.52, =AM AGARGBUEA A
n A3 K ZHA . RATHEN L H G 6 R B A=A KA, BFENT
PARFBE, AR BB R B NI AR R & 8 TAAE Y

AeiRT: FRTMNRERRE DL ZRGEL, wRTHAERE, 5i
KA T R I LA H A T o9 AT BOCR B A SRR, FERE A,

et BB RR SN B i



https://crm.htsc.com.cn/doc/2019/10750101/465187f1-0ae9-416e-b817-65d786a2e0d2.pdf
https://crm.htsc.com.cn/doc/2019/10750101/465187f1-0ae9-416e-b817-65d786a2e0d2.pdf
https://crm.htsc.com.cn/doc/2019/10750101/9e35ab32-c084-4a77-b144-a5e970870865.pdf
https://crm.htsc.com.cn/doc/2019/10750101/9e35ab32-c084-4a77-b144-a5e970870865.pdf
https://crm.htsc.com.cn/doc/2019/10750101/763a6d43-31b5-4a70-af7f-21a9316c4223.pdf
https://crm.htsc.com.cn/doc/2019/10750101/763a6d43-31b5-4a70-af7f-21a9316c4223.pdf
http://www.hibor.com.cn

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

HUATAI SECURITIES

EXLHF
P AT HR F GBI TKAR IR ..ottt sttt sttt st 5
T EAZEE T ATZEIU oottt 5
i 2 i R 0 = 2 SRS 7
I EAZE B TFATFT AL Z JH oot 8
J XA H B F ARG L89B F AR R PED AT oo 8
I AL T MK T7 R R AT EE R AT i 10
B F KT S T A e 10
L= OSSR 10
(ORI o = USSR 11
G = R SRR 12
B F I IRLE B E T o 12
B F I IRIE B LD HT ot 16
R YE o2 &5 Rl O L o) SRR 16
BAREA EH L AZE B F(FF P ZR) i 21
MEREED L EE B F(FF P ZR) i 28
R I b2 4 R al = 2o R o dt0) ) FO R 32
MEREED L AZHE T (FF B ZIRK) o 36
KRB ER LR DT (FEF L ZIK) oo 38
BEAREE A R L AZH B F (BT T IR ) e 39
B e E e E e bbbt b e b et eR bt et e e be e nbeeanee e 41
D SRS SUR 41
BAE %
B4 1: 74 A(000002.SZ)# PE A2 PE 5 £ AMEH (T3 3 )i, 5
B % 2: 74+ A(000002.SZ) 44 ¥ & & 44 & £.4] % (gfa_grossprofitmargin) & £ 71 £ 512 4
(L5 B ) ittt ettt ettt n e 5
A&k 3: MEIELOMEHEFA ARG EAE T e 6
Bk 4: MEIEPEEBE T REIIE (e 7
BAS: HEMEHETOATMIRAEZE (oo 7
Bk 6: &—%47L ts_rank(gfa_roe,6). ts_rank(EP,2) H F ¥ {2 4 rb %5 (2019 “F ¥ F4R)
.......................................................................................................................................... 8
Bk 7: HEED LR T Aot BT 2@ ey BT840 X M5 47 (1R 4% 2007~
D019 4T S48 A0 FHAZ BT IE) oo 8
Bk 8: F2THAESNGRFHHEAGEEEEE ) e, 9
BA9: MHREENLSEHKRAF AR T ARG L6 E-FAL4 X7 (RE
2007~2019 M M EFITHEZ LT HE, FEEEE8) e 9
Bk 10: HoMEPEHBFLESHREZEAR A, ICASHERILE (. 13

“HEAT CUNRARRAMES ST

st i I G



http://www.hibor.com.cn

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

HUATAI SECURITIES

Bk 11: H9 AL EHEFEEMEERADEMKFEERLEDEE) s 14
Bk 12: 943 BT TOP A AR EAEGP E 300 A FEA) oo, 15
Bk 13: 943 BT TOP A AR B AL E 300 A FEA) oo, 15
Bk 14: i £ 9423 BT TOP B4 VAR 4L (F IE 500 A FEA) oo, 15
Bk 15: L5128 AT TOP A& AR EFE(FIE 500 AL e 15
Bk 16: ML ET TOP AAMR AR EFM(E A ML) e 15
Bk 17: HES AT TOP AAMR AR EFI(E A ML) e 15
Bk 18: RBAAEN L8 A FTHIFEFE Z LA TAE I 16
Bk 19: RBAEAE>ERETAEIMARFECAD)EE, ICEPHTLERICEATR, T
. RE. R RAEB T FHE, FIE 300 FoFIE 500 B FL) oovorrireiiciieeeee 17
Mk 20: FAEHLHSGEHEFESHESEAR T, ICEAPTERCEGT L, F
. R4t SR BRIEE T HFHE, 2 AL e 18
B&21: BEEDL;EHRATAZRFLAZZMNRERICE (D RE, Tk, TE,
Bt SR BRIERTFF R, PR 300 DL ceeeeieeeeeeeeeietee e 18
Bk 22: BHUEEADEHSEHRATEZRELANSEMNRERICE(SREE, Tk, TIE,
B4k, SR BIEEF P, FE 500 AROAL, 2 AL e 19
B % 23: ts_rank(EP, 2)E-F Rank IC BARE .....c.cooviiiiieicieeeeeeee e 20
B% 24: ts_rank(EP, 2)B-F =2 E B T AR ZARE e 20
B % 25: ts_rank(EP, 2) B F TOP 4B AT AR B A oo, 20
K% 26: ts_rank(EP, 2)B-F 5 Z4 4 1~5 94 AR AR BEAETER (v, 20
B4 27: T R4TLkts_rank(EP, 2) BT BMRX A2 R (0 EE, T, R, s R4
3 3 ORI 21
B4k 28: BARADED LR FTHIBEFEZ BB TAE I i, 21
Bk 29: BARADENESEHRA T AR EEANE A, ICE)HTERILE(AT L,

AL, K. A RRAEBE T T, PR 300 BDTL) oo 22
Bk 30: BARAENLSTEREATAEESREELAND )2 A, ICAAS AL RICE AT L,

FTAL, K. SR BRIEETFEE, PIiE 500 B, 2 ABK) e, 23
B & 31: A ED ISR R FEERE LA EMNRERICE(SRE, Tk, T
£, K. s RAEBEFTFE, 7E 300, FIE 500 M AL) o 24
B % 32: R AN LSRR TSR LA EMNRERICE(DRE, k., T
. AREK AR BRIEE T HF I, 2 AL oo 25
B % 33: ts_rank(gfa_roa, 6)H-F RaNK IC B AR ..ccoeiiiie e 25
B % 34: ts_rank(gfa_roa, 6) A FEHFEE FKEFBZIE oo 25
B % 35: ts_rank(qfa_roa, 6)H F TOP AR A ELEAFE oo, 26
B % 36: ts_rank(qfa_roa, 6)E F 5 & A4 1~5 694 AR A EFAE o 26
B4%& 37: A Rl4T ts_rank(gfa_roa, 6) B ¥4 BMX k2 R (5 RE, TIE. Rk, &
Gy o T OO 26
B % 38: ts_rank(gfa_grossprofitmargin, 6) HF Rank IC ZAE ..., 27
B % 39: ts_rank(gfa_grossprofitmargin, 6) B F 1L E E R AE oo, 27
B % 40: ts_rank(qfa_grossprofitmargin, 6)TOP AR AR EH A oo 27
B % 41: ts_rank(gfa_grossprofitmargin, 6)% & &R AR B FE e, 27

AT EUMEERRABES ST
ﬁ%ﬁﬁ}é@%ﬁﬁ:ﬁ%@ﬁmmﬁ%ﬁ%&



http://www.hibor.com.cn

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

HUATAI SECURITIES

B % 42: TR 4T ts_rank(gfa_grossprofitmargin, 6) B ¥ 2 & MK k4 R (52 E, TAE.

FRAE N TR JBAE BT B PE) coieieeeeeee ettt 28
B4k 43: KMEREEAH LSRR FHFEREZ AN TAEI e, 28
Bk 44: KERZRD LM HRFTAEZRFLAR IR, ICASATLERICEHATL,
L RIS & - 0 1 R ki 2 OO 29
B 45: KEMZEANLPEHREATAESKRELAYEMNXERILE(SRE, T, T
. BRE S ST R BAE B T B PE) oot 30
B % 46: ts_rank(qfa_operateincometoebt, 6) H ¥ Rank IC ZAE .....cccccovveveeieenen, 31
B % 47: ts_rank(gfa_operateincometoebt, 6) B F A HE F EAE oo, 31
K % 48: ts_rank(qfa_operateincometoebt, 6) TOP A% VAFK A S A oovevcvveveeec, 31
B % 49: ts_rank(gfa_operateincometoebt, 6) % EI& AR GG A oooviieieee 31
K% 50: A F4Tk ts_rank(gfa_operateincometoebt, 6) B F % B Ml X k& R (2 B E, T
. BRE S AT R BAE B T B PE) oottt 32
B4&5l: BERAEDLSEHRTHIBEFEZ B TAE I e 32
BH&52: BN ENLP;LHRATAEZRZFEAR TR, ICEPHTLERILEAT L,
TR BRE Y ST RAE B T B L) oot 33
B4 53: BERAEDELSEHBTEERFLASEMNKERICE(SRE, Tk, T
. BRE S TR BAE B T B PE). oot 34
B % 54: ts_rank(assetsturn, 6)[A-F Rank IC ZARE .....coccoviiiiiiieceeceece e 35
B % 55: ts_rank(assetsturn, 6)E-FE 2 A EFIERRZARE i 35
B % 56: ts_rank(assetsturn, 6)E-F TOP ZBA MR VAR A A coovoveeieeeeceeeeeee, 35
B % 57: ts_rank(assetsturn, 6)% &4 1~5 694 AAR AR EFEL o 35
B % 58: AREAT ts_rank(assetsturn, 6) A F 9 E MK A4 R (5 2 E, TL. ARK. 3t
Y e R i 2 OO TURRRR 36
BA59: NLREEAN LA THIFEEZEAF A TAEI e, 36
H%60: ALARTENLSAEKATAEESREEANDIZ A, ICAAF AL RICE AT L,
LK RS T SN S - ol 2 R a2 OO 37
B4 6l: ALAZTEANLSEHBAFTEESREZLAS EMNKERICE(SRE, Tk, T
RN T SN S - 0 3 R a2 TR 37
Bk 62: WALMEN LA THIFEREZEAF B TAEI e, 38
& 63: TAZMENLPLHRATAZRLZTEAR TR, ICAEPHLRICEAT L,
AN A SN S s o R e 2 OO 38
Bk 64: TAZEMERLSEHBATFESHZENSEMNRERILE(SDRE, T, T
RS T SN S s 0 3 R el 2 TR 39
Bk 65: f2MrA/) £ Lo a3 A FHIEFEZE AR TAEI o 39
Bk 66: M ENLsLHRATAEAZSRZTEAR TR, ICAEPHLERICEAT L,
AN A SN S s o R e 2 OO 40
B4k 67: BREAEIDLSEHBTFESREZELAS EMNKERILE(DRE, Tk, T
T R - Y I SO 40

“HEET EUMEERRAESZFE
sttt RIS o e



http://www.hibor.com.cn

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

HUATAI SECURITIES

B K545 2 B 8 28 BRI AR R
B 458 B F 0 AR

AXRERSRFRZINARE T 0, RERTFTMNRANNNE TR, 2B TZ7E BR
A, RMAGREAT S FEAGE RIS, FoMAT SR FHEAMEGRAE, £
SRFRINE BB E T RIS, ZMNoASEE, Kk, HERE. BFE, K
£ AREG., WHRE. —EKAM. 101 KRB FEBBTEmeF RAnteth, @ids
AT IRM, Bk AR RAARKENRAR T, I ERNES R FRRER G X4
—F. AREF, KNMBEATHEEFAUFSRERT, MELHL S EHAT, HEd )3
H.IC AP, B BMREE FT AL R T A K.

ARt F AR E ARG AT BUEA — B L X ] P AT AL 69 AT B, R R G ET
B R ATk, AN EFFEL. Bk 1ETTZ4 A000002.SZ)4 PE 4= PE
ALk 3F). TUAFHE, PE AL 23R BT MRS AT PE A —B 0 £ X
M ayHRAEE, R e @ E MY PERAEA—BHLEAFRE “@BR7, £F—8
B A& L, TUAME PE B L2 AT, % BT R AR TN AL 25 6915 8

B&1: 74 A000002.SZ)# PE #2 PE Fi & ok (L & 3 %)

——PE(4£ %) T E3FPES £ 4515 (% 4h)
120 - 1.0
100 L 0.8
80
- 0.6
60 -
- 0.4
40 - \ M "
’
20 - A O ,A\w r 0.2
v \a Ly i -~\.W"""
O 0 T — T - T T T T T 0.0
— o © ™ N [o)] O [42] (V)
o - o o — o o o -
o) o) o) © o) - < N o)
(o] o o o o — — — —
(o] o o o o o o o o
— N N N N N N N N

TR RKR: Wind, % RIERFF R

B % 2 &+ T 7 # A(000002.SZ) ) ¥ % & 4 & £.4) % (gfa_grossprofitmargin) & 2 57 £ 4
123(GEkK 3 ) TUAEH, AL ERBET MRS T EEZEHELNEE—BR
TR Fa SRR, RS H MG EAEAED LR PTAEE, £R—8
B AE L, TAMBEEREHELAED S MR T, % BT RAF AR TN AL Z AR
EOF

B 4%2: 74 A000002.SZ)%% ¥ % & 4H4& £.4) £ (gfa_grossprofitmargin) & &4 5 £ 5% (2% 3 4)

gfa_grossprofitmargin (£ %)
it £ 34Fqgfa_grossprofitmarginf . o4z £ (% %)

0.6 - - 1.0
0.5 / /\ - 0.8
0.4 A
/\ v ‘/\N\j M/v/\/ - 0.6
03 N\ A ( \/\/‘V
Y - 04
0.2
0.1 - 0.2
O e T T T T - T 1 0.0
[92) N (2] (o] [32] N (2]
o < ~ o [(32) n [o0)
o o o — — — —
o o o o o o o
N N N N N N N

R AR Wind, % RIEATFRA
“HEET EUMEERRAESZFE
sttt RIS o e



http://www.hibor.com.cn

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

HUATAI SECURITIES

LA RAE R T RABER A 5] LR 8, EAYMNEFEEL, 54T ARAER
FHEHFGRET. AHEF KRR LA X655, Dashan Huang ¥ A& # it L (Twin
Momentum: Fundamental Trends Matter) (2019)¥ 44, #a A K@ E F R AR
WM HNEFEARRT, TZ2ARACMNALASARAC LA LABEZELE. HA
AABEHFEFTRARNTRANEZ L, ZAFELAABRKRBOTRLY, AR
Dashan Huang %Alfﬂj‘ Mz TAA AR ETR T BLFELADLELANEF,
AAX@aHERFRIKMEAY R LA,

ALF, EAFETATMIRE PO BEAT 5 M EE T RMEN MM ET. BX 3K
TTHER K ERATHRAINGABEAT, TROGFEPMFRERAKRLRT, Wi
MERTF, X456 LkmHyRET.

B%3: HAEALSEHBTHRAGEMRT

1E4A NG 43RS T2k, 4=EP, BP. SP%

BAVRE 7] 56k — e B AR IRAIEA AL 1, WoROE. ROA. £A1%%

]
B

— BN E f5oitici b ok BFMAR L1286 TEARR, dodeded 4108 51

W 4
— AERET AmbLEEFRA, wHELAL, EFFALEIES

— K RLEM] Rk f R AR SRR R E LA AR, ek A RS

— B e LT RMEETLOERAR, wofl LREEHF

ﬂ

TR AR KA

BX4F7d T AREZMRXGTA N LK AT, £+ HE ts_rank(F, n)it H a2 R
TFRAELTENAFRZGMEHEFARIFIL: HBT F AT REHERKLAH m, F m<n
HFEAEHART FATEMAFEEZYMMR). I TFTHEELRT, B FTAEFHTH
BT1E, TRAXKEELKSZ, Bn R DBIEERA 2. X THHSRELEAT, I THENS
R H R TAE, T AR SR, Bin fRDBIEIRA 6. 26 FER T AR
RAta kMG, ALELETHRTARR 4P ARLEREATE

AR EUHEARAAMES ZFE
ﬁ%ﬁ%@pﬁ.ﬁpﬂmmﬁmﬁ%wm



http://www.hibor.com.cn

& TAT IR A% | 2019 4 10 A 15 B

e IR 55

HUATAI SECURITIES

i

B&kd4: BEMEHBAFAEARE

X% T£ BF &KX B #it
ts_rank(EP, n) HALE(TTM) &AL £ & n A F & 285425 (n=2,4,8,12)
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B&7: REXHISEKATRA BT ERE LR TEAXELS (1R 2007~2019 F0t R EF 47 15 &3 H)

;i a B F & AR BHf1 BHF¥2 HF¥3 BF4 BAFS5 BAF6 BF7 BAFS8 BFO BHF10 BF 11 BF 12
BF1  ts_rank(EP, 2) 52.03% 54.78% 14.86% 27.46% 4.07% -5.91% 2.11% 5.80% 3.91%-15.43% -0.85%
E¥2  ts_rank(BP, 2) 52.03% 11.39% 26.77% 5.56% 6.09% 5.02% 6.30% 2.37%[-43.30% -2.31%
E¥3  ts_rank(SP, 2) 54.78% 10.66% 29.77% 1.11% -0.23% 7.30% 3.82% 2.13%[-39.51% -3.99%
EF 4  ts_rank(NCFP, 2) 14.86% 11.39% 10.66% 26.96% -4.73% -8.64% -1.15% 21.18% 4.55% -0.84% -4.66%
B35 ts_rank(OCFP, 2) 27.46% 26.77% 29.77% 26.96% -4.35% -6.85% 1.55% 5.26% 16.01% -10.47% -4.09%
B¥ 6 EP 4.07% 5.56% 1.11% -4.73% -4.35% 34.91% 3.83% 10.49% 11.40% 3.88% 22.65%
B 7 BP -5.91% 6.09% -0.23% -8.64% -6.85% 34.91% 20.13% 3.01% 11.28% -9.83% 23.39%
B¥ 8 SP 2.11% 5.02% 7.30% -1.15% 1.55% 3.83% 20.13% 257% 15.39% -7.71% 8.43%
B¥ 9 NCFP 5.80% 6.30% 3.82% 21.18% 5.26% 10.49% 3.01% 2.57% 31.47% 1.33% 6.91%
B3 10 OCFP 3.91% 2.37% 2.13% 4.55% 16.01% 11.40% 11.28% 15.39% 31.47% 0.81% 19.27%
B 11  return_120 -15.43%-43.30% -39.51% -0.84% -10.47% 3.88% -9.83% -7.71% 1.33% 0.81% 15.51%
B3 12 In_capital -0.85% -2.31% -3.99% -4.66% -4.09% 22.65% 23.39% 8.43% 6.91% 19.27% 15.51%
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BEA 7 AT X 2ANFTENNEMMZHKR T AB S Hr4axt, K F return_120 £ 120 B
BEHERTFOGTE 2 AEE). TUAH,

ts_rank(BP, 2).

ts_rank(SP, 2)Z ] /n X & &,

HAEN X P ERATHRERTHXMEES, §

AR T Aot HFAR FAAXHEEK, FEAEXDLSEHKE T S F, ts_rank(EP, 2).

M5 REEND XA T+ A ZHARK LR T A ML, FAER T A LM 513
ERHHERT. ARBEE IS TIANARERM FRE LD LKA TArKER T

Jfﬂaé'ito (RKEBE-TFH5.9: Sales G _q:
¥k %; OCF_G_q:

BB EKE, Profit_ G_g:
LEEALARWHEKE, ROE_G_q: ROE AMHEKE), REA

R OLRETTMHRE LN L9428 AT 534 F 1A H T (In_capital) 69 48 X &

BA 9P hiL L 6 NFANN LB T ABISATMEME. T A S,

HAVIE R o

W5 R E A K

MR A T HERK BT A HTAR T MR AR MHRELD LSBT S F,

ts_rank(gfa_roe, 6).

ts_rank(gfa_roa, 6).

ts_rank(qgfa_netprofitmargin, 6) 18] & 48 % &

K&

B£8: FTEHRAAAXULSIGETHAACGEELER9)

BFAF5 B-F A4
BT 1 ts_rank(gfa_roe, 6)
BT 2 ts_rank(gfa_roa, 6)
BHF3 ts_rank(gfa_grossprofitmargin, 6)
BT 4 ts_rank(gfa_netprofitmargin, 6)
BF5 ts_rank(gfa_operateincometoebt, 6)
BF6 ts_rank(gfa_deductedprofittoprofit, 6)
BF7 ts_rank(assetsturn, 6)
BT 8 ts_rank(ocftoor_ttm2, 6)
BF9 ts_rank(currentdebttodebt, 6)
BT 10 ts_rank(ebittointerest, 6)
BT 11 Sales_ G_q
BT 12 Profit G_qg
B 13 OCF_G_q
BT 14 ROE_G_q
B-¥ 15 In_capital

AR R

Wind, 4 FE 5 A

B£9: MHFREZANLHEREBTARERTERKEG LG E T4 XS A (HRAE 2007~2019 50 IR A ITHZ & H, #HLELBL8)

BF A5 B¥1 BF2 BF3 BF4 BHFS5 HAT6 AF7 BAF8 BHFI BT 10 BF 1l BF12HF13 EF 14 BT 15
B¥1 90.30% 30.94% 73.52% 12.91% 6.23% 22.15% 7.05% -0.40% 44.10% 3.05% 8.80% 2.57% 10.39% 7.24%
B¥2 90.30% 32.33% 78.06% 14.15% 6.80% 21.24% 6.94% -0.09% 49.98% 2.41% 8.60% 2.42% 9.53% 7.06%
B¥3 30.94% 32.33% 35.75% 21.65% 11.75% -1.04% 8.13% -1.37% 20.56% -1.22% 4.39% -0.16% 3.26% 4.05%
BT 4 73.52% 78.06% 35.75% 591% 2.58% 8.26% 9.20% 2.26% 46.52% 2.47% 9.09% 3.58% 7.80% 4.03%
BF5 12.91% 14.15% 21.65% 5.91% 50.33% 8.06% 2.47% 0.40% 9.55% 2.87% 2.44% 0.14% 0.88% 2.27%
BT 6 6.23% 6.80% 11.75% 2.58% 50.33% 5.55% 1.00% 256% 6.22% 1.66% 1.09% -1.03% 2.60% 1.36%
BF7 22.15% 21.24% -1.04% 8.26% 8.06% 5.55% 1.74% 1.87% 17.40% 17.75% 6.56% 4.37% 6.99% 2.29%
B8 7.05% 6.94% 8.13% 9.20% 2.47% 1.00% 1.74% 1.95% 5.77% 0.11% 1.71% 11.47% 3.25% 0.00%
B¥9 -0.40% -0.09% -1.37% 2.26% 0.40% 2.56% 1.87% 1.95% 1.42% 1.76% -1.04% 0.25% -2.04% -5.05%
EF 10  44.10% 49.98% 20.56% 46.52% 9.55% 6.22% 17.40% 5.77% 1.42% 4.08% 12.52% 2.90% 11.32% 3.25%
B 11 3.05% 2.41% -1.22% 2.47% 2.87% 1.66% 17.75% 0.11% 1.76% 4.08% 9.29% 0.49% 1.62% 0.81%
B 12 8.80% 8.60% 4.39% 9.09% 2.44% 1.09% 6.56% 1.71% -1.04% 12.52% 9.29% -0.50% 44.79% 4.06%
B 13 2.57% 2.42% -0.16% 3.58% 0.14% -1.03% 4.37% 11.47% 0.25% 2.90% 0.49% -0.50% 1.02% 1.46%
EHF 14  10.39% 9.53% 3.26% 7.80% 0.88% 2.60% 6.99% 3.25% -2.04% 11.32% 1.62% 44.79% 1.02% 5.25%
B-F 15 7.24% 7.06% 4.05% 4.03% 2.27% 1.36% 2.29% 0.00%| -5.05% 3.25% 0.81% 4.06% 1.46% 5.25%
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B X A2 B BT 89 MR & WA At R AT

W F ARSI K EA MR BT R ERERR, PToAME R ECRE LA K
Flo B LG £ 5042 R F 4 AR T 5, FTASRAVE B2 589 A A4 7 ik R 34T MK,
MEREENLMEHBTFRAMEHIVIRG LR EETFH, AMALFLRKREL,
REE TR R AR L 2 FHo PTARMNKE B @I HEENEF694 A308, 84 31
H.10 A 318, £#4HA30 BRZETUMERN EFFRARFEZ —FHRIZE, 8A31H
BRZGETOMERFFRAZE, 10 A 31 B AZ BT AME R ZF81EF 8. ZRMNEEANRADH
LA R SR AT R SAEA R T, BT A AN SR B R — AN B A W AR AT A (B s i SRR R )
ey AL FFRAE 4 A 30 BAE L, SANEFO—FRE LKA FTLGHE, KRMNH
TaBBER EFFREE(TRATEIRPRBEHER), B FnFNEER ELFFR
89 fE I S AR R B A 45 o

¥ BT RKF ERA
=2 3k

)2 kR —ARE RGN E TR RS R, BARMERKEEFTHYRTFREL9E S
T+ 1R ZREMETHATRER )T, FHFHODEEZRPAETETHGRE FIE %,
FlEFE A3 2% T A R A AT P a) 2 F B K-F—t 1H. EERDH LN
B 5 3 % £ (Factor Exposure)Bfag & Ao 2] M AZ BT Ley B T8, FTHG = a8R
AREBEXITF.

PTHL = xToT 4 Zlndusf BT + In_mktThT + €7
J
LR ARES T+ 1 K EEGS
XT: AL S THARMNER T L REE 6%
Indus: TN TMAF jAMTLRT L RELRZ0/12EF)
In_mkt™: BT AR T AR SRR T LRG0
al, b7, b M B BF KA E, AMAEH, BE X ES
el R E Mm%

BEHH @I E, KA EF X ST )E0R, RSFEZETHETREERP (A
HARTAE ) Z HaT Wby 5 7)) At 6 t 18R 7). tAE45 a9 R 3T EAE )2 R HKal 69 t 42
BaitE, BENRENTEREN, t AOLTEARTERMERAZEERITELN, B
GRFELTE(THMNER T XWREEE)RAEY REE (T + VAN S ) —ANE
Fo LHAN, EEMENL, HTFEABRTFODETAZ, KK

Bi%4 % Hy:a” =0

&HBBAH:aT #0
TARIZAE AT 69 t it E A

aT
Y= SE@)

HPSE(@NRAR I ZHaT iRk ZO L HEITE, — K ELFERT 2 KMNAIAA K
R EFE R REFFTROGEAAD, APR T XN THREELA L FGBEER).
AR, BAMNAEDPEREAFANT FTE, FLRT, RE—CAZE EIBEFTE, TR ET

“HEAT CUNRARRAMES ST
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B )R A My T ke T

1. MR&: 2 AR, Bk ST. PTIREZ, HREARGHT—RH B3R E,

2. EHXIE: 2007-04-30 £ 2019-9-30.

3. B@E: OBEEHLMEHBAT: FMAAK, REaTA@HEFAL S A&
ETAEAIAGANIKSE T,

QU HRELEDLPEHRAF: #F94A300,.8A310., 10A 3L BFTRE—
AXH A, ASAARHARFEAS SR NET AIRDHAGAMDKEEITE Y,

4. HABAILT ik
a) BF7ALBAX2, FARTHAEZEAWIND FE, Ri#tfF=kmI;

b) WisEMAEL: RETHERTERMANLLGREE QS HAD;, DyHiZmEEF
{245, Dy 3 @ ZE|D; — Dy |89 F A28, NI @ZD; ¥ A KT Dy + 5Dy 98 E ik
H Dy + 5Dy, 18D, F B A s F Dy — 5Dy 895 E X A Dy — 5Dy s

c) HBEM: BEMAALRENRFRELFIIRELNAGHE, RALITEE,
HﬂAA%%kmeNmn\ﬁﬁﬁﬂ EAEMCT AL TR B F 6 R % EZ A
BA T

d) &%ﬁ%gzH$ii%%$ﬂ%%ﬁ,%TK%%M&ﬁ%,@i?*%%ﬁ
B4 R AN RAL(EMIE X S B TR F & R ANR K ).

5. BiERE: §FEERNDFKDEOLS)T A% K NEILGH0(E A DEILAT 5
RERTHAMHAMERKR, LIARKARS, BLeTHOHELTR)),
FHE 3T A A S £, AN A F Barra F 4, K A AR ) = =2 (WLS),
1 AR BTG T TR AR E, R LH A THRF 7 EMH.

6. BTN FTiE
a) t1af5 7|4 P 5
b) t{EFFN4sERT 265 55k BT A TR ERREAE,

c) tARPIHIE—L a)ts, RAMRFtEER TORALT/AT;
d) BFKEERAFPIHE Fler B Flk & F 6 KD

IC &5 473

HFICHEZERTALTPNEAZESZS THL MWK EREQZHEX R, &7
ICT = corr(rT+1,XT)
EXFRFTREEEREXT—RARAERARERE T, MAZTERE, PRLFFR
W2 R T, £FRITHE T, £ Pearson 48 % & K T A% B FHRRAR M K,
£ Al Spearman # 48 % R W £ A4 — 2k XA X Tt b k89 IC — A& AR Rank IC.

IC A ATAE R M) 2 77 ke T

1. hm&\@ﬂE@\ﬁ@%%EEE%ﬁﬂo

2. RFRZEEQEXTRRA M EIBMA(THRFLE—DNT), RE#HITTE, Tk
PR, PRAAEEASB T EARFAEEHE) KBTS, SHETE
B (T EBAL)ZAT LB F(0/1 " E )M A T2 T &RBEE T, BIREZMEAHR T
— B ZAFMT AHRAT LB Zfe i LR E BT aHrh, THKLEGEF T+1
BRL B &\ = 69 Spearman & 48X & AEH T #1HF Rank IC 18,

3. BATFiEM Ik
a) Rank IC 14 5 7] #
b) Rank IC 145 7| 4%
c) IC_IR(Rank IC &5 73418 5 4Rk £ &9 LA
d) Rank IC 145 7]

X
5 & L AL

AT EUMEERRASES =T
ﬁ%ﬁ@@%ﬁﬁ:ﬁ@%iﬁﬁf@%&ﬁﬁ%%*ﬁﬁ
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AL

RBRFAAMN R FZHATATS, MERTALGDN, TRAANHERT RSO TFE. 2&
MiXEE5E)EE, ICIA \#Fr#atb, AE% R AR B T A A TN 69 AE XA, LB, FHAE
—ANNEF 5 EMKE R R T, E Top 44 Bottom 4869 4% 2 K #142 = 3 £ F Middle 41, W]
Z B F A BTN G AL T O IE R A, BAEE %A IC A AT PARTRAAZ
A RAAAF

BRI M E Ty R T

1. &, @mXiE, @ E5RaEmeE,

2. ¥t EEANBOIBERTE, MESEAS, ERAHNT—ARHB#HS BKA
h#t, HHFAARL TR Wit

3. EZT,R: RFREEQEXTARNPALHEFTMME, RESITHA, TP s
(FHEFERLLE—DT), 4%H1T«@Vﬂﬁﬁ7ﬁ_/\ﬂx&.%/>kk§’l DEFHR, F4 N E,
HREAIOAMLFABCE . SAILE S B Likak N B iR AL — AP 20077 R AL 323
T, +HL%‘E%A%@M s R AR

4, %’7 mekE T ETE: A Top 44 R 090K 5 8 5 Bottom 284 K a9k s, 1354 H

llim}?»f'lrl,rz, T, MBFEAES N ROFEF T+ rl)(l +1) - (1+7).

5. ﬁmﬁ% A3 N BEAFINEEMERT LRENR), $52m00F0E %,

BEE RREOH. ABES,

¥ B FRRE R ICEDHH

AT ITAREAE, APHETHRYSRAEITE T HRRLERILE, XS BT F@NKLE R
BHETHET— DT R E, Lﬁt‘.%/ﬁ’-@/}ﬂﬁﬂﬂ‘]é}]ﬁ_\;ﬁ#i%, A AREEELBA
O%AL, ATRETHTHEERE, STRHAEALHLMMEHKRBATF, BFHik, T4,
B A Ant J R 46 B F 34T T P ALl e ts_rank(EP, 2)#9 %t & R4 B-F A EP); 3T
$REEAD LKA T, BFk, T, RKAed 2R R FHTT PR e
ts_rank(gfa_roe, 6)#9 3} &2 245 B-F 4 gfa_roe). Bk 10 =T B-F A &I Z A =3
EICEPHERICE,

AT EUMEERRASES =T
ﬁ%ﬁ%@pﬁ.ﬁpﬂmmﬁbﬁmﬂwm



http://www.hibor.com.cn

HUATAI SECURITIES

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

B%10: FoBLHSLHBAFAZHBRELAD R, ICEPHLERILE

BFik#% RankIC RankIC

Wind B-¥ & # BF AT £A [t]3H4E [t[>2 &b t 3448 Ha ek EZE IC_IR IC>0 &1tk
P& 300 AR

ts_rank(EP, 2) 1E1E 1.32 28.86% 0.58 0.30% 5.14% 12.24% 0.42 68.46%
ts_rank(EP, 8) 1E1E 1.17 19.46% 0.20 0.10% 3.47% 11.95% 0.29 61.74%
ts_rank(qgfa_roe, 6) B AR 7 1.26 18.42% 0.57 0.71% 6.08% 8.56% 0.71 84.21%
ts_rank(qgfa_roe, 8) B AR 7 1.21 18.42% 0.44 0.53% 5.98% 8.46% 0.71 76.32%
ts_rank(qgfa_roa, 6) B AR 7 1.18 18.42% 0.45 0.77% 6.50% 8.89% 0.73 76.32%
ts_rank(qgfa_roa, 8) B AR 7 1.21 13.16% 0.38 0.65% 6.43% 9.20% 0.70 65.79%
ts_rank(qgfa_grossprofitmargin, 6) B AR 7 1.03 13.16% 0.57 0.77% 4.13% 7.35% 0.56  73.68%
ts_rank(qgfa_grossprofitmargin, 8) B AR 7 1.07 13.16% 0.51 0.72% 4.33% 8.02% 0.54  68.42%
ts_rank(gfa_netprofitmargin, 6) B AR 7 1.20 15.79% 0.42 0.56% 4.70% 8.71% 0.54 57.89%
ts_rank(gfa_netprofitmargin, 8) B AR 7 124  15.79% 0.34 0.51% 4.42% 8.13% 0.54 57.89%
ts_rank(gfa_operateincometoebt, 6) k& i 1.09 15.79% 0.20 0.57% 1.18% 7.00% 0.17  60.53%
ts_rank(gfa_operateincometoebt, 8) <& i & 1.01 13.16% 0.07 0.42% 1.59% 6.23% 0.26  68.42%
ts_rank(assetsturn, 6) BB 1.13  10.53% -0.04  -0.11% 4.05%  11.14% 0.36  60.53%
ts_rank(assetsturn, 8) BIER T 1.00 5.26% -0.08 -0.22% 3.62%  10.30% 0.35  50.00%
F4iE 500 AP K

ts_rank(EP, 2) &R 1.51 31.54% 1.11 0.64% 6.13% 8.98% 0.68 74.50%
ts_rank(EP, 8) &R 1.21 17.45% 0.76 0.40% 4.22% 7.55% 0.56 67.79%
ts_rank(gfa_roe, 6) B AR 7 1.00 10.53% 0.42 0.51% 6.06% 7.55% 0.80 81.58%
ts_rank(gfa_roe, 8) B AR 7 1.06 10.53% 0.45 0.58% 6.00% 7.04% 0.85  78.95%
ts_rank(gfa_roa, 6) B AR 7 1.05 10.53% 0.37 0.36% 5.68% 7.70% 0.74  76.32%
ts_rank(gfa_roa, 8) B AR 7 1.10 10.53% 0.43 0.45% 5.44% 7.36% 0.74  73.68%
ts_rank(gfa_grossprofitmargin, 6) B AR 7 1.01 13.16% 0.53 0.65% 4.39% 7.00% 0.63  68.42%
ts_rank(gfa_grossprofitmargin, 8) B AR 7 1.03 13.16% 0.53 0.67% 4.32% 7.14% 0.61  65.79%
ts_rank(gfa_netprofitmargin, 6) B AR 7 1.05 5.26% 0.53 0.65% 5.39% 7.35% 0.73  76.32%
ts_rank(gfa_netprofitmargin, 8) B AR A 1.09 10.53% 0.64 0.84% 5.53% 6.97% 0.79  76.32%
ts_rank(gfa_operateincometoebt, 6) k& A& 1.03  10.53% 0.16 0.47% 2.87% 5.65% 051  71.05%
ts_rank(gfa_operateincometoebt, 8) k& A& 111 7.89% 0.07 0.40% 2.49% 6.63% 0.37 63.16%
ts_rank(assetsturn, 6) BB 119  18.42% 0.02 -0.03% 1.80% 9.42% 0.19  55.26%
ts_rank(assetsturn, 8) BIERT) 112 21.05% 0.03 0.18% 0.75% 9.37% 0.08 47.37%
£ AR

ts_rank(EP, 2) 1E1E 2.75 53.02% 2.03 0.53% 6.21% 7.78% 0.80 78.52%
ts_rank(EP, 8) 1E1E 2.18 44.97% 1.25 0.33% 4.47% 6.85% 0.65 72.48%
ts_rank(gfa_roe, 6) BAVRE S 1.94  36.84% 135  0.80%  6.96%  5.93% 117  89.47%
ts_rank(gfa_roe, 8) BAVRE S 1.93  42.11% 120  0.72%  6.67%  6.19% 1.08  86.84%
ts_rank(gfa_roa, 6) BAVRE S 1.89  39.47% 132  0.85%  6.89%  5.71% 121 89.47%
ts_rank(gfa_roa, 8) BAVRE S 1.93  42.11% 123  0.80%  656%  6.05% 1.08  86.84%
ts_rank(qfa_grossprofitmargin, 6) & #1474 1.82  36.84% 149  0.88%  5.63%  3.56% 158  92.11%
ts_rank(qgfa_grossprofitmargin, 8) BAIRES 1.72  36.84% 1.35 0.85% 5.37% 3.75% 1.43  86.84%
ts_rank(gfa_netprofitmargin, 6) BAVRE S 2.02  50.00% 148  0.89%  6.03%  5.40% 112 86.84%
ts_rank(gfa_netprofitmargin, 8) BAIRES 1.97  44.74% 1.35 0.84% 5.82% 5.39% 1.08 84.21%
ts_rank(qgfa_operateincometoebt, 6) Ik & i & 1.15 18.42% 0.62 0.55% 2.95% 3.74% 0.79 81.58%
ts_rank(qgfa_operateincometoebt, 8) Ik & fi & 1.17 13.16% 0.54 0.52% 2.91% 3.87% 0.75 73.68%
ts_rank(assetsturn, 6) BiEhk ) 1.74 39.47% 0.51 0.37% 2.32% 7.76% 0.30 68.42%
ts_rank(assetsturn, 8) BB A ) 144  34.21% 0.28 0.22% 1.00% 7.49% 0.13 57.89%

FHRR: Wind, £ RIERFF LA
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BE1LETTHFEEMHILEZ AN ENXLERILE,

B&1l: ¥2HX0EHBTFEEMARELAZAMXELRILE(DEE)

BT A7 & $2ms $2EAHTOPAEAIE TOP4s
Wind B-¥&#& F £ DIEA 1~5(NE B &) FAARF N S & ok sE HEE p2 S BE
R 300 R A A
ts_rank(EP, 2) 1&1E -0.11% 1.69% -0.84% -6.69% -8.06% 8.03% 0.77 -0.02 49.66%
ts_rank(EP, 8) 1&1E 1.05% 0.20% -0.52% -4.91% -5.87% 6.84% 0.70 0.18 50.34%
ts_rank(gfa_roe, 6) BAAE ) 2.59% 4.43% -2.85% -3.19% -4.48% 6.95% 0.76 0.47 57.05%
ts_rank(gfa_roe, 8) BAAE ) 2.98% 4.31% -2.35% -5.08% -3.31% 6.04% 0.65 0.52 53.69%
ts_rank(gfa_roa, 6) BAAE ) 2.60% 3.09% -1.49% -3.47% -4.26% 6.74% 0.75 0.46 54.36%
ts_rank(gfa_roa, 8) BAAE ) 3.07% 2.84% -0.89% -4.72% -3.88% 6.81% 0.75 0.53 59.06%
ts_rank(qgfa_grossprofitmargin, 6) B AR 7 2.02% 3.16% -2.50% -451% -1.63% 3.30% 0.37 0.36 57.05%
ts_rank(qgfa_grossprofitmargin, 8) B AR 7 492% -1.31% -091% -2.88% -3.22% 8.00% 0.91 0.85 57.72%
ts_rank(gfa_netprofitmargin, 6) BAIRES) 3.44% 0.78% -0.25% -4.43% -3.09% 6.33% 0.70 0.61 53.69%
ts_rank(gfa_netprofitmargin, 8) BAIRES) 485% 0.25% -3.26% -3.89% -1.64% 6.17% 0.68 0.86 57.72%
ts_rank(qgfa_operateincometoebt, 6) Ik & fi = 2.06% -0.52% -1.44% -1.83% -2.16% 3.95% 0.47 0.39 55.03%
ts_rank(qgfa_operateincometoebt, 8) Ik & fi = 1.06% 1.00% -0.54% -2.64% -2.65% 3.42% 0.40 0.20 53.02%
ts_rank(assetsturn, 6) BiEhE ) 0.97% 1.96% -1.66% -2.60% -2.00% 2.44% 0.23 0.15 51.68%
ts_rank(assetsturn, 8) Bizfe/  -028%  2.10% -1.79% -2.99% -0.18% -0.64% -0.06 -0.04  48.99%
#4E 500 RO A
ts_rank(EP, 2) 1&1E 3.02% 2.32% -0.42% -7.73% -10.18% 14.35% 1.88 0.67 60.40%
ts_rank(EP, 8) 1&1E 1.30% 2.34% -0.67% -4.29% -7.93% 9.77% 1.50 0.33 56.38%
ts_rank(gfa_roe, 6) BARE A 3.03% 0.37% -0.07% -0.79% -5.77% 9.01% 1.14 0.61 52.35%
ts_rank(gfa_roe, 8) BARE A 3.12% 1.23% -1.53% -0.78% -5.03% 8.25% 1.04 0.61  60.40%
ts_rank(gfa_roa, 6) BAIRES) 2.88% 0.90% -1.65% -2.12% -3.45% 6.20% 0.76 0.58 57.05%
ts_rank(gfa_roa, 8) BARE A 2.24%  1.22% -1.01% -3.21% -2.37% 4.38% 0.55 045 55.70%
ts_rank(qfa_grossprofitmargin, 6) ~ Z#lft#  3.28% -0.37%  0.85% -2.12% -4.76% 8.14% 1.10 0.69  59.06%
ts_rank(qfa_grossprofitmargin, 8) ~ Z#lftH  2.84%  1.49% -0.50% -2.55% -4.19% 7.05% 0.95 0.60  60.40%
ts_rank(qfa_netprofitmargin, 6) BAIRSH  2.38% 1.48% -2.09% -1.00% -3.96% 6.29% 0.79 0.47  55.70%
ts_rank(gfa_netprofitmargin, 8) BAREH  2.75% 1.15% -2.40% -1.22% -3.45% 6.10% 0.77 054  53.02%
ts_rank(qgfa_operateincometoebt, 6) Ik & fi = 1.58% 0.98% 1.95% -3.41% -4.28% 5.81% 0.77 0.34 52.35%
ts_rank(qgfa_operateincometoebt, 8) Ik & fi = -0.07% 1.28% 2.90% -4.05% -3.14% 2.85% 0.37 -0.02  49.66%
ts_rank(assetsturn, 6) BiEhk ) 0.48% -0.19% 0.44% -1.38% -2.45% 2.64% 0.32 0.09 48.32%
ts_rank(assetsturn, 8) BB A ) 2.18% -1.45% -1.42% 1.33% -3.59% 5.62% 0.68 0.44 57.05%
£ AR
ts_rank(EP, 2) 1&1E 3.45% 3.07% -1.97% -6.62% -10.67% 15.57% 2.46 0.92 57.05%
ts_rank(EP, 8) 1&1E 2.81% 3.10% -1.73% -6.18% -8.72% 12.43% 2.10 0.77 55.03%
ts_rank(gfa_roe, 6) BAIRLSH  355% 2.84% -1.89% -1.97% -557% 9.50% 1.81 116  61.07%
ts_rank(gfa_roe, 8) BAIRES 3.94% 210% -1.78% -2.02% -5.23% 9.53% 1.80 1.25 63.76%
ts_rank(gfa_roa, 6) BAIRES 4.68% 1.68% -2.44% -1.80% -5.04% 10.08% 1.97 1.57 65.10%
ts_rank(gfa_roa, 8) BAREH  429% 2.02% -2.31% -2.44% -4.45% 8.99% 1.69 134  65.77%
ts_rank(qgfa_grossprofitmargin, 6) B AR 7 4.00% 0.24% -0.46% -1.59% -5.07% 9.42% 2.01 142  67.11%
ts_rank(qgfa_grossprofitmargin, 8) B AR 7 3.65% 0.52% -0.37% -2.17% -4.38% 8.28% 1.82 131 65.77%
ts_rank(gfa_netprofitmargin, 6) B AR 7 3.82% 1.65% -2.13% -2.40% -3.96% 7.97% 1.68 1.34 67.11%
ts_rank(gfa_netprofitmargin, 8) B AR 7 4.22%  0.81% -1.79% -2.71% -3.48% 7.84% 1.56 141  65.10%
ts_rank(qgfa_operateincometoebt, 6) Ik & i & 1.87% 0.00% 0.11% -1.94% -3.09% 5.00% 1.07 0.65 59.73%
ts_rank(qgfa_operateincometoebt, 8) Ik & i & 1.04% 0.38% 0.07% -1.77% -2.68% 3.70% 0.79 0.36 53.69%
ts_rank(assetsturn, 6) BiEhk ) 1.73% -0.41% -0.67% -1.27% -2.17% 3.77% 0.59 0.47  53.02%
ts_rank(assetsturn, 8) BB A ) 1.34% -0.81% -0.89% -1.16% -1.21% 2.36% 0.38 0.40 59.06%
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B.12: B9 EHETF TOP AR AR A S{E(F F 300 ARHIELA) B413: BEXHP9EHREF TOP LA K AE A SE(F F 300 RH/RER)

2.0 W—ts_rank(EP, 2) 2.0 ts_rank(EP, 8)

| ts_rank(gfa_roe, 6) tS_FaﬂtEq;a_roe, gg

.- - ts_rank(gfa_roa,
1.8 4 ts_rank(qgfa_roa, 6) 1.8 — — ) .
ts_rank(qgfa_netprofitmargin, 6) ts_rank(qfa_netprofltmarg|n,_8)

| ¢ K(af fit in6 ts_rank(qgfa_grossprofitmargin, 8)

16 s_rank(gfa_grossprofitmargin,6) 1.6 ts_rank(gfa_operateincometoebt, 8)

ts_rank(qgfa_operateincometoebt,6)
ts_rank(assetsturn, 6)
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R: Wind, & &ER LT

FH R : Wind, 4 5ERF AT

BA&14: HEH54aH BT TOP AAH AL R FE(FIE 500 ROIEA) Bk15: HXH5EHAF TOP £4% LR (T IE 500 RO A)
2.0 4 ts_rank(EP, 2) 1.8 - ts_rank(EP, 8)
ts_rant(q;a_roe, 2) ts_rank(gfa_roe, 8)
18 - ts_rank(gfa_roa, 6) ] ts_rank(gfa_roa, 8)
ts_rank(gfa_netprofitmargin, 6) 1.6 - A .
ts_rank(qgfa_grossprofitmargin,6) tS_rank(qfa_netprofltmargln,.8)
1.6 ts_rank(qfa_operateincometoebt,6) ts_rank(gfa_grossprofitmargin, 8)
1.4 4

ts_rank(assetsturn, 6)
14

ts_rank(qgfa_operateincometoebt, 8)
ts_rank(assetsturn, 8)

1.2

1.2

1.0 1.0

08 T T T T T T T T T 08 T T T T T T T T T

S 8 8 8 8 8 &5 o9 3 8 S 8 8 8 2 8 5 o9 & 8
N~ o S G N < o © D o ~ D ) < & < 1 © ) o
o o — I — I — - — - o o I ] b I I I I —
&« &8 &8 &8 & & & & & R§ &« &8 8§ &8 & & & & & V7
AR R . Wind, &4 E RS PT TH R R : Wind, H&ERFTHT
BA16: HAEH9EKEATF TOP EAR AL RSE(L ARK) BALl7: HEPEHEATF TOP BARUAEASE(S AK)

2.0 "~ ts_rank(EP, 2) 2.0 ~ ts_rank(EP, 8)
ts_rank(gfa_roe, 6) ts_rank(gfa_roe, 8)
ts_rank(gfa_roa, 6) | ts_rank(gfa_roa, 8)

1.8 A — — . . 1.8 K(af fi in 8
ts_rank(gfa_netprofitmargin, 6) ts_rank(qfa_netprofitmargin, 8)
ts_rank(qgfa_grossprofitmargin,6) ts_rank(qfa_grossprofitmargin, 8)

16 ts_rank(qgfa_operateincometoebt,6) 1.6 ts_rank(qgfa_operateincometoebt, 8)

ts_rank(assetsturn, 6)

ts_rank(assetsturn, 8)

1.4 1.4

1.2 1.2

1.0 1.0

0-8 T T T T T T T T T 0.8 T T T T T T T T T
< (2] - [{e] o [a2] N~ — < [e0] - —
3 8 8 & = 8 5 o4 3 8 3 8 3 & 3 8 5 o9 3 8
N~ [o0] o — [qV] <t To) (o] 0 [e)]
5 8 ¢ g9 § I 9 g 3 g 5 8 8 4 9§ I 9 8 3 9
o o o o o o o o o o o o o o o o o o o o
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B%19: REEFELHEHKBTFAEAREMRELAND L, ICHEFTERLEAT L, T, R¥. HB2REAFEHE, 7 F 300 fF4E 500 K5 HK)
BFlk#% RankIC RankIC

BF4X BT &4 [tI%4E  |t>2 &b t H4d Hh H R E IC_IR IC>0 &1tk
¥ % 300 AR A AEA

. ts_rank(EP, 2 1.32  28.86% 0.58 0.30% 5.14% 12.24% 0.42 68.46%
41 (TTMY 4 o OnK(EP,2) . . . . .
. ., ts_rank(EP, 4) 1.26  22.15% 0.40 0.22% 4.36% 12.06% 0.36 62.42%

Fon ANEEEZM SRR
(1=2.4.8,12) ts_rank(EP, 8) 1.17  19.46% 0.20 0.10% 3.47% 11.95% 0.29 61.74%
Te ts_rank(EP, 12) 1.26  19.46% 0.10 0.06% 2.97% 11.86% 0.25 59.06%
S A /l\ts_rank(BP, 2) 1.48  30.20% 0.39 0.26% 4.41% 14.77% 0.30 59.06%
= \F* ;-z w g *its_rank(BP, 4) 143  24.83% 0.16 0.13% 3.16% 15.08% 0.21 57.05%
(n—zz 8.12) 7 s _rank(BP, 8) 152  25.50% 0.05 0.06% 2.44% 14.35% 0.17 55.03%
o ts_rank(BP, 12) 1.43  27.52% 0.00 0.02% 2.37% 13.58% 0.17 58.39%

_ . ts_rank(SP, 2 132 24.83% 046  0.28%  4.93%  14.45% 034  64.43%
2 (TTMY 72 S AKEP. 2) ’ 0 ’ ) ’

. ts_rank(SP, 4 1.28 19.46% 0.40 0.27% 4.48% 13.72% 0.33 62.42%
i AR s - AKEP. 4) 6 6 6 6 6

(n=2.4,8,12) ts_rank(SP, 8) 1.18 19.46% 0.33 0.22% 3.83% 12.82% 0.30 61.07%
ts_rank(SP, 12) 1.23 20.81% 0.27 0.17% 3.33% 12.63% 0.26 59.73%
7%1ﬂéiﬁ(TTM)/,éﬁ{ﬁ»f‘its_rank(NCFp' 2) 1.07 10.07% 0.08 0.03% 0.72% 7.47% 0.10 57.72%
HE o /]\éﬁzéﬁﬁ\{iﬁts_rank(NCFP, 4) 1.12 10.74% 0.14 0.08% 0.56% 7.85% 0.07 53.69%
(n=2,4.8.12) ts_rank(NCFP, 8) 1.05 12.08% 0.09 0.07% 0.51% 8.14% 0.06 49.66%
ts_rank(NCFP, 12) 1.05 11.41% -0.01 -0.01% 0.02% 7.89% 0.00 48.99%
ts_rank(OCFP, 2) 1.18 17.45% 0.23 0.12% 1.70% 8.87% 0.19 59.06%

%réki}%éiﬁ(TTM)/lé—ri”ﬁts_rank(OCFP 4) 1.13 16.78% 0.15 0.08% 1.20% 8.67% 0.14 54.36%
itk n AERZHNE ’ : o ' e e oo : R

: ts_rank(OCFP, 8) 112 10.74% 0.19 0.11% 1.28% 8.71% 0.15  56.38%
#(n=2,4,8,12)

ts_rank(OCFP, 12) 111 12.75% 0.20 0.11% 1.38% 8.75% 016  58.39%

#3E 500 &S A
. ts_rank(EP, 2 151  31.54% 1.11 0.64% 6.13% 8.98% 0.68  74.50%
4178 (TTM) 6 75 18 o AR 2) . " . . "
\ ~"“ts_rank(EP, 4) 138 28.19% 0.96 0.51% 5.19% 8.40% 062  73.15%

(N AZREZHHEHR

(1=248.12) ts_rank(EP, 8) 121 17.45% 0.76 0.40% 4.22% 7.55% 056  67.79%
s ts_rank(EP, 12) 1.15 16.11% 0.69 0.38% 3.95% 7.07% 0.56 70.47%
i 14 TSTANKEP, 2) 175  32.89% 0.76 0.46% 514%  11.86% 043  63.76%

F 5 z
?" Jan N . ;its_rank(BP, 4) 158  32.89% 0.52 0.32% 3.85%  11.66% 033  61.07%
(n-Ztl 6.12) 7 ®s_rank(BP, 8) 139  21.48% 0.41 0.25% 3.78%  10.18% 037  60.40%
o ts_rank(BP, 12) 1.36  20.13% 0.40 0.24% 3.77% 9.55% 0.39 62.42%
ts_rank(SP, 2) 164  32.89% 0.91 0.51% 556%  10.83% 051  70.47%

ts_rank SF, 4 . . (] . . 0 . (] . (] B . (]
3»1 2 /]\ig ¥ é‘] /n\'f—l—ﬂi

(1=2.4.8,12) ts_rank(SP, 8) 1.37 22.82% 0.75 0.41% 4.67% 9.06% 0.52 63.09%
o ts_rank(SP, 12) 1.29  21.48% 0.68 0.36% 4.49% 8.58% 0.52 69.13%
ts_rank(NCFP, 2) 0.94 6.71% 0.13 0.05% 1.28% 5.32% 0.24 58.39%

A I A R (TTM) G 7 15 &

ts_rank(NCFP, 4 0.91 8.05% 0.12 0.05% 0.90% 5.42% 0.17 53.69%
o AR ) 6 0 6 0 6
(=2.4.8.12) ts_rank(NCFP, 8) 0.97 7.38% 0.18 0.10% 0.93% 5.54% 0.17 55.70%
T ts_rank(NCFP, 12) 0.98 8.72% 0.20 0.12% 0.73% 5.43% 0.13 55.70%
" . ., ts_rank(OCFP, 2) 1.02  16.11% 0.24 0.13% 2.70% 6.38% 0.42 67.11%
28 NAFR(TTM) & F 4R
. X _ts_rank(OCFP, 4) 0.93  10.07% 0.20 0.12% 2.48% 5.82% 0.43 65.77%
AEdEnAZRENH
5(n=2.4,8,12) ts_rank(OCFP, 8) 1.03  12.75% 0.27 0.15% 2.56% 5.87% 0.44 66.44%
sTemS ts_rank(OCFP, 12) 099  10.74% 0.24 0.13% 2.40% 6.01% 0.40 67.11%
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B-Fik#% RankIC  RankIC
B34 3L BF &4 [t]34H4E  [t]>2 Stk t ¥4 ek HE REE IC IR 1C>0 &b
4 AR
44058 (TTMYL 6 5 (8 2t tS _rank(EP, 2) 2.75 53.02% 2.03 0.53% 6.21% 7.78% 0.80 78.52%
S0 AERPHHE *{( _rank(EP 4) 2.46 51.01% 1.64 0.43% 5.35% 7.25% 0.74 76.51%
(n=2,4.8.12) 2.18 44.97% 1.25 0.33% 4.47% 6.85% 0.65 72.48%
ts_rank(EP, 12) 2.12 40.94% 1.03 0.29% 4.10% 6.57% 0.62 73.15%
B LS TARA R & n /\tS rank(BP, 2) 2.90 58.39% 1.24 0.40% 5.26% 10.37% 0.51 63.76%
£ 8 2w » b é%’( s_rank(BP, 4) 2.55 51.68% 0.67 0.25% 3.78% 10.08% 0.37 63.09%
(n=2,4.8,12) ts_rank(BP, 8) 2.23 45.64% 0.44 0.18% 3.29% 9.28% 0.35 61.74%
ts_rank(BP, 12) 2.08 42.28% 0.32 0.14% 2.97% 8.78% 0.34 65.10%
’“Jl’Jlf()\(TTM)/ A ts_rank(SP, 2) 2.81 55.03% 1.65 0.47% 5.89% 9.66% 0.61 69.13%
AN AEEZH S {&ts rank(SP, 4) 2.50 55.03% 1.45 0.42% 5.22% 8.80% 0.59 71.14%
(n=2,4.8,12) ts_rank(SP, 8) 2.12 46.98% 1.28 0.37% 4.64% 7.71% 0.60 70.47%
ts_rank(SP, 12) 2.00 43.62% 1.13 0.31% 4.24% 7.11% 0.60 69.80%
4 504  (TTM) &7 48 e ts_rank(NCFP, 2) 1.36 20.81% 0.27 0.06% 1.39% 3.93% 0.35 63.09%
tEnAERE \LLé&tS_rank(NCFP 4) 1.33 23.49% 0.21 0.05% 1.39% 4.49% 0.31 62.42%
(n=2,4.8,12) ts_rank(NCFP, 8) 1.32 18.79% 0.16 0.05% 1.41% 5.15% 0.27 59.73%
ts_rank(NCFP, 12) 1.36 22.82% 0.06 0.01% 1.22% 5.51% 0.22 56.38%
5 8 L4 (TTM)L ﬁ”ﬁts_rank(OCFP 2) 1.56 29.53% 0.61 0.16% 2.95% 5.09% 0.58 70.47%
A ANER T \LLtS rank(OCFP, 4) 1.44 24.83% 0.42 0.11% 2.62% 4.92% 0.53 70.47%
#(n=2,4,8.12) ts_rank(OCFP, 8) 1.43 24.16% 0.43 0.12% 2.51% 5.03% 0.50 71.81%
ts_rank(OCFP, 12) 1.38 25.50% 0.39 0.10% 2.49% 5.22% 0.48 71.14%

FA R K Wind, £ 5IERF LA

T AL,

Bk 21~B& 22 BT~ TRHAED LM B F LML EZ LA
STk, WA, R AEFest &R 4E B F ST

}\'J 1;

RILE. BT

B%21: REAGEXSGEHEFESRECHNSENRERCE(DEE, 7L, T, R 2 REEATFH, 7K 300 AHK)

$2d $7EAHTOP &4 TOP &4
BHF4X BF LA D EEA 1I~5(REB ) FAABTINSE FiksdE FELR FAE pE
#F 300 "AMEA
A4 (TTMY L5 i ,ts_rank(EP, 2) -0.11% 1.69% -0.84% -6.69% -8.06% 8.03% 0.77 -0.02 49.66%
Son AE Tk ts_rank(EP, 4) -0.11% 0.81% 0.41% -6.02% -7.03% 6.89% 0.70 -0.02 48.99%
(1=2.4.8,12) ts_rank(EP, 8) 1.05% 0.20% -0.52% -4.91% -5.87% 6.84% 0.70 0.18 50.34%
ts_rank(EP, 12) 0.83% -0.72% 0.31% -4.44% -5.10% 5.74% 0.58 0.14 49.66%
S LA £ Ats rank(BP, 2) -0.14% -1.36% -0.76% -4.00% -9.55% 9.62% 0.82 -0.02 48.99%
£ h v W w éits rank(BP, 4) -1.02% -3.09% -0.33% -2.22% -8.04% 6.90% 0.60 -0.16 48.99%
(1=2.4.8.12) ts_rank(BP, 8) -1.08% -1.92% -0.11% -2.11% -7.18% 5.92% 0.54 -0.17 47.65%
ts_rank(BP, 12) -1.74%  0.55% -1.41% -2.47% -6.11% 4.05% 0.39 -0.29 50.34%
D (TTMYLE T 48 Ets rank(SP, 2) 1.18% -0.50% -2.15% -4.42% -9.24%  10.72% 0.92 0.18 48.32%
Sdon AR R éits_rank(sp 4) -0.31% 1.77% -2.18% -3.89% -8.87% 8.74% 0.80 -0.05 51.68%
(1=2.4.8.12) ts_rank(SP, 8) 0.96% 0.34% 0.24% -5.53% -7.51% 8.56% 0.82 0.15 49.66%
ts_rank(SP, 12) 0.25% 1.25% -0.74% -4.46% -6.49% 6.65% 0.67 0.04 44.30%
4 (TTMYLE T 48 Ets rank(NCFP, 2) -2.29% -2.39% -3.78% -1.66% -2.94% 0.42% 0.06 -0.47 48.99%
Sdn AR R éits rank(NCFP, 4) -1.29% -2.39% -2.30% -1.76% -2.39% 0.84% 0.11 -0.27 50.34%
(=2.4.8,12) ts_rank(NCFP, 8) -0.61% -1.39% -0.63% -4.90% -0.51% -0.38% -0.05 -0.13 48.99%
ts_rank(NCFP, 12) -1.87% -0.84% -1.45% -2.89% -0.44% -1.71% -0.22 -0.38 51.68%
5 4 A (TTMYL ﬁts_rank(OCFP 2) -0.10% -3.19% -1.78% -2.79% -5.51% 5.37% 0.64 -0.02 55.03%
P ts_rank(OCFP, 4) 0.39% -3.51% -0.05% -2.04% -5.45% 5.83% 0.71 0.08 53.69%
#(1=2.4.8,12) ts_rank(OCFP, 8) -1.79%  1.83% -0.22% -2.53% -5.81% 3.92% 0.47 -0.33  44.30%
ts_rank(OCFP, 12) -0.55% 0.80% -0.53% -2.99% -4.57% 3.88% 0.46 -0.10 49.66%

FA KR : Wind, 558 K55 PT
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B4k22: RUEEFEZFLRETFEAZRELNSENRERCERDELR, 1Td, . R¥E. SEREBAF PR, +iE 500 RH9E, £ AMK)
2R $REALHTOP 44 TOP 44

B34 B ¥ & A& D EA 1~5(NE B &) FAAR K S & SRS E RELE FARE R
% 4E 500 R LA
L (TTMY L2 4 ts_rank(EP, 2) 3.02% 2.32% -0.42% -7.73% -10.18%  14.35% 1.88 0.67 60.40%
5 n’ N iﬁg%/\ & ;Zts_rank(EP, 4) 2.11% 2.48% -0.77% -6.16% -8.86%  11.75% 1.68 0.50 61.07%
(n_24'812;‘ 7 4s_rank(EP, 8) 1.30% 2.34% -0.67% -4.29% -7.93% 9.77% 1.50 0.33 56.38%
s ts_rank(EP, 12) 2.20% 0.84% 0.77% -3.35% -8.76%  11.76% 1.81 0.56 56.38%
O L ts_rank(BP, 2) 0.43% 1.05% -1.12% -4.47% -10.25%  11.44% 1.29 0.08 44.97%
F g (+ 13
é’ﬁ 2 & i‘ o *'its_rank(BP, 4) 0.61% -0.95% -1.18% -4.16% -7.98% 8.94% 1.07 0.13 48.32%
~ *ts_rank(BP, 8 1.35% -0.43% -2.29% -3.40% -7.18% 8.83% 1.09 0.29 46.31%
(n—zz 8,12) !
e ts_rank(BP, 12) 2.08% -0.82% -1.74% -3.67% -6.42% 8.72% 1.11 0.47 47.65%

s ts_rank(SP, 2) 0.60% 1.77% -0.14% -556% -10.55%  12.04% 1.42 0.12 46.31%
B LN (TTM) B 7 18 2

. ts_rank(SP, 4 1.17% 2.55% -1.29% -6.15% -8.84% 10.65% 1.36 0.25 54.36%
i AR s - AKEP. 4) 0 0 ] 0 ] 0 0

(n=2,4.8.12) ts_rank(SP, 8) 244% 1.70% -1.48% -4.85% -8.57% 11.75% 1.63 0.57 56.38%
ts_rank(SP, 12) 2.19% 2.03% -1.02% -4.44% -8.24% 11.09% 1.59 0.53 56.38%
7%1ﬂéiﬁ(TTM)/,éﬁ{ﬁ»f’its_rank(NCFp' 2) 0.06% -2.48% -2.01% -4.09% -4.00% 4.07% 0.73 0.02 51.68%
HEn /]\i}gzé{]ﬁ\ﬁﬁts_rank(NCFP, 4) -0.45% -1.11% -0.22% -4.65% -3.07% 2.55% 0.45 -0.12  46.31%
(n=2,4.8,12) ts_rank(NCFP, 8) 1.37% -1.40% -2.36% -2.33% -2.92% 4.25% 0.74 0.38 52.35%
ts_rank(NCFP, 12) 0.97% -1.43% -2.00% -1.87% -2.76% 3.67% 0.65 0.27 49.66%
ts_rank(OCFP, 2) 1.36% -3.07% -0.89% -3.71% -6.45% 8.12% 1.27 0.35 56.38%

BEAER (TTM)/Ié—rﬂﬁts_rank(OCFP 4) 1.26% -1.34% -1.02% -4.12% -4.93% 6.32% 1.03 0.33 53.02%
é_]i%ﬂ/l\éjg;zéﬁﬁ\{i_ ) . 0 . 0 . 0 . 0 . 0 . 0 . . . 0

: ts_rank(OCFP, 8) 3.18% -0.76% -3.36% -2.49% -4.64% 7.98% 1.28 0.84 55.03%
#(n=2,4,8,12)

ts_rank(OCFP, 12) 251% -1.60% -1.82% -2.99% -354%  6.05% 096 065 56.38%
£ AR
. ts_rank(EP, 2 3.45% 3.07% -197% -6.62% -10.67%  15.57% 246 092 57.05%
4178 (TTM) 6 75 18 o AR 2) ’ ’ % 0 0 0 0
b n A g b gy STAKEP, 4) 2.81% 3.10% -1.73% -6.18% -8.72%  12.43% 210  0.77 55.03%
(2,48 12)* ts_rank(EP, 8) 337% 0.76% -1.55% -4.26% -7.42%  11.49%  2.09 103 60.40%
i ts_rank(EP, 12) 407% -1.11% -0.48% -3.40% -7.26%  12.04% 217 123 63.09%
o e 5 i A STANK(BP, 2) 0.31% 1.88% -0.06% -3.86% -11.45%  12.23% 159  -0.07 51.68%
FWSNS 3
: SN s rank(®P, 4 .0.88% 1.56% -1.68% -3.83% -8.13%  7.59% 104  -021 48.32%
?JF* 2 o 2 K
(n-Ztl 6.12) 7 ®s_rank(BP, 8) 0.78% 150% -0.77% -4.30% -6.91%  6.33% 092  -0.19 48.32%
o ts_rank(BP, 12) -051% 1.19% -1.08% -3.64% -6.16% 5.78% 0.85 -0.13 50.34%
ts_rank(SP, 2) 1.43% 2.22% -0.37% -4.71% -11.96%  14.88%  2.03  0.35 48.99%

B AL N (TTM) & {8

ts_rank(SP, 4 2.44% 2.33% -1.22% -6.00% -9.49%  12.91% 1.93 0.64 51.01%

o ASRE s o AKER ) ¢ ¢ ° ¢ ; ¢ ;
(1=2.4.8,12) ts_rank(SP, 8) 3.12% 2.19% -1.81% -546% -8.23%  12.15% 1.99 0.89 57.05%
o ts_rank(SP, 12) 275% 1.71% -1.13% -5.34% -7.20%  10.53% 1.80 0.83 57.72%
ts_rank(NCFP, 2) -0.23% -1.09% -3.93% -3.14% -3.77% 3.60% 0.92 -0.09 47.65%

A I A R (TTM) G 7 15 &

ts_rank(NCFP, 4 1.15% -1.74% -1.65% -3.93% -3.10% 4.31% 1.07 0.44 58.39%
Hhn AFRRE R o) ¢ ooLOSY S.9%% 8 A0% ” i
(1=2.4.8,12) ts_rank(NCFP, 8) 1.33% -0.96% -1.80% -2.58% -3.55% 4.95% 1.06 046 57.72%
T ts_rank(NCFP, 12) 0.05% -0.27% -0.83% -2.31% -3.60% 3.67% 0.72 0.02 48.32%
" ., ., ts_rank(OCFP, 2) 1.93% -1.39% -2.36% -4.12% -6.64% 9.05% 1.92 0.69 59.73%
28 NAFR(TTM) & F 4R
. X _ts_rank(OCFP, 4) 2.83% -1.68% -2.06% -3.26% -5.68% 8.91% 1.93 1.03 66.44%
fdEnAFERENME
5 (n=2,4,8.12) ts_rank(OCFP, 8) 3.39% -1.18% -2.16% -2.96% -4.94% 8.64% 1.84 1.21 70.47%
sTemS ts_rank(OCFP, 12) 3.00% -0.60% -2.09% -2.70% -4.77% 8.04% 1.65 1.05 65.77%

TAH R R Wind, %R KAF AT

WAL E A, ICESAT. 9 EMK A2 REMNTARNEFELD Lo BT 62z
HER(BFIAEEHA. RankIC ¥, 27 U6 R R ) g E—7 £, £+ ts_rank(EP,
NY# 2R KIF AL T A, TR — £ BT, LRI A0R MA © A H$(n=2,4,8,12)
6958 o K B2 LK R AT EE 0 AL . AR RAAY ts_rank(EP, 2) B F 47 MR 5,
A E BRI B & 23~H & 26 FT T

“HEET EUMEERRAESZFE
sttt RIS o e
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B#23: ts_rank(EP, 2)B-F Rank IC R HE B%24: ts_rank(EP,2)EFE )k EFUISEEMRE
10 - 1.2 -
9 1 —— %300 & 32500 £A 10 | —— i7£300 {500 2A
s | .
7 08 -
6 i
5 - 0.6 |
4 i
3| 0.4 -
2 02 |
17 s
P o
O T . T T T T T T T T T 0.0 T T T T T T T T T T
< (2] — [{e) o (2] N~ — < (o] < (2] - (=] o [s2) N~ - < [e0]
Q Q Q Q b Q Q 7 Q Q Q Q Q@ Q < < Q 7 <Q <
N~ [o0) o — N < o [{e] [o0] [e)] ~ [o0) o — N < n © [ee] [o)]
o o — — — — — — — — o o — - - — — - — —
o o o o o o o o o o o o o o o o o o o o
N N N N N N N N N N N N N N N N N N N N
FA kR Wind, & E R PT FR R R Wind, £ F&GERSF AT
B%25: ts_rank(EP, 2)B-F TOP &R AL R AL %L B426: ts_rank(EP,2)BFH A4 1-5 WS AR AL RS ATER
1.8 - 2.0 R
- . —F1E 5 $ 22 (AAR)
7 %300 #3500 AA L& (2AR) B2 (%
/ - $3R(LAKR) —— HAE(LAK)
1.6 - — H5E(2ANK)
= MW
14 i A
1.2
10 &)
0.8 T T T T T T T T T 0.0 T T T T T T T T T
S 8 3 8 2 8 &5 o & 8 S 8 8 8 &8 g8 5 o9 & 8
L b & 4 & <+ b & & o KL 6 & 4 d % b6 & @& o
o o - — — — — — — — o o — — — — — — — —
R & &8 8 & & & | R 8§ &8 &8 &8 &8 & &8 K& & 8§
TR R R Wind, 28 & E KA 5 PT AR : Wind, & 5HIERTF LT

BV ts_rank(EP, 2) BT & F 2] & 47 bk dH4T 0 BMX, 4R Bk 27 P, P&
ATk B AT AT AR A,

“HEAT CUNRARRAMES ST

sttt RIS o e



http://www.hibor.com.cn

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

HUATAI SECURITIES

B %27: FRA4TLts rank(EP, 2)BF 5 BRRXELR(HDELE, T, R¥E. SRREEFFH)
$ams 2 2L TOP AAE &

A7 D BARA 1~5(M L 5] ) F AR B S EAE XS B&# IR TOP @A R
Al T 6.17% 1.64% -1.33% -4.51% -14.68% 23.65% 2.08 0.86 53.02%
w1z 9.63% 2.79% -0.92% -11.48% -12.50% 23.26% 1.29 0.84 55.70%
AUtk 5.79% 3.11% -2.20% -8.34% -11.67% 18.88% 1.58 0.81 53.02%
# 8.53% 1.38% -7.27% -11.82% -5.23% 12.83% 0.75 0.79 55.03%
etk 8.56% -2.54% -5.68% -6.92% -7.83% 16.09% 0.93 0.79 55.70%
w7k % 5.68% 2.96% -0.29% -8.19% -13.25% 20.21% 1.31 0.63 58.39%
BB Hy 5.43% -2.54% -4.14% -5.86% -6.82% 12.07% 0.85 0.60 55.70%
HREE 4.44% 0.95% -4.95% -3.84% -11.07% 16.32% 1.20 0.53 60.40%
14 6.60% -5.57% 0.02% -5.51% -11.04% 16.09% 0.65 0.44 52.35%
wF LR 3.76% -1.49% 2.04% -5.23% -13.60% 18.93% 1.34 0.42 53.02%
i+ H A 3.66% -1.97% -1.75% -3.78% -11.53% 15.36% 0.89 0.35 55.03%
E#H 2.24% 0.56% -3.39% -6.18% -7.81% 10.29% 0.97 0.33 49.66%
5 BRE 2.87% 3.08% -3.67% -6.08% -11.49% 14.71% 0.90 0.28 48.99%
AE 2.07% -0.28% -1.97% -5.37% -9.02% 11.17% 0.83 0.25 51.01%
E 2.76% 0.13% -1.12% -11.29% -7.18% 8.37% 0.41 0.22 53.69%
Y RNRE L 1.78% 0.21% -4.68% -6.08% -6.18% 7.43% 0.54 0.22 56.38%
HER 2.66% -2.54% -2.45% -2.80% -13.17% 16.05% 0.80 0.19 55.03%
B 2.68% -3.25% -1.87% -4.22% -12.11% 13.68% 0.58 0.18 44.30%
KAk 0.85% -0.43% -4.50% -6.76% -5.67% 5.63% 0.36 0.09 51.68%
& Sk 0.94% -0.63% -1.44% -6.54% -8.60% 8.93% 0.53 0.08 48.32%
A4k 1.02% -0.84% 1.74% -3.91% -14.80% 16.62% 0.87 0.08 53.69%
5 T 4% 0.71% 3.09% -6.59% -4.17% -8.77% 8.57% 0.46 0.06 48.99%
b E LT 0.61% 3.85% 3.97% -13.49% -14.07% 13.66% 0.58 0.04 49.66%
&b ik -1.17% 2.93% -6.21% -6.31% -8.05% 4.38% 0.18 -0.08 46.31%
=0 -1.41% 2.89% -4.24% -6.79% -7.85% 5.23% 0.28 -0.12 51.01%
AT -1.83% -4.54% -3.06% -3.00% -3.61% 0.13% 0.01 -0.17 44.97%
4R AT ARk -2.98% -3.89% NaN -9.38% -0.43% -5.68% -0.22 -0.19 46.31%
h -3.16% -0.31% -0.14% 0.99% -11.55% 6.51% 0.28 -0.21 46.98%
B Ho = -2.06% 2.05% -0.58% -7.43% -6.09% 3.49% 0.28 -0.26 45.64%

FA kR Wind, £ &IERFF AT
BRI XA LS EHBFEFRALZK)

Bk 28 =T 8 ABARES KM Lo a8 BT £ &3 ST IRE LA 3IEF 2L AT
T &,

BR28: BARHEHXOEKETHIEE SR ETLEIL

ts_rank(gfa_roe, 12) ts_rank(roe_deducted, 12)
ts_rank(qgfa_roa, 12) ts_rank(roa, 12)
ts_rank(qgfa_grossprofitmargin, 12) ts_rank(grossprofitmargin_ttm2, 12)
ts rank(qfa netprofltmargln 12) ts_rank(netprofitmargin_ttm2, 12)

100% - —_—————
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Bk 29~W % 30 B T BAVREA £ KB BT AEMRFLAN = 3%, ICARATLE
RICE. BFaTdk, T, AKAt g R4 BT 3T T FHEA,

B%29: BARAEIBEPEHEFAESHARERLADEE, ICHASHERICEGFT L. T, Rk, SERERFFHE, P% 300 RH5K)
HFik# % Rank IC Rank IC

BF4X B¥ &4 [tI354E[t]>2 sk t354E B ¥ AAEZ IC_IR IC>0 &b
P % 300 ARSI A

¥ & & ROE(F3)#& T Kts_rank(gfa_roe, 6) 1.26 18.42% 0.57 0.71% 6.08% 8.56% 0.71 84.21%
n ™% E 24 % 1z #ts_rank(gfa_roe, 8) 1.21 18.42% 0.44 0.53% 5.98% 8.46% 0.71 76.32%
(n=6,8,12) ts_rank(gfa_roe, 12) 1.10 10.53% 0.30 0.39% 4.68% 9.22% 0.51 65.79%
% 4 2 it ROE(3=3E/F #)ts_rank(roe_deducted, 6) 1.03 10.53% -0.02 -2.10%  2.34% 11.66% 0.20 71.05%
Ait -k n AFF a5 2ts_rank(roe_deducted, 8) 1.01 13.16% 0.01 0.31% 3.11% 9.55% 0.33 63.16%
#(n=6,8,12) ts_rank(roe_deducted, 12) 1.08 13.16% -0.19 -0.28% 0.34% 8.41% 0.04  50.00%
¥ &g R 4 A £ T ts_rank(gfa_roa, 6) 1.18 18.42% 0.45 0.77% 6.50% 8.89% 0.73 76.32%
#* n ANEFE 28451z Hts_rank(gfa_roa, 8) 1.21 13.16% 0.38 0.65% 6.43%  9.20% 0.70  65.79%
(n=6,8,12) ts_rank(qgfa_roa, 12) 1.17 13.16% 0.25 053% 5.03% 8.75% 0.57 63.16%
L F Bt BT %A £ ts_rank(roa, 6) 097 5.26% -0.25 -3.16% -0.21% 12.55% -0.02  55.26%
$4 n/ANEE 285124 ts_rank(roa, 8) 0.92 10.53% 0.03 2.06% 0.90% 12.45% 0.07 55.26%
(n=6,8,12) ts_rank(roa, 12) 1.00 7.89% -0.13 -0.08% 1.07% 7.61% 0.14  55.26%
¥ & % 4 24 £ £ i3 5 ts_rank(gfa_grossprofitmargin, 6) 1.03 13.16% 0.57 0.77% 4.13% 7.35% 0.56 73.68%
n ANZEE R H 5 ts_rank(gfa_grossprofitmargin, 8) 1.07 13.16% 0.51 0.72% 4.33% 8.02% 0.54 68.42%
(n=6,8,12) ts_rank(qgfa_grossprofitmargin, 12) 0.97 10.53% 0.34 055% 4.12% 9.23% 0.45 65.79%
é‘%ﬂ‘i%%' 1% TTM 4 it % nts_rank(grossprofitmargin_ttm2, 6) 1.12 10.53% 0.21 0.41% 3.25% 8.40% 0.39  71.05%
A E B E 8 4 4x %kts_rank(grossprofitmargin_ttm2, 8) 1.04 7.89% 0.07 0.22% 3.01% 8.76% 0.34 60.53%
(n=6,8,12) ts_rank(grossprofitmargin_ttm2, 12) 0.97 7.89% -0.06 0.07% 2.94% 9.79% 0.30 57.89%
¥ & g A 4 A & T 5 ts_rank(gfa_netprofitmargin, 6) 1.20 15.79% 0.42 0.56% 4.70% 8.71% 0.54 57.89%
nANEE B EHk ts_rank(gfa_netprofitmargin, 8) 1.24 1579% 0.34 051% 4.42% 8.13% 0.54 57.89%
(n=6,8,12) ts_rank(qgfa_netprofitmargin, 12) 1.25 18.42% 0.29 0.53% 3.72% 9.13% 0.41 65.79%
A& 4 A1 E TTM £33 5 nts_rank(netprofitmargin_ttm2, 6) 0.88 10.53% 0.12 1.05% 2.93% 9.88% 0.30 60.53%
ANZ g E AR ts_rank(netprofitmargin_ttm2, 8) 1.06 15.79% 0.01 -0.01% 2.88% 9.58% 0.30 57.89%
(n=6,8,12) ts_rank(netprofitmargin_ttm2, 12) 111 13.16% -0.11 0.10% 2.52% 10.51% 0.24  60.53%

AR Wind, & RIER R
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B%&30: BARIEIFEISTLEHBATFESBRECAD TR, ICEMMTERCEGETR, FE. AK. STEREEFFH, PiE 500 R94KE, £ ARK)
EFilk# % Rank IC RankIC

B34 3L BT &4 [t394E [t]>2 &b t 344 Ha ¥ HREZE IC_IR IC>0 &b
¥ 3iE 500 AR A
¥ %% ROE(-F#)4# it % ts_rank(gfa_roe, 6) 1.00 10.53% 0.42 0.51% 6.06% 7.55% 0.80 81.58%
n A% E 24 4 1z #ts_rank(gfa_roe, 8) 1.06 10.53% 0.45 0.58% 6.00%  7.04% 0.85 78.95%
(n=6,8,12) ts_rank(gfa_roe, 12) 1.06 7.89% 0.40 0.54% 5.36% 7.15% 0.75 78.95%
% 4 Z it ROE(d=3E/-F #)ts_rank(roe_deducted, 6) 1.07 1053% 0.35 0.97% 491% 7.69% 0.64 65.79%
itk n MEE Zay451xts_rank(roe_deducted, 8) 1.09 13.16% 0.08 -2.31% 456% 7.67% 0.59 65.79%
#(n=6,8,12) ts_rank(roe_deducted, 12) 1.03 13.16% 0.22 0.29% 2.66% 7.74% 0.34 57.89%
¥ % g B4 A & e ts_rank(gfa_roa, 6) 1.05 10.53% 0.37 0.36% 5.68% 7.70% 0.74 76.32%
* n ANZFEE 64515 Hts_rank(gfa_roa, 8) 1.10 10.53% 0.43 0.45% 5.44%  7.36% 0.74 73.68%
(n=6,8,12) ts_rank(ofa_roa, 12) 1.10 7.89% 0.45 0.55% 4.91% 6.91% 071 73.68%
Y5 R B~ %A EE ts_rank(roa, 6) 095 2.63% 0.33 1.64% 5.63% 7.51% 0.75 81.58%
idEnAFE L6952 4 ts_rank(roa, 8) 0.90 5.26% 0.49 2.60% 5.48% 7.43% 0.74  76.32%
(n=6,8,12) ts_rank(roa, 12) 0.90 18.42% 0.34 0.58% 2.76% 7.31% 0.38  60.53%
¥ & % 4 24 % i3 5 ts_rank(gfa_grossprofitmargin, 6) 1.01 13.16% 0.53 0.65% 4.39% 7.00% 0.63 68.42%
nANZEE 2 a1 ts_rank(qfa_grossprofitmargin, 8) 1.03 13.16% 0.53 0.67% 4.32% 7.14% 0.61 65.79%
(n=6,8,12) ts_rank(qgfa_grossprofitmargin, 12) 1.12 10.53% 0.45 0.59% 3.66% 7.27% 0.50 63.16%
A& fo%' & TTM A3 % nts_rank(grossprofitmargin_ttm2, 6) 0.93 7.89% 0.46 0.64% 3.23% 7.36% 0.44 63.16%
& B 2 W 4 4z 3ts_rank(grossprofitmargin_ttm2, 8) 092 7.89% 0.45 0.66% 3.16% 7.26% 044 73.68%
(n=6,8,12) ts_rank(grossprofitmargin_ttm2, 12) 0.96 10.53% 0.46 0.66% 2.82% 7.48% 0.38 63.16%
¥ & g 4H4E % A R £ 3T X ts_rank(gfa_netprofitmargin, 6) 1.05 526% 0.53 0.65% 5.39% 7.35% 0.73  76.32%
nANZEE 2 a1 ts_rank(gfa_netprofitmargin, 8) 1.09 10.53% 0.64 0.84% 553% 6.97% 079 76.32%
(n=6,8,12) ts_rank(qgfa_netprofitmargin, 12) 1.06 5.26% 0.64 0.93% 5.01% 7.31% 0.69 73.68%
A& 4 A1 TTM A3 % nts_rank(netprofitmargin_ttm2, 6) 115 5.26% 0.60 0.88% 3.95%  7.00% 0.56  78.95%
NEF QRSP EE S ts_rank(netprofitmargin_ttm2, 8) 112 7.89% 0.59 0.87% 391% 7.18% 0.54 71.05%
(n=6,8,12) ts_rank(netprofitmargin_ttm2, 12) 1.00 7.89% 0.42 0.62% 2.61% 7.44% 0.35 63.16%
£2AR
¥ % & ROE(F#)4# it % ts_rank(gfa_roe, 6) 1.94 36.84% 1.35 0.80% 6.96% 5.93% 1.17 89.47%
n A% & 24 9 12 #ts_rank(gfa_roe, 8) 1.93 42.11% 1.20 0.72% 6.67% 6.19% 1.08 86.84%
(n=6,8,12) ts_rank(qgfa_roe, 12) 185 39.47% 0.88 0.55% 5.83% 6.21% 0.94 84.21%
% 4 R i+ ROE(4=3F/-F ¥)ts_rank(roe_deducted, 6) 1.70 36.84% 0.80 -0.91% 6.57% 5.28% 1.24  86.84%
Aitk n ANFEE 25 13ts_rank(roe_deducted, 8) 1.62 23.68% 0.69 0.39% 5.13% 5.06% 1.01 78.95%
#(n=6,8,12) ts_rank(roe_deducted, 12) 147 21.05% 0.37 0.21% 3.07% 5.95% 0.52 65.79%
¥ &g B4 A £ i ts_rank(gfa_roa, 6) 1.89 39.47% 1.32 0.85% 6.89% 5.71% 1.21 89.47%
% n ANFE Z 6451z #ts_rank(gfa_roa, 8) 1.93 42.11% 1.23 0.80% 6.56% 6.05% 1.08 86.84%
(n=6,8,12) ts_rank(qgfa_roa, 12) 1.83 36.84% 0.95 0.64% 5.43% 6.36% 0.85 81.58%
Y5 Rt 85 = %A E £ ts_rank(roa, 6) 1.32 28.95% 0.54 -0.06% 6.20% 5.49% 1.13  86.84%
idk nANFEZ ez ts_rank(roa, 8) 150 28.95% 0.51 0.74% 5.42% 5.51% 0.98 81.58%
(n=6,8,12) ts_rank(roa, 12) 1.26 18.42% 0.37 0.26% 3.19% 5.80% 0.55 68.42%
¥ &g 4R 24 £ A 4% ts_rank(gfa_grossprofitmargin, 6) 1.82 36.84% 1.49 0.88% 5.63% 3.56% 158 92.11%
nANEE 25 H ts_rank(qgfa_grossprofitmargin, 8) 1.72 36.84% 1.35 0.85% 5.37% 3.75% 1.43  86.84%
(n=6,8,12) ts_rank(qgfa_grossprofitmargin, 12) 1.64 31.58% 1.11 0.73% 4.69% 4.62% 1.02  78.95%
e »‘o?ﬁllﬁi TTM £ i€ 4% nts_rank(grossprofitmargin_ttm2, 6) 166 34.21% 0.95 0.68% 4.33% 5.52% 0.78 76.32%
AN E E E 8 5 4z #ts_rank(grossprofitmargin_ttm2, 8) 160 31.58% 0.74 0.56% 3.78% 5.74% 0.66 73.68%
(n=6,8,12) ts_rank(grossprofitmargin_ttm2, 12) 1.46 28.95% 0.63 0.45% 3.07% 6.40% 0.48 71.05%
¥ &g AR %A & £ & ts_rank(gfa_netprofitmargin, 6) 2.02 50.00% 1.48 0.89% 6.03% 5.40% 112 86.84%
nANEE 25 H ts_rank(gfa_netprofitmargin, 8) 1.97 44.74% 1.35 0.84% 5.82% 5.39% 1.08 84.21%
(n=6,8,12) ts_rank(qgfa_netprofitmargin, 12) 195 44.74% 1.13 0.76% 5.00% 5.87% 0.85 78.95%
AR A TTM 13 % nts_rank(netprofitmargin_ttm2, 6) 158 23.68% 0.87 0.65% 4.01% 4.65% 0.86 76.32%
ANZF B B AE ts_rank(netprofitmargin_ttm2, 8) 150 31.58% 0.69 0.53% 3.18% 4.70% 0.68 71.05%
(n=6,8,12) ts_rank(netprofitmargin_ttm2, 12) 1.37 23.68% 0.37 0.30% 1.68% 5.57% 0.30 57.89%

T RR: Wind, £ RIERT P
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B&31l: BARIEHELICHETFELBELAY EMNEZERCEGLE, T, T, _RK. SEREEF P, 7% 300, #iE 500 K5 )
£y $7%244 TOP 44 TOP A4
B34 3L B &4 SEEA I~S(AERE)FRATKERE FUSEE TLE FA1E B3R
% 300 AR AEA
¥ %% ROE(F3)#idts_rank(gfa_roe, 6) 2.59%  4.43% -2.85% -3.19% -4.48% 6.95% 0.76 0.47 57.05%
* n A% E 26543 #ts_rank(gfa_roe, 8) 2.98% 4.31% -2.35% -5.08% -3.31% 6.04% 0.65 0.52 53.69%
(n=6,8,12) ts_rank(gfa_roe, 12) 3.03% 1.67% -1.31% -4.01% -2.91% 5.62% 0.59 0.53 55.70%
% 4% % it ROE(4=3E/Fts_rank(roe_deducted, 6) 0.41% 2.30% -3.24% -1.83% -1.40% 1.09% 0.10 0.07 48.32%
) id & n A% & 2 #ts_rank(roe_deducted, 8) 2.09% 0.48% -0.60% -4.26% -1.27% 2.63% 0.23 0.34 50.34%
22 4(n=6,8,12) ts_rank(roe_deducted, 12) -0.44% 0.53% -0.56% -3.14% 0.28% -1.26% -0.12 -0.07 49.66%
¥ &g B R 4 A F £ ts_rank(gfa_roa, 6) 2.60% 3.09% -1.49% -3.47% -4.26% 6.74% 0.75 0.46 54.36%
idH n ANFE ZeH4ts_rank(gfa_roa, 8) 3.07% 2.84% -0.89% -4.72% -3.88% 6.81% 0.75 0.53 59.06%
% (n=6,8,12) ts_rank(gfa_roa, 12) 3.84% 1.43% -1.71% -3.65% -3.45% 7.08% 0.73 0.61 59.06%
L5 BB 2 %% ts_rank(roa, 6) -1.46% 0.31% -0.70% -0.81% -1.43% -0.86% -0.07 -0.24 44.30%
#fifEnAEE 2% ts_rank(roa, 8) 0.88% -2.11%  0.59% -2.80% -0.32% 0.36% 0.03 0.14 50.34%
12 % (n=6,8,12) ts_rank(roa, 12) 0.90% -0.03% -0.10% -4.32% 0.06% 0.29% 0.03 0.15 47.65%
¥ &g 4E 24 % i ts_rank(gfa_grossprofitmargin, 6)  2.02%  3.16% -2.50% -4.51% -1.63% 3.30% 0.37 0.36 57.05%
* nAE B 2#512 4 ts_rank(gfa_grossprofitmargin, 8)  4.92% -1.31% -0.91% -2.88% -3.22% 8.00% 0.91 0.85 57.72%
(n=6,8,12) ts_rank(gfa_grossprofitmargin, 12) 3.30% 1.16% -2.95% -2.24% -2.66% 5.72% 0.65 0.59 60.40%
& 24 £ TTM A2 Kts_rank(grossprofitmargin_ttm2, 6)  3.07% -0.28% -1.28% -0.43% -4.07% 7.08% 0.82 0.50 54.36%
A~ E 2 69 5 {x kts_rank(grossprofitmargin_ttm2, 8)  3.09% -0.29%  -2.68% -0.04% -2.97% 5.88% 0.66 0.51 58.39%
(n=6,8,12) ts_rank(grossprofitmargin_ttm2, 12) 2.90% -0.24% -2.37% -0.14% -2.98% 5.67% 0.63 0.48 57.72%
¥ &g AE AT ts_rank(gfa_netprofitmargin, 6) 3.44% 0.78% -0.25% -4.43% -3.09% 6.33% 0.70 0.61 53.69%
* nAE B 2#5125 ts_rank(gfa_netprofitmargin, 8) 4.85% 0.25% -3.26% -3.89% -1.64% 6.17% 0.68 0.86 57.72%
(n=6,8,12) ts_rank(gfa_netprofitmargin, 12) 358% 1.57% -5.39% -1.04% -2.30% 5.59% 0.61 0.63 57.72%
A& 4 A1 R TTM £ i3 K ts_rank(netprofitmargin_ttm2, 6) 5.02% -1.76% -1.17% -2.80% -2.22% 6.94% 0.74 0.85 62.42%
nNEE RS ts_rank(netprofitmargin_ttm2, 8) 5.03% -1.32% -3.20% -1.56% -1.96% 6.68% 0.71 0.83 58.39%
(n=6,8,12) ts_rank(netprofitmargin_ttm2, 12)  4.83% -1.21% -4.60% -1.06% -0.76% 5.23% 0.57 0.79 56.38%
% 3E 500 A KN
¥ & & ROE(-F3#)#& i ts_rank(gfa_roe, 6) 3.03% 0.37% -0.07% -0.79% -5.77% 9.01% 1.14 0.61 52.35%
# n ANFEE 24 dts_rank(gfa_roe, 8) 3.12% 1.23% -1.53% -0.78% -5.03% 8.25% 1.04 0.61 60.40%
(n=6,8,12) ts_rank(qgfa_roe, 12) 2.09% 1.16% -0.21% -2.65% -3.33% 5.28% 0.67 0.42 55.03%
% 4 R4+ ROE(4=3F/-Fts_rank(roe_deducted, 6) 0.97% 3.68% -0.76% -3.06% -3.66% 4.45% 0.56 0.20 56.38%
#H) ik n AN FE Ze9ts_rank(roe_deducted, 8) 0.84% 3.34% -0.63% -3.05% -3.38% 4.01% 0.50 0.18 47.65%
454 (n=6,8,12) ts_rank(roe_deducted, 12) 0.46% 0.46% 1.01% -1.28% -3.18% 3.46% 0.44 0.09 53.02%
¥ %% B F 4 A £ fts_rank(gfa_roa, 6) 2.88% 0.90% -1.65% -2.12% -3.45% 6.20% 0.76 0.58 57.05%
idk n ANFE Ze44its_rank(gfa_roa, 8) 2.24%  1.22% -1.01% -3.21% -2.37% 4.38% 0.55 0.45 55.70%
#(n=6,8,12) ts_rank(gfa_roa, 12) 241% 0.39% 0.17% -3.32% -2.83% 5.06% 0.64 0.49 55.03%
L5 R 8~ 4% ts_rank(roa, 6) 1.80% 2.16% -1.14% -1.22% -4.64% 6.40% 0.80 0.37 51.68%
AidEnAFEEZ85 ts_rank(roa, 8) 1.62% 3.79% -2.72% -1.11% -4.43% 5.96% 0.74 0.33 53.69%
1% 4 (n=6,8,12) ts_rank(roa, 12) 1.13% 0.27%  1.31% -4.33% -0.96% 1.79% 0.22 0.23 51.01%
¥ &g AE £ A2 A ts_rank(gfa_grossprofitmargin, 6)  3.28% -0.37%  0.85% -2.12% -4.76% 8.14% 1.10 0.69 59.06%
* nAE B Z# 5124 ts_rank(gfa_grossprofitmargin, 8)  2.84%  1.49% -0.50% -2.55% -4.19% 7.05% 0.95 0.60 60.40%
(n=6,8,12) ts_rank(gfa_grossprofitmargin, 12) 2.23% 1.44% -0.68% -2.28% -3.64% 5.79% 0.76 0.46 57.05%
A& 24 £ TTM £t K ts_rank(grossprofitmargin_ttm2, 6) 2.17%  0.67% -0.16% -3.76% -1.61% 3.54% 0.46 0.45 55.70%
n /% & 2 6 5 {x $kts_rank(grossprofitmargin_ttm2, 8)  1.92%  0.56% -0.72% -3.02% -1.41% 3.06% 0.39 0.40 51.01%
(n=6,8,12) ts_rank(grossprofitmargin_ttm2, 12) 2.03% -0.69%  1.40% -2.70% -2.47% 4.27% 0.54 0.42 55.03%
¥ & 5 4R 4 A F L ts_rank(gfa_netprofitmargin, 6) 2.38% 1.48% -2.09% -1.00% -3.96% 6.29% 0.79 0.47 55.70%
* nANEE 265124 ts_rank(gfa_netprofitmargin, 8) 2.75% 1.15% -2.40% -1.22% -3.45% 6.10% 0.77 0.54 53.02%
(n=6,8,12) ts_rank(gfa_netprofitmargin, 12) 2.28% 0.67% -0.57% -3.00% -2.71% 4.81% 0.60 0.44 54.36%
A& %A £ TTM £t K ts_rank(netprofitmargin_ttm2, 6) 2.28% 0.12% -0.45% -2.47% -2.18% 4.25% 0.54 0.46 57.72%
nMNEFEZEHE4  ts_rank(netprofitmargin_ttm2, 8) 3.04% -1.09% -0.19% -2.01% -2.22% 5.06% 0.63 0.60 62.42%
(n=6,8,12) ts_rank(netprofitmargin_ttm2, 12) 241% -0.72% -2.45% 0.47% -2.10% 4.28% 0.53 0.47 53.02%
FARR: Wind, S RIERH A
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B%&32: BARIEIDEISTEHBDTFELSBRECARERNRERCESDRLE, T, T, &K SFERBAFHN, £ AK)
2R $REALHTOP 44 TOP 44

B34 3L B ¥ & AR SEEA I~S(AERE)FRATKERE FUSEE TLE FA1E B3R
2 AN

¥ & F ROE(F3#)#&iLts_rank(gfa_roe, 6) 3.55% 2.84% -1.89% -1.97% -5.57% 9.50% 1.81 1.16 61.07%
* n ANEE 2 #543kts_rank(gfa_roe, 8) 3.94% 2.10% -1.78% -2.02% -5.23% 9.53% 1.80 1.25 63.76%
(n=6,8,12) ts_rank(gfa_roe, 12) 3.13% 1.95% -0.50% -3.42% -4.06% 7.34% 1.36 0.98 63.76%
% 4 2 it ROE(4=3E/Fts_rank(roe_deducted, 6) 3.91% 2.77% -1.60% -3.62% -4.29% 8.27% 1.17 1.05 62.42%
)it £ n A E Zets_rank(roe_deducted, 8) 2.44% 2.99% -1.42% -2.99% -3.67% 6.18% 1.11 0.75 61.07%
424(n=6,8,12) ts_rank(roe_deducted, 12) 1.28% 1.71% -0.81% -1.92% -2.80% 4.05% 0.74 0.38 58.39%
¥ &g B R 4 A F £ ts_rank(gfa_roa, 6) 4.68% 1.68% -2.44% -1.80% -5.04%  10.08% 1.97 1.57 65.10%
idk& n ANFEEZep4zts_rank(gfa_roa, 8) 4.29% 2.02% -2.31% -2.44% -4.45% 8.99% 1.69 1.34 65.77%
$(n=6,8,12) ts_rank(gfa_roa, 12) 353% 1.10%  0.05% -4.56% -2.93% 6.50% 1.20 1.10 65.77%
L5 BB 2 %% ts_rank(roa, 6) 4.35% 1.36% -1.01% -2.17% -5.38% 9.95% 1.39 1.24 65.10%
it nAZEE 245 ts_rank(roa, 8) 4.05% 1.59% -1.49% -1.75% -5.27% 9.50% 1.30 1.13 65.77%
12 % (n=6,8,12) ts_rank(roa, 12) 1.75% 0.59% -0.22% -1.57% -3.11% 4.83% 0.82 0.53 55.70%

¥ &g A 24 F T ts_rank(gfa_grossprofitmargin, 6)  4.00%  0.24% -0.46% -1.59% -5.07% 9.42% 2.01 142 67.11%
+ nANEE 249512 ts_rank(gfa_grossprofitmargin, 8) 3.65% 0.52% -0.37% -2.17% -4.38% 8.28% 1.82 131 65.77%
(n=6,8,12) ts_rank(qgfa_grossprofitmargin, 12) 3.12% 0.74% -0.88% -1.74% -3.89% 7.17% 1.52 1.08 63.09%
& 24 £ TTM A2 Kts_rank(grossprofitmargin_ttm2, 6)  4.03%  0.20% -0.72% -2.00% -3.83% 8.05% 1.69 1.30 61.07%

I Z & B 89 5 1% $cts_rank(grossprofitmargin_ttm2, 8)  3.83% -0.63%  0.02% -2.19% -3.26% 7.20% 1.47 125 67.11%

(n=6,8,12) ts_rank(grossprofitmargin_ttm2, 12) 2.70% -0.80%  0.43% -1.14% -3.37% 6.13% 1.19 0.87 62.42%
¥ &g AE AT ts_rank(gfa_netprofitmargin, 6) 3.82% 1.65% -2.13% -2.40% -3.96% 7.97% 1.68 1.34 67.11%
* n/AEE 28423k ts_rank(gfa_netprofitmargin, 8) 4.22% 0.81% -1.79% -2.71% -3.48% 7.84% 1.56 1.41 65.10%
(n=6,8,12) ts_rank(gfa_netprofitmargin, 12) 3.87% 0.26% -0.95% -3.20% -2.88% 6.81% 1.33 1.28 65.77%

A& 4 A1 R TTM £ i3 K ts_rank(netprofitmargin_ttm2, 6) 2.22% 0.87%  0.27% -2.48% -3.32% 5.62% 1.20 0.72 64.43%
nNEE RS ts_rank(netprofitmargin_ttm2, 8) 1.71% 0.45% -0.21% -1.77% -2.59% 4.31% 0.89 0.54 57.72%
(n=6,8,12) ts rank(netprofitmargin_ttmz, 12) 1.46% -0.93% -0.99% -0.28% -1.38% 2.75% 0.53 0.44 54.36%

AR Wind, #&IERHFR

BB & ICEY AT 2 E MR K LR BN T AR ILBARE ) £ L2 8B T 89k
AR (R F A EHE, RankIC ¥, 27868 L R)EA—£4], X
ts_rank(gfa_roe, n), ts_rank(gfa_roa, n), ts_rank(gfa_grossprofitmargin, n),
ts_rank(gfa_netprofitmargin, n)49 & X &4F. RETUAAESE, S TR—IELBAF, it
BRI A = A A (n=6, 8,12)893 e KK F I H R AT MEFIAL ., 265 F BER T £
Feia X MG, &AMLF ts_rank(gfa_roa, 6)#= ts_rank(gfa_grossprofitmargin, 6) & F i# 47
PmET, £ERMITEANLE A 33~E K 42 FiF.

(1) ts_rank(gfa_roa, 6)
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B%35: ts_rank(qfa_roa, 6)E-F TOP A AL A& %14 B #36: ts_rank(qfa_roa, 6)EF4 EH 4 1~5 64k AKX A4
18 1 207 LE(AAR) 2 (4AK)
' - . — F1E(2AK F2 (AR
— X300 J 1£500 AA 532 (A B4R (AAR)
1.6 - — H5E(2AK)
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o IR SR TP FARR: Wind, 4 2% %5 55T

HA¥ ts_rank(gfa_roa, 6) B -F & A 2] & 47 W P i

TR EMIK, 45 R4 B & 37 BT, &b

BT B AL R AT ER AL
B%37: RE4FEts_rank(gfa_roa, 6)B-F4 ERMXELER(HEE, T, RKk. N ERER-THE)
3Ems £$2m5TOP BAEE

A7k D EEA 1~5(h £ B )5 NAR T 5 £ Al B ELE IR TOP A4 ME
A i T 8.63% 1.75% 0.25% -6.64% -8.06% 17.27% 1.41 1.16 61.74%
LR T 9.22% -1.93% -1.60% -3.04% -8.79% 18.27% 1.14 0.90 65.10%
EH 5.62% 2.43% -4.75% -2.06% -6.16% 11.90% 1.09 0.83 59.06%
## 7.10% 1.92% -0.77% -6.45% -6.43% 12.48% 0.67 0.63 49.66%
11‘ é/‘/?i; 6.54% 2.81% -0.82% -2.22% -11.38% 18.21% 1.02 0.62 57.05%

TEM 5.17% 3.47% -1.36% -4.52% -7.22% 12.28% 0.89 0.61 53.69%
\t 7’7 BN E L 5.16% 0.00% -1.29% -3.99% -4.53% 8.96% 0.61 0.60 57.72%
HE5E LT 9.49% 3.72% -2.19% -9.52% -10.68% 18.68% 0.73 0.60 54.36%
RE 7.46% -2.36% 0.52% -4.16% -7.87% 14.10% 0.69 0.59 51.01%
b ik 9.18% -7.18% -5.54% 1.97% -3.97% 10.77% 0.46 0.59 59.73%
HREE 5.05% -3.92% 3.37% -2.00% -6.57% 11.34% 0.82 0.59 58.39%
2 T4k 6.81% -2.49% -3.51% -0.20% 7.17% 12.98% 0.69 0.58 58.39%
4t 9.38% -3.28% -1.36% -6.59% -8.81% 16.53% 0.67 0.58 62.42%
"E 3.99% 5.00% -2.79% -4.73% -6.88% 10.53% 0.77 0.48 55.70%
A4k 5.78% 0.54% 1.37% -4.40% -8.64% 13.58% 0.68 0.45 53.69%
2R 4.50% 0.40% 3.71% -7.37% -7.10% 10.53% 0.57 0.39 53.02%
HUAR 2.70% 5.29% -4.13% -1.02% -7.07% 9.74% 0.84 0.38 55.70%
Bk 5.74% -5.32% -2.95% -3.70% 0.29% 2.58% 0.11 0.37 47.65%
i 3.08% 2.59% 2.16% -3.35% -10.55% 13.57% 0.81 0.30 57.05%
B 3.34% 2.62% -2.22% -4.77% -5.10% 7.11% 0.39 0.29 53.02%
%3 4.00% 2.84% 0.06% -8.31% -4.28% 5.90% 0.26 0.29 59.06%
KA 2.38% -5.08% 2.80% -2.26% -4.00% 5.08% 0.31 0.24 50.34%
BBy 1.50% 0.60% 2.00% -1.35% -7.23% 8.39% 0.61 0.17 51.01%
it A 1.96% 6.07% -4.03% -2.54% -6.84% 7.87% 0.44 0.16 50.34%
GRIRE 1.06% -2.42% 4.19% -2.60% -5.05% 5.16% 0.33 0.11 48.99%
AT 0.71% -1.23% -0.23% 1.17% -7.62% 7.08% 0.34 0.05 46.31%
e 0.34% 0.00% -2.21% -1.31% -4.68% 1.71% 0.07 0.02 51.68%
E4RIT o Rk 0.36% 1.49% -3.96% 1.71% -5.55% 2.39% 0.09 0.02 51.68%
B W -1.26% -1.47% -3.07% 2.97% -1.94% -0.18% -0.01 -0.16 49.66%
TA R R : Wind, & &GERTFXPT
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(2) ts_rank(gfa_grossprofitmargin, 6)
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B %40: ts_rank(qfa_grossprofitmargin, 6)TOP & & AL £ #41E B %41: ts_rank(qfa_grossprofitmargin, 6)% EE &K AL AR 44
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B%42: AR ts_rank(gfa_grossprofitmargin, 6)BF45 &M KELR(SEE, T, ’REK. SREREEFFH)
2rmbs %2244 TOP £4R &
ik D BA 1I~5(ME B &) FAR TS F SFAN B E Bék 73 TOP &M F
e T 8.97% 1.30% -0.75% -5.26% -8.04% 17.70% 1.53 1.27 62.42%
ELEN 10.85% 0.78% -2.39% -6.71% -7.41% 17.47% 0.88 0.86 61.07%
# 9.31% 1.31% -2.66% -1.42% -11.97% 22.12% 1.22 0.82 60.40%
AE 6.13% 2.23% -3.87% -3.89% -5.17% 10.90% 0.81 0.72 55.03%
Ao 5.39% 1.06% 1.09% -2.60% -8.91% 14.64% 1.07 0.63 53.69%
whHRARNEFL 5.05% -0.15% -0.43% -4.50% -4.74% 9.14% 0.65 0.62 53.69%
R 7.95% -0.81% -0.65% -5.15% -6.72% 13.38% 0.65 0.61 55.03%
B ok At 4.98% 3.66% -0.36% -5.49% -9.77% 14.90% 0.93 0.48 53.02%
AU, 3.08% 1.97% -1.31% -0.48% -7.82% 11.10% 0.98 0.44 56.38%
iR IB Y 3.40% 0.21% 0.36% -4.58% -4.48% 7.02% 0.48 0.40 59.06%
i+ H A 4.08% 1.65% -4.44% -1.10% -5.11% 8.08% 0.48 0.40 46.98%
E#H 2.48% -0.95% -2.34% 0.55% -4.67% 7.01% 0.73 0.39 57.72%
te ik 4.94% -5.92% -1.93% -3.90% -0.78% 2.52% 0.10 0.31 53.02%
KAk 3.11% 0.22% -2.71% -3.36% -3.95% 5.96% 0.37 0.31 53.02%
R 3.62% -1.78% 1.20% -5.60% -4.67% 6.76% 0.35 0.29 54.36%
EH#E T 4.59% 2.02% 2.91% -7.16% -15.10% 19.89% 0.85 0.29 50.34%
G BRE 2.55% 0.14% -2.29% -2.62% -2.80% 4.34% 0.29 0.27 57.72%
21 4% 3.18% -1.96% -4.53% -3.00% -1.04% 2.36% 0.12 0.25 53.02%
LR & 2.41% -2.69% -1.22% -1.58% -2.24% 3.41% 0.21 0.23 48.99%
i et 3.23% 3.52% -1.37% -5.75% -5.64% 6.37% 0.27 0.21 50.34%
B 2.86% 2.28% -2.56% -3.80% -5.76% 5.36% 0.21 0.18 50.34%
E 2.21% 1.84% -2.25% -3.70% -4.95% 5.31% 0.26 0.17 48.99%
BAk Ak iF 0.89% 1.62% -3.17% -4.26% -3.65% 1.55% 0.06 0.06 48.99%
Hetk 0.20% 1.89% -0.30% 1.23% -10.09% 9.67% 0.55 0.02 50.34%
HRHERE -0.34% -2.01% -1.17% 0.07% -1.05% -0.14% -0.01 -0.04 48.32%
2 N -0.98% -0.85% -0.52% -1.99% -0.63% -1.08% -0.09 -0.13 46.31%
@1z -2.28% 3.72% -0.68% -0.12% -6.09% 2.26% 0.12 -0.19 50.34%
AR 4RAT £k - - - - - - - - -
AT - - - - - - - - -
TR R Wind, 4 RIERAF LT
KB RERE LR T (EFAEZK)
Bk 43 BT 4 AMCERE X L A4 BT £ 303F ST % Loy #0455 AR i
T 2,
B£43: BKERZABE SRR THBRELLMEETLER
ts_rank(qfa_operateincometoebt, 12) ts_rank(operateincometoebt, 12)
ts_rank(qgfa_deductedprofittoprofit, 12) ts_rank(deductedprofittoprofit, 12)
100% -
80% - Mr
60% -
40% -
20% - J
0% ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
R R EEEEEEEEEEEEEER:
e g g g gy gy dddagq g
S 8 23 8 8 3 8 &8 53383383 3 23 33 I 88 S 5 3
S 8 &8 8 R I 8 &8 & I IR KILIRRKI L &R
FH R : Wind, 4 FIEKF 2

BEH" SWARBARABESZFE

ﬁ%ﬁ%@pﬁ.ﬁﬁ:mﬁwmmﬂwm

N
oo


http://www.hibor.com.cn

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

HUATAI SECURITIES

Bk 44 BT THRERELEN XM HEA T EZSAHRELADE XK, ICAFTERILE,
BF i, FAE, RKAext B R4 R T T P,

Bkd4d: KEAREFEEDHEOGEHEFLASKREALANR X, ICHEFMERCEGT L, T, Ak, SEREDFFIH)
B-Flk# % Rank IC Rank IC

BF4X BT &4 [t]54E[t>2 sk t3H4E ELi: ¥ AREZ  IC_IR IC>0 &1k
P& 300 ARSI K
x4 *éf‘m%vd)/%}liﬁlﬁllts _rank(gfa_operateincometoebt, 6) 1.09 15.79% 0.20 057% 1.18% 7.00% 0.17 60.53%
g A& n AAFE Zts_rank(gfa_operateincometoebt, 8) 1.01 13.16% 0.07 0.42% 1.59% 6.23% 0.26 68.42%
#9942 4% (n=6,8,12) ts_rank(qgfa_operateincometoebt, 12) 1.00 10.53% -0.05 0.23% 1.04% 7.15% 0.15 68.42%
é—%—%ﬁ%#ﬁ?‘;f}ﬁﬂié/ts _rank(operateincometoebt, 6) 0.96 10.53% 0.00 0.17% 0.62% 7.13% 0.09 52.63%
%’Jifi]ié@ﬁ/& % n /% ts_rank(operateincometoebt, 8) 1.07 18.42% -0.17 -0.03% 0.54% 6.96% 0.08 47.37%
#9442 4 (n=6,8,12)  ts_rank(operateincometoebt, 12) 1.05 15.79% -0.23 -0.08% 0.23% 7.44% 0.03  50.00%
$Z% & Jo 3k 4 #0814 ) ts_rank(gfa_deductedprofittoprofit, 6) 093 15.79%  -0.10 -0.15% 0.22% 7.12% 0.03  50.00%
£k n NFEFZe9912ts_rank(gfa_deductedprofittoprofit, 8) 1.02 10.53% -0.13 -0.16% 0.66% 6.48% 0.10 57.89%
#(n=6,8,12) ts_rank(qgfa_deductedprofittoprofit, 12) 1.08 21.05% -0.19 -0.20% 0.11% 6.57% 0.02 55.26%
ER iﬂﬂ#?i#%l 1414 #ts_rank(deductedprofittoprofit, 6) 0.98 13.16% -0.01 0.08% 1.00%  6.44% 0.16 57.89%
TR n AAEE 2645 ts_rank(deductedprofittoprofit, 8) 0.93 15.79% -0.03 0.09% 1.37% 5.55% 0.25 63.16%
1% %% (n=6,8,12) ts_rank(deductedprofittoprofit, 12) 0.97 15.79% -0.04 0.11% 0.68% 6.23% 0.11  55.26%
%4 500 RO R A
P EE *‘f‘ﬁézﬁ/%»lim/% Jts_rank(qgfa_operateincometoebt, 6) 1.03 10.53% 0.16 0.47% 2.87% 5.65% 0.51 71.05%
A EF AT R n ANFF Zts_rank(gfa_operateincometoebt, 8) 1.11  7.89% 0.07 0.40% 2.49% 6.63% 0.37 63.16%
49 542 % (n=6,8,12) ts_rank(gfa_operateincometoebt, 12) 1.08 13.16% 0.05 0.43% 2.30% 6.56% 0.35 57.89%
%#%ﬁﬁﬂm@ﬁwﬂim/ts _rank(operateincometoebt, 6) 1.11 10.53% -0.09 -0.09% 1.19% 6.90% 0.17 57.89%
ﬂifﬂﬁégﬁé + n A% Ets_rank(operateincometoebt, 8) 1.16 13.16% -0.05 0.00% 1.38%  7.35% 0.19 63.16%
#9542 % (n=6,8,12) ts_rank(operateincometoebt, 12) 1.14 18.42% -0.03 0.03% 1.22% 7.27% 0.17 60.53%
iﬁ? B e dF 4 A)iH /4 #)iH ts_rank(gfa_deductedprofittoprofit, 6) 094 2.63% 0.17 0.32% 2.12% 6.44% 0.33  68.42%
AitE n ANFEE 2445 12ts_rank(gfa_deductedprofittoprofit, 8) 0.85 2.63% 0.06 0.27% 1.99%  5.89% 0.34 68.42%
#(n=6,8,12) ts_rank(qgfa_deductedprofittoprofit, 12) 0.89 5.26% 0.00 0.25% 1.60% 5.56% 0.29 68.42%
%4 R it dedE 4 #1814 4 ts_rank(deductedprofittoprofit, 6) 1.15 18.42% 0.02 0.08% 1.18% 7.12% 0.17 55.26%
ML n ANEE Z6 45 ts_rank(deductedprofittoprofit, 8) 1.14 1579%  -0.03 0.04% 1.33% 7.21% 0.18 52.63%
1% 4 (n=6,8,12) ts_rank(deductedprofittoprofit, 12) 1.16 15.79% -0.07 0.01% 1.09% 7.12% 0.15 57.89%
£2AR
¥ & g %8 &) 40k A 14 ts_rank(gfa_operateincometoebt, 6) 1.15 18.42% 0.62 0.55% 2.95% 3.74% 0.79 81.58%
g & n ANFE Zts_rank(gfa_operateincometoebt, 8) 1.17 13.16% 0.54 0.52% 2.91% 3.87% 0.75 73.68%
#9942 42 (n=6,8,12) ts_rank(qgfa_operateincometoebt, 12) 1.16 15.79% 0.32 0.36% 2.48% 4.14% 0.60 65.79%
¥ Rt 28 %) 4l & /ts_rank(operateincometoebt, 6) 1.32 26.32% 0.31 0.16% 2.30% 4.16% 0.55 65.79%
A8 8 H A3 & n ANZ JE ts_rank(operateincometoebt, 8) 1.32 23.68% 0.23 0.14% 2.18% 4.11% 0.53  65.79%
2 89124(n=6,8,12)  ts_rank(operateincometoebt, 12) 1.31 21.05% 0.13 0.08% 1.92% 4.08% 0.47 60.53%
Y & & JodE 4 A)0E /)4 #)iEts_rank(gfa_deductedprofittoprofit, 6) 1.03 15.79% 0.19 0.15% 2.24% 3.57% 0.63  76.32%
Aitk n AMFEE 24945 12ts_rank(gfa_deductedprofittoprofit, 8) 1.04 13.16% 0.16 0.18% 2.39%  3.49% 0.68  76.32%
#(n=6,8,12) ts_rank(gfa_deductedprofittoprofit, 12) 1.08 10.53% 0.04 0.17% 1.97% 3.52% 0.56 73.68%
% S R it de dE 4 #1)0H /4 ) ts_rank(deductedprofittoprofit, 6) 1.02 13.16% 0.19 0.08% 2.24% 3.56% 0.63  78.95%
TR n AAZEE 2645 ts_rank(deductedprofittoprofit, 8) 1.08 15.79% 0.18 0.11% 2.30% 3.41% 0.67 76.32%
1% % (n=6,8,12) ts_rank(deductedprofittoprofit, 12) 1.14 18.42% 0.05 0.05% 1.91% 3.49% 0.55 71.05%
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Bk 45 B T EME LN LM E T ESARFLASEMKERICE, BF T
A, T, KA RIS E T AT T AL,

BR45: KBEREBAHLSERETFAZRELALEMNXERICEDEE, T, T, AR, HEREETF P H)

SEEA I~5(AERH)FRABTKSE $7E4L $FHLHTOPLATOPAA
BF4X BF A4 * Sl E FERZLE pE
P& 300 ARSI K
¥ & %% & 3 4l & Its_rank(gfa_operateincometoebt, 6) 2.06% -0.52% -1.44% -1.83% -2.16% 3.95% 0.47 0.39 55.03%
#i8 s AT n A% Ets_rank(gfa_operateincometoebt, 8) 1.06% 1.00% -0.54% -2.64% -2.65% 3.42% 0.40 0.20 53.02%
¥ 894124 (n=6,8,12)  ts_rank(gfa_operateincometoebt, 12) 0.94% 0.31% -0.51% -2.70% -1.75% 2.36% 0.28 0.18 51.68%

% S R it 42 8 7 3 % I ts_rank(operateincometoebt, 6) 0.53% 2.59% -2.83% -4.18% 0.52% -0.35% -0.04 0.09 46.31%
#1718 % 8 £ 14 % n A% & ts_rank(operateincometoebt, 8) 1.11% 0.45% -1.66% -3.25% 0.23% 0.56% 0.07 0.21 53.69%
¥ 894424 (n=6,8,12)  ts_rank(operateincometoebt, 12) 1.65% 0.24% -1.56% -4.25% 0.97% 0.34% 0.04 0.32 55.70%

¥ & 4= 4k 4 A iE 14 #ts_rank(gfa_deductedprofittoprofit, 6)  -0.36% 0.20% -1.22% -1.24% -1.14% 0.46% 0.06 -0.07 45.64%
MEZE n AR Ze5ts_rank(gfa_deductedprofittoprofit, 8)  0.72% -0.57% -1.26% -1.18% -1.57% 1.94% 0.23 0.14 53.69%

1% % (n=6,8,12) ts_rank(qgfa_deductedprofittoprofit, 12)  0.41% -0.25% -0.95% -1.25% -1.61% 1.70% 0.21 0.08 49.66%
45 Rt dedb 4 A4 ts_rank(deductedprofittoprofit, 6) 0.30% 2.01% -2.91% -2.78% -0.20% 0.14% 0.02 0.06 48.99%

Al AL & n AN E 28 ts_rank(deductedprofittoprofit, 8) 1.39% -0.85% -0.92% -2.07% -0.93% 1.97% 0.23 0.27 53.02%
4524 (n=6,8,12) ts_rank(deductedprofittoprofit, 12) 0.28% -0.26% -0.80% -0.68% -1.89% 1.84% 0.22 0.05 50.34%
F i 500 AR K

L4 “fg‘ﬁsﬁﬁ% Nk # /ts_rank(gfa_operateincometoebt, 6) 1.58% 0.98% 1.95% -3.41% -4.28% 5.81% 0.77 0.34 52.35%
#iE g AL E n A% Fts_rank(gfa_operateincometoebt, 8) -0.07% 1.28% 2.90% -4.05% -3.14% 2.85% 0.37 -0.02 49.66%
P hy45124(n=6,8,12) ts_rank(gfa_operateincometoebt, 12) -0.43% 2.81% 0.85% -2.62% -3.42% 2.76% 0.35 -0.09 55.03%

4 £ 2t 8 % 34 S ts_rank(operateincometoebt, 6) -0.12% 0.38% 1.20% -0.92% -3.30% 2.98% 0.38 -0.02 55.03%
/7? 198 £ % n /A~ F & ts_rank(operateincometoebt, 8) -0.20% -0.79% 3.49% -0.95% -4.57% 4.29% 0.57 -0.04 47.65%

#9424 (n=6,8,12)  ts_rank(operateincometoebt, 12) -0.10% 0.58% 1.35% -0.97% -3.42% 3.10% 0.37 -0.02 49.66%
$3§3 K 4= 3E % #)7E 4 #ts_rank(gfa_deductedprofittoprofit, 6)  -0.66% 1.47% -0.75% -0.09% -3.26% 2.41% 0.33 -0.15 46.98%
MAEiTE n A E 2645 ts_rank(gfa_deductedprofittoprofit, 8) 0.42% 0.73% -0.11% -1.50% -2.68% 2.91% 0.40 0.09 49.66%
124 (n=6,8,12) ts_rank(gfa_deductedprofittoprofit, 12) -0.01% 0.70% 0.54% -2.61% -1.65% 1.39% 0.19 0.00 50.34%
Y5 Ritdedb 4104 ts_rank(deductedprofittoprofit, 6) 0.74% 0.79% -0.99% -2.16% -1.32% 1.81% 0.25 0.16 50.34%

A EEH n ANFE Z 8 ts_rank(deductedprofittoprofit, 8) 0.67% 0.54% -1.35% -0.74% -1.85% 2.28% 0.30 0.14 50.34%
245%%(n=6,8,12) ts_rank(deductedprofittoprofit, 12) 0.23% 0.05% 0.94% -1.99% -1.88% 1.88% 0.25 0.05 52.35%
£ A&

¥ & g %% & 3 4 Ik 4 Its_rank(gfa_operateincometoebt, 6) 1.87% 0.00% 0.11% -1.94% -3.09% 5.00% 1.07 0.65 59.73%
/li] g3 it & n /~F A ts_rank(gfa_operateincometoebt, 8) 1.04% 0.38% 0.07% -1.77% -2.68% 3.70% 0.79 0.36 53.69%
#5424 (n=6,8,12)  ts_rank(qfa_operateincometoebt, 12) 0.52% 1.11% 0.44% -2.06% -2.86% 3.38% 0.73 0.18 46.31%

%#— Rt &8 & 5%l & ts_rank(operateincometoebt, 6) 1.19% 0.16% -0.69% -1.20% -2.26% 3.41% 0.70 0.39 55.03%
[F)iE &% £ 13 % n A~ Ets_rank(operateincometoebt, 8) 1.20% -0.91% 0.87% -1.41% -2.40% 3.58% 0.77 0.40 57.05%
289 124(n=6,8,12)  ts_rank(operateincometoebt, 12) 0.94% 0.33% -0.23% -1.63% -1.91% 2.80% 0.59 0.31 52.35%

¥ & 4= dE 4 A iE /4 #ts_rank(gfa_deductedprofittoprofit, 6)  1.13% -0.14% -0.05% -1.48% -2.56% 3.67% 0.76 0.38 52.35%
HAELE n ANFE 28945 ts_rank(gfa_deductedprofittoprofit, 8) 1.33% -0.42% 0.17% -2.00% -2.06% 3.36% 0.74 0.47 55.03%

124 (n=6,8,12) ts_rank(qgfa_deductedprofittoprofit, 12)  0.68% 0.65% -0.49% -2.16% -1.60% 2.21% 0.48 0.24 50.34%
L5 Ritdedk4 411804 ts_rank(deductedprofittoprofit, 6) 1.30% -0.13% -0.64% -1.70% -1.66% 2.90% 0.61 0.43 59.73%

A& EE n AN FE 28 ts_rank(deductedprofittoprofit, 8) 1.38% -0.72% 0.17% -1.56% -1.87% 3.22% 0.71 0.47 61.07%
4524 (n=6,8,12) ts_rank(deductedprofittoprofit, 12) 0.26% 0.15% -0.06% -1.21% -1.60% 1.78% 0.40 0.09 54.36%

FA R R Wind, 4 &K AT

Ea k., ICAMHT. £ EMKEGEREMNTARAESMERE LN L 0EHE T
@ﬂx»’(%(l%ﬂi £¥{E, RankIC ¥, $=ubE )\ Eae—= £5], &£+
ts_rank(qgfa_operateincometoebt, n) &9 2 F wm4F. KL F R MY
ts_rank(qgfa_operateincometoebt, 6) B ¥ #t/7 £ k& 7, £ T EA5AR R A R 46~E & 49
e
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B #%46: ts_rank(gfa_operateincometoebt, 6)E-F Rank IC E&RE B#%47: ts_rank(gfa_operateincometoebt, 6)B-Fik S E R RE

1.2 - 0.30 1

10 4 i #8300 % 32500 AA 025 | —PE300 +{£500 AA

0.8 4 0.20 -

0.6 4 0.15 -

0.4 1 0.10 J J

0.2 1 0.05 - N~/

0 N AN/L o o & L 4 31 = 00 N 1 e & e & 4 %
\fVz 8 5 8 5 2 208 s 2 38 5 85 3 808

(0.9) (0.10)

KRB Wind, £ RAE KT AT KA R Wind, 5 4&IE LT

B %48: ts_rank(gfa_operateincometoebt, 6) TOP Mk AL £ 414 B #£49: ts_rank(gfa_operateincometoebt, 6)5~EKk AL £ iy 414

1.4 15 -
300 #1E500 AA — B 1LE(2AR) $2E (2 AK)
FIE(EAR) —— FAE(2AK)

31 —— #5E(2AR)
_ /v'” 1.3 #5
1.2 "

1.1 1

1.0 \w::j! 0.9 1

0.7 4
08 T T T T T T T T T
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TR kR Wind, & IERTF T TR RR: Wind, £ &IEHRF R

#A¥ ts_rank(gfa_operateincometoebt, 6) A F & F 2] & AT b #4740 B MK, 4R B
%50 i, EPEHEMT Ly BEEESIILEENITLERMASL,
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B %&50: ZFRRAATLts_rank(qfa_operateincometoebt, 6) Bl F 5 BRI RXEL R (D EE, TH. Ak, L REBTFFH)
$Emse  BEELTOP AL

e D BA 1I~5(ME B &) FAR TS F EAIE S i IR TOP A4 %
EHR 6.79% -1.69% -7.25% -5.52% 1.80% 3.04% 0.16 0.53 53.69%
AUtk 3.33% -1.07% -0.47% -0.68% -5.20% 8.25% 0.70 0.44 52.35%
Al T 2.69% 3.34% -0.40% -3.82% -6.22% 8.75% 0.76 0.37 51.68%

ik ok 5.88% -3.52% -10.17% -0.67% 0.65% 1.37% 0.05 0.36 51.68%
Ea 6.04% 0.03% -4.28% 5.74% -16.81% 22.56% 0.79 0.33 50.34%
BB Hy 2.72% -1.25% -2.12% -0.59% -4.73% 6.99% 0.55 0.32 55.03%
# 3.63% -0.26% -2.41% 0.01% -5.53% 7.76% 0.41 0.31 51.68%
HREE 2.74% -0.52% -2.03% -1.18% -3.93% 5.90% 0.42 0.31 51.01%
wF LR 2.84% 1.21% -0.05% -0.02% -8.04% 10.61% 0.72 0.31 49.66%
B 3.53% 0.72% -3.07% -2.59% -3.42% 4.92% 0.23 0.26 53.69%
5 T4 3.23% 0.19% -4.92% -5.16% -1.03% 2.21% 0.11 0.25 48.32%
A4k 3.14% -2.14% 0.53% -1.77% -5.29% 6.65% 0.33 0.24 49.66%
ESAT Rk 3.64% 0.54% -6.84% -4.59% 1.15% -1.61% -0.06 0.23 51.68%
A RNREL 1.50% -3.16% 2.45% -2.46% -3.40% 4.05% 0.28 0.16 51.01%
b E LT 2.49% -5.91% -3.63% 5.52% -6.37% 6.33% 0.25 0.14 51.01%
AE 1.17% -1.64% -0.93% -0.25% -2.79% 3.07% 0.22 0.13 51.68%
AT 0.97% 1.67% -1.74% -1.88% -3.80% 3.13% 0.17 0.09 46.98%
KAk 1.06% 2.36% -1.96% -4.12% -3.83% 3.26% 0.18 0.09 51.01%
E#H 0.37% 3.38% -2.91% -0.22% -5.48% 5.57% 0.51 0.05 51.01%
5 SRR 0.50% -1.37% 0.25% 2.55% -8.22% 8.21% 0.53 0.05 51.68%
i H A 0.29% -1.26% 2.14% -2.17% -4.13% 3.06% 0.17 0.02 51.68%
w1z -0.48% -2.61% 0.85% -1.43% -3.21% 0.66% 0.03 -0.04 44.97%
it -0.95% -1.67% -0.27% 2.66% -8.36% 5.01% 0.20 -0.06 46.98%
B Ho -0.47% -1.15% -1.34% -0.02% -1.94% 0.63% 0.05 -0.06 51.01%
E -0.85% -1.97% 5.35% -4.96% -4.72% 1.81% 0.09 -0.07 44.97%
etk -0.79% 0.70% 2.09% 1.59% -9.44% 7.65% 0.42 -0.07 51.01%
w7 %% -1.29% 2.75% -2.86% -2.50% -1.28% -1.28% -0.08 -0.13 52.35%
Btk -4.49% -1.71% -5.90% -0.54% 1.63% -9.43% -0.34 -0.25 42.95%
s -4.91% -2.10% -1.82% 4.40% -2.06% -4.46% -0.24 -0.42 46.31%

FA KRR Wind, &R AT

BERNEIN XS LEHKBT(FFACZK)

Bk 51 =T 5/MNTEBAEN LN X8 BT &4 ST LR L REF 2 R R 1A
T &,

HR51: BERIXHIXOLERKETHIERE R TLEL

ts_rank(invturn, 12) ts_rank(caturn, 12) ts_rank(assetsturn, 12)
ts_rank(arturn, 12) ts_rank(apturn, 12)
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Bk 52 BT BB ENIDEHEA T EZEAHRELADE K, ICAFITERILE,
B F 347 ok ’rfﬂﬁ‘ ﬁiﬁﬁwﬁrﬂ/ﬁ&él%kaT AL

B%52: BERIEDEIEHREFLASKRERLNR X, ICHEFMERCEGT L, T, Ak, SEREBFFIH)
B-Flk# % Rank IC Rank IC
B34 BF &4 [t]54E|t]>2 bt #H4h ER A AREE ICIR IC>0 &b

FF 300 AR AIEA
ts_rank(invturn, 6 1.28 15.79% 0.10 0.12% 2.76% 10.24% 0.27 63.16%
AR REEESE n fg oK ) ’ ’ ’ ’ 0

2 85 £4(126,8.12) ts_rank(?nvturn, 8) 1.15 18.42% 0.05 0.08% 2.48% 9.97% 0.25 71.05%

ts_rank(invturn, 12) 1.07 7.89% 0.14 0.20% 1.89% 10.04% 0.19 65.79%
RN A F AT A nts_rank(caturn, 6) 1.00 10.53% 0.25 0.30% 0.63% 10.68% 0.06 55.26%
AN EE Z W » 4 %kts_rank(caturn, 8) 0.93 5.26% 0.24 0.28% -0.46% 9.89%  -0.05 50.00%
(n=6,8,12) ts_rank(caturn, 12) 0.92 13.16% 0.43 0.59% -0.87% 9.37%  -0.09 47.37%
B A& AT L n AMts_rank(assetsturn, 6) 1.13 1053%  -0.04 -0.11% 4.05% 11.14% 0.36 60.53%
= B 2 4 4 45 #ts_rank(assetsturn, 8) 1.00 5.26%  -0.08 -0.22%  3.62% 10.30% 0.35 50.00%
(n=6,8,12) ts_rank(assetsturn, 12) 0.90 7.89% 0.11 0.18% 2.79% 9.35% 0.30 57.89%
RAT IR 3 A 4 & 25T & n ts_rank(apturn, 6) 1.09 13.16%  -0.24 -0.12% -0.03% 9.66% 0.00 57.89%
O R RLPuE ¢ ts_rank(apturn, 8) 1.08 21.05%  -0.24 -0.13% -0.21% 9.61%  -0.02 55.26%
(n=6,8,12) ts_rank(apturn, 12) 1.11 18.42%  -0.12 -0.09% -0.41% 9.16%  -0.04 50.00%
% 4E 500 R A

ts_rank(invturn, 6) 0.89 13.16%  -0.19 -0.12% 0.67% 7.13% 0.09 60.53%

ARAKFELALIE N AF

ts_rank(invturn, 8) 0.89 5.26% -0.06 0.09% 0.27% 7.28% 0.04 60.53%
J& B8 5424 (n=6,8,12) i

ts_rank(invturn, 12) 0.85 2.63% -0.11 0.01% 0.01% 6.81% 0.00 52.63%
AT A A E T X nts_rank(caturn, 6) 0.83 7.89% -0.18 -0.41% 0.15% 7.51% 0.02 55.26%
AN FE FE 2 W 5 = Hts_rank(caturn, 8) 0.90 10.53% -0.21 -0.28% -0.82% 7.26% -0.11  44.74%
(n=6,8,12) ts_rank(caturn, 12) 1.00 7.89% -0.24 -0.31% -0.54% 7.03% -0.08 44.74%
B B & 3 & n AMts_rank(assetsturn, 6) 1.19 18.42% 0.02 -0.03% 1.80% 9.42% 0.19 55.26%
% K& 2 4 4 1z #ts_rank(assetsturn, 8) 1.12 21.05% 0.03 0.18% 0.75% 9.37% 0.08 47.37%
(n=6,8,12) ts_rank(assetsturn, 12) 1.15 13.16% -0.12 -0.11% 0.50% 8.48% 0.06 47.37%
FLAT K 2B 4 & i K n ts_rank(apturn, 6) 0.85 526%  -0.32 -0.28% -1.76%  6.96% -0.25 34.21%
-8 A FtE ts_rank(apturn, 8) 0.78 2.63% -0.13 0.01% -0.77% 6.47% -0.12  36.84%
(n=6,8,12) ts_rank(apturn, 12) 0.84 7.89% -0.09 0.14% -0.87% 6.74% -0.13  50.00%
£2AR

ts_rank(invturn, 6) 1.48 28.95% 0.32 0.24% 0.83% 5.57% 0.15 57.89%

AN RHEFELE N AFE T

ts_rank(invturn, 8) 1.34 21.05% 0.28 0.25% 0.32% 5.35% 0.06  50.00%
J B 69 94524 (n=6,8,12) )

ts_rank(invturn, 12) 1.24 21.05% 0.18 0.19% -0.21% 5.07% -0.04 42.11%
AT R F AT A nts_rank(caturn, 6) 1.24 13.16% 0.33 0.20% 1.69% 6.81% 0.25 63.16%
N FE B E W » {2 3kts_rank(caturn, 8) 1.18 23.68% 0.13 0.12% 0.89% 6.21% 0.14 60.53%
(n=6,8,12) ts_rank(caturn, 12) 1.24 18.42% 0.12 0.12% 0.92% 5.62% 0.16 55.26%
B B #F 1L n A-ts_rank(assetsturn, 6) 1.74 39.47% 0.51 0.37% 2.32% 7.76% 0.30 68.42%
& K ¥ % 5 41z ZHts_rank(assetsturn, 8) 1.44 34.21% 0.28 0.22% 1.00%  7.49% 0.13  57.89%
(n=6,8,12) ts_rank(assetsturn, 12) 1.38 21.05% 0.21 0.16% 0.65% 6.89% 0.09 55.26%
AT KK B # % 1L X n ts_rank(apturn, 6) 1.29 23.68% -0.30 -0.17% -1.07%  5.39% -0.20 42.11%
B L2 ts_rank(apturn, 8) 142 26.32%  -0.25  -0.09% -0.81% 4.75%  -0.17 42.11%
(n=6,8,12) ts_rank(apturn, 12) 1.61 39.47% -0.19 -0.02% -0.71%  4.66% -0.15  42.11%

T RR: Wind, £ 5IERFF I

BE B ARRAMESEFA
ﬁ%ﬁ@@%ﬁﬁ:ﬁ@%?ﬁﬁé%@ﬁﬁ%%*ﬁﬁ



http://www.hibor.com.cn

1 »
& TAT IR A% | 2019 4 10 A 15 B ﬁa -ﬁﬁﬁ#

HUATAI SECURITIES

B B3 T BB LN LM E T ESARFLAS EMXERICLE, BF T
Ak, AL ﬁi%?ﬁnﬁ}i/ﬁ&él%kf T“F'fiﬁco

B%53: BBERAIALOLEHRTFASREBEAADENRERICEDLE, T, T, /K. XRRERAT PH)
SEEA I~5(AERH)FRABTKSE $7E4L $FHLHTOP ALTOPAA

BF4X BF A4 * kB E T ELE F8E BE
¥ % 300 AR AEA
A REEESE A its_rank(invturn, 6) 0.05% 2.43% -2.41% 0.05% -3.41% 3.16% 0.36 0.01 51.01%
2 85 £4(126,8.12) ts_rank(invturn, 8) -0.93% 1.94% -0.03% 0.59% -4.63% 3.45% 0.38  -0.16 50.34%
ts_rank(invturn, 12) -0.72% 0.33% 1.97% -1.02% -3.63% 2.61% 029  -0.13 51.68%
RAF B E T EL nts_rank(caturn, 6) -0.78% 0.33% -0.79% -1.77% -0.19%  -1.09%  -0.11 -0.13 50.34%
AN F R E & 4 42 $ts_rank(caturn, 8) -2.32% -0.92% 1.58% -0.30% -0.97%  -1.78%  -0.19  -0.39 48.99%
(n=6,8,12) ts_rank(caturn, 12) -2.80% -0.20% 0.11% -0.18% 0.19%  -3.40%  -0.36  -0.48 44.97%
B~ A% 34 n As_rank(assetsturn, 6) 0.97% 1.96% -1.66% -2.60% -2.00% 2.44% 0.23 0.15 51.68%
2 B ¥ % % 1z #ts_rank(assetsturn, 8) -0.28% 2.10% -1.79% -2.99% -0.18%  -0.64%  -0.06  -0.04 48.99%
(n=6,8,12) ts_rank(assetsturn, 12) 0.19% -0.27% -0.34% -1.41% -1.18% 0.92% 0.10 0.03 50.34%
FLAT K 2 B 45 & £ 1% n ts_rank(apturn, 6) 0.32% -2.42% 2.03% -1.16% -1.78% 1.71% 0.19 0.06 47.65%
ANE B ts_rank(apturn, 8) 0.65% -1.67% -0.34% -1.05% -0.76% 1.03% 0.12 0.12 49.66%
(n=6,8,12) ts_rank(apturn, 12) 1.65% -3.36% -0.66% 0.12% -0.69% 1.99% 0.23 0.30 51.01%
F i 500 ALK
TN Zgits rank(invturn, 6) -0.75% 2.08% -2.42% -0.66% -1.01%  -0.03% 0.00 -0.15 48.99%
F B 445 2 (n=6,8.12) ts_rank(invturn, 8) 0.27% -0.66% -0.51% -0.25% -1.48% 1.50% 0.20 0.06 51.68%
ts_rank(invturn, 12) -1.40% -0.27% 1.37% -1.18% -1.11%  -0.56%  -0.07 -0.28 46.31%
RAF RS E AT A nts_rank(caturn, 6) -2.48% -0.57% 3.40% -1.76% -1.32%  -1.47%  -0.19  -0.51 41.61%
AN F B E W 4 42 $ts_rank(caturn, 8) -1.89% 0.35% 1.48% -0.77% -1.78%  -0.43%  -0.05  -0.38 41.61%
(n=6,8,12) ts_rank(caturn, 12) -1.92% 0.90% 1.40% -0.87% -2.02%  -0.18%  -0.02 -0.40 46.31%
B A& 2L n Ats_rank(assetsturn, 6) 0.48% -0.19% 0.44% -1.38% -2.45% 2.64% 0.32 0.09 48.32%
= B Z % » 4= #ts_rank(assetsturn, 8) 2.18% -1.45% -1.42% 1.33% -3.59% 5.62% 0.68 0.44 57.05%
(n=6,8,12) ts_rank(assetsturn, 12) 0.42% 0.05% -0.14% -0.48% -2.58% 2.72% 0.32 0.08 50.34%
KA K 3K B & £ 4 n ts_rank(apturn, 6) -2.31% -0.89% -0.23% 0.57% 0.06%  -2.67%  -0.34  -0.48 46.98%
MNER B Mk ts_rank(apturn, 8) -1.56% 1.41% -1.13% -0.84% -0.56%  -1.32%  -0.16  -0.31 48.99%
(n=6,8,12) ts_rank(apturn, 12) -1.96% 0.63% -0.42% 0.19% -1.24%  -1.04%  -0.13  -0.39 44.97%
£ AR
TN Z%ts_rank(?nvturn, 6) -0.31% -0.01% -1.22% 0.84% -1.82% 1.40% 0.27 -0.10 50.34%
2 645 24(126,8.12) ts_rank(!nvturn, 8) -0.39% -0.30% -0.34% 0.00% -1.37% 0.89% 0.18  -0.13 54.36%
ts_rank(invturn, 12) -0.71% -0.95% 0.32% 0.64% -1.66% 0.85% 0.17 -0.23  49.66%
AT B E T E nts_rank(caturn, 6) 0.54% 0.17% 0.57% -1.97% -1.95% 2.40% 0.46 0.17 55.70%
A~ F F 2 & 5 4z #ts_rank(caturn, 8) -0.34% 1.09% -0.01% -0.83% -2.47% 2.04% 039  -0.11 48.32%
(n=6,8,12) ts_rank(caturn, 12) 0.47% 0.19% 0.43% -1.52% -1.96% 2.34% 0.45 0.15 50.34%
B A% 4 n As_rank(assetsturn, 6) 1.73% -0.41% -0.67% -1.27% -2.17% 3.77% 0.59 0.47 53.02%
& K 2 # 5 413 3ts_rank(assetsturn, 8) 1.34% -0.81% -0.89% -1.16% -1.21% 2.36% 0.38 0.40 59.06%
(n=6,8,12) ts_rank(assetsturn, 12) 0.36% 0.04% -0.44% -0.93% -1.52% 1.71% 0.29 0.11 50.34%
FEAT K B 4 % £ K n ts_rank(apturn, 6) -1.07% -0.31% -1.19% -0.10% 0.12% -1.31% -0.26 -0.36 48.32%
=Y QRLPNE ¢ ts_rank(apturn, 8) -0.45% -0.27% -1.42% -0.68% 0.35%  -0.91%  -0.19  -0.16 45.64%
(n=6,8,12) ts_rank(apturn, 12) -0.24% -0.87% -0.16% -0.34% -0.78% 0.43% 0.09 -0.08 46.31%

TR : Wind, & &iERTF AT

)3k, ICES AT, o BMRE A4 R AN T AR AL EIERE T %I’ﬁ‘i MR T8
:\nuf(%’:(lﬂi EWE, RankIC 31i, 2 FMEALE ER)VEE—R EH, £
ts_rank(assetsturn, n)&y 2R | 4F. A AL F R ts_rank(gfa_ assetsturn 6) A F 2t
PR, £ EEAEFKIAR KR 54~E £ 58 iR,
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H %54: ts_rank(assetsturn, 6)B-F Rank IC B4 H B #%&55: ts_rank(assetsturn, 6)B-F =2k EFlk S ERE
30 7 020 .
5 | #8300 ¥ JE500 AA 015 | —— 7300 3£500 AA
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KA KRR Wind, & RGE R IAT FAP KR Wind, 4 RIE KT
B%56: ts_rank(assetsturn, 6)E-F TOP &4 AL £ &1L B457: ts_rank(assetsturn, 6)%- B4 1~5 &4k AL A4
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HUATAI SECURITIES

B %58: ARRE4TEts_rank(assetsturn, 6)A-F 4 BRI ELER (S LE, T, &K, dtREHEETF P =)
rmbs %245 TOP BAE L
e D BA 1I~5(ME B &) FAR TS F EAIE S i IR TOP A4 %
AT 4.99% 1.11% 1.16% -2.97% -6.38% 10.45% 0.59 0.44 50.34%
etk 4.48% -2.47% 2.82% -3.81% -6.64% 10.25% 0.60 0.42 55.03%
AE 3.65% 2.82% -1.87% -3.22% -6.10% 9.19% 0.63 0.41 56.38%
¥ 7% % 4.08% -3.05% 2.23% -6.41% -2.19% 4.85% 0.29 0.40 56.38%
5 T4 4.71% -2.99% -4.31% 0.77% -2.45% 5.30% 0.27 0.38 50.34%
E% 2.48% 2.21% -1.61% -4.06% -3.34% 5.36% 0.49 0.37 52.35%
B SR 3.76% 3.84% -1.42% -5.96% -5.64% 8.35% 0.48 0.34 61.07%
Al T 2.28% 3.95% -1.20% -0.70% -6.95% 9.16% 0.78 0.32 55.03%
i+ H A 3.30% -5.70% 3.43% -0.87% -4.55% 6.54% 0.37 0.29 54.36%
E 3.66% 0.31% -6.88% 2.29% -5.25% 7.00% 0.33 0.28 51.68%
wF LR 2.35% 0.61% -0.58% -1.31% -4.45% 5.97% 0.40 0.25 53.02%
Hh 3.60% -1.01% -8.23% 5.27% -4.82% 4.64% 0.17 0.22 52.35%
A4k 2.20% -4.69% -2.47% -0.19% -1.25% 1.28% 0.06 0.19 48.32%
A AE Hy 1.66% -1.10% -1.87% -1.98% -0.88% 1.44% 0.10 0.18 55.03%
Atk 1.20% -0.65% 1.58% -3.66% -2.50% 2.96% 0.24 0.17 51.01%
@1z 1.83% -2.18% 0.68% 0.54% 5.77% 6.31% 0.36 0.16 51.68%
G URE 1.13% -4.05% 2.75% -1.07% -3.86% 3.79% 0.23 0.11 51.01%
=373 0.77% -2.30% 4.63% -3.87% -3.78% 2.71% 0.14 0.06 53.02%
BRERE 0.54% 2.30% -2.30% -2.85% -2.43% 2.12% 0.16 0.06 49.66%
E4RAT ARk 0.32% 4.78% -3.48% -6.80% 1.35% -4.43% -0.18 0.02 53.02%
o A BANRE L 0.16% -2.01% -1.53% -2.92% 2.30% -2.96% -0.22 0.02 51.68%
Bk F -0.02% -2.06% 1.55% -2.58% -1.34% -1.47% -0.06 0.00 49.66%
= -1.43% 1.44% -2.57% -1.26% -1.88% -1.16% -0.07 -0.13 46.98%
te i -2.74% 0.81% -1.38% 2.36% -9.73% 4.47% 0.17 -0.15 51.01%
R4k -1.85% 0.68% 0.28% -1.24% -5.73% 2.43% 0.14 -0.18 43.62%
e -3.05% -5.10% 1.36% -0.36% -2.78% -3.60% -0.14 -0.19 45.64%
b ik -4.32% 5.07% 1.02% -5.70% -2.85% -4.34% -0.18 -0.28 42.95%
B Ho = -3.10% 1.26% 0.17% -2.98% 0.54% -4.24% -0.38 -0.43 44.97%
A -9.80% 3.74% -0.83% 0.64% -2.12% -9.72% -0.42 -0.57 43.62%
FA R R Wind, & RIEAHRPT
AERERA LKA TEFALZR)
HE&ABETT 2NN ARELANEL;EH AT ALK ST I E EOKIEE LGN
T &,
B%59: ALAZTRALH5ERRATHEE L EMAEETRLEFR
ts_rank(ocftoor, 12) ts_rank(ocftoor_ttm2, 12)
100% — S _
80%
60%
40% /|1
20 | | |
0%—QU‘ — ‘ — — — ‘ — —
55 5 5 B 58 8585585585885
AR B B B B B B S B B B B B B B
S 8 3 8 83 8 &5 38383 3 49 383349888 5 3
2 &8 R R R & R &8 & J R B R KRR KRR K | A
TR R . Wind, 4 Z il FR 5 50 B
B 60~AEAGLETTIHALAT AN LN EHAFAZSAREZLAZ 2L, IC A,

HEMELRIC S, BFHTL,
EEH" SWRRBHRABESZFE

AR, KA R RIS B F AT

T,
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B%60: ALAEEIPDISLCHERDFASKEERNR YR, ICAMTLERICEGET R, T, AK. SEZRERTFFR)
B-Fik#E % Rank IC Rank IC

BF4X BF &4 [t]394E(t>2 B t344E Hih ME FRAEE  IC IR IC>0 &b
K 300 "L KA

L Rt 28 IL4R £ 4 ts_rank(ocftoor, 6) 0.88 7.89%  -0.16 -0.25% -0.29% 6.75%  -0.04 52.63%
I AN AL F nA~F K ts_rank(ocftoor, 8) 0.95 13.16%  -0.03 -0.05% 0.49% 7.53% 0.07 52.63%
P #4344 (n=6,8,12) ts_rank(ocftoor, 12) 1.12 10.53% 0.12 027% 211% 8.77% 0.24  55.26%
2% M IL 4R ¥ 4 #1/% Jkts_rank(ocftoor_ttm2, 6) 1.14 2368%  -0.16 -0.20% -0.82% 8.06%  -0.10 50.00%
KANTTM it 4% n A% & Zts_rank(ocftoor_ttm2, 8) 1.25 15.79%  -0.07 -0.04% -0.45% 8.84%  -0.05 50.00%
#1244 (n=6,8,12) ts_rank(ocftoor_ttm2, 12) 1.30 15.79%  -0.16 -0.07% 0.55%  9.48% 0.06  50.00%
¥ iE 500 AL A

L5 Rt 28 ILARE 4 ts_rank(ocftoor, 6) 0.72 5.26%  -0.03 -0.06% 1.58%  7.39% 021 71.05%
HlE AN AL & n A F K ts_rank(ocftoor, 8) 0.75 263%  -0.07 -0.09% 1.79%  7.21% 0.25 68.42%
2 49543 4 (n=6,8,12) ts_rank(ocftoor, 12) 0.83 7.89%  -0.07 -0.12% 1.88% 7.62% 0.25 63.16%
27 M IL 4 R ¥ 4 #1/% Lkts_rank(ocftoor_ttm2, 6) 1.02 7.89%  -0.21 -0.30% 1.86% 6.89% 0.27 60.53%
BANTTM AL A n A% & 2ts_rank(ocftoor_ttm2, 8) 1.08 18.42%  -0.19 -0.18% 2.02% 7.37% 0.27  60.53%
49 9512 #(n=6,8,12) ts_rank(ocftoor_ttm2, 12) 1.17 21.05% -0.15 -0.18% 2.13%  7.50% 0.28 63.16%
£ AR

L F Rt 28 M I 4K Z % ts_rank(ocftoor, 6) 1.12 18.42% 0.14 0.15% 2.05%  4.49% 0.46  76.32%
B2 kN2 L & n A~ F K ts_rank(ocftoor, 8) 1.15 21.05% 0.32 0.32% 229% 5.09% 045 68.42%
2 699154 (n=6,8,12) ts_rank(ocftoor, 12) 1.20 21.05% 0.46 0.41% 254% 5.64% 0.45 68.42%
% W 4R E % H/E dts_rank(ocftoor_ttm2, 6) 1.28 18.42% 0.14 0.14% 2.59%  4.42% 0.59 84.21%
BANTTM AL A n A% & 2ts_rank(ocftoor_ttm2, 8) 1.30 21.05% 0.20 0.20% 2.72% 5.02% 0.54  78.95%
9 543 % (n=6,8,12) ts_rank(ocftoor_ttm2, 12) 1.26 15.79% 0.20 0.16% 2.61% 5.29% 049  65.79%

KAtk Wind, % &5E 55 A7

B%61: HAALRBEAHIPCHAFESRELAPEMNRERICEGLE, T, T, Rk, HLZRERAFHHE)
DEEAS I~S(MERE)FABRKSE $244 $74845TOPALTOPAS

BF4X BF & AR * Sk BE TELEFAE pE
& 300 A RA

45 Rt 28R I4E R 4 ts_rank(ocftoor, 6) -0.33% -0.29% -2.53% -0.32% -0.13%  -0.58%  -0.07  -0.06 49.66%
I kAN At & nA~F K ts_rank(ocftoor, 8) 0.18% -0.67% -0.12% -3.05% 0.34%  -0.53%  -0.06 0.03 52.35%
2 49543 4 (n=6,8,12) ts_rank(ocftoor, 12) 0.84% 0.13% -0.60% -2.56% -1.30% 1.75% 0.20 0.16 49.66%
27 M IL 4R ¥ 4 #1/% Lkts_rank(ocftoor_ttm2, 6) -0.12% -1.81% -0.84% -0.01% -0.55% 0.08% 0.01  -0.02 47.65%
KANTTM it 4 nAsZ & 2 ts_rank(ocftoor_ttm2, 8) 0.07% -1.66% -0.60% -0.04% -0.91% 0.58% 0.07 0.01 52.35%
9543 % (n=6,8,12) ts_rank(ocftoor_ttm2, 12) 0.49% 0.07% -2.35% -0.16% -0.79% 0.90% 0.10 0.09 53.69%
¥4 500 R K

45 Rt 28R I4E R 4 ts_rank(ocftoor, 6) 0.30% 0.02% -0.60% -2.55% -0.45% 0.50% 0.07 0.06 50.34%
BIE LN AL E nA~F & ts_rank(ocftoor, 8) -0.47% -0.14% -0.28% -2.63% 0.35% -1.10% -0.14 -0.10 45.64%
2 6943 4 (n=6,8,12) ts_rank(ocftoor, 12) 0.41% -0.55% -0.54% -1.66% -0.62% 0.76% 0.10 0.09 46.31%
2% W IL 4R % 4 #1/% Jkts_rank(ocftoor_ttm2, 6) -0.96% 1.63% -0.81% -2.63% -0.28%  -0.94%  -0.13  -0.21 49.66%
MATTM AR X nANZ & Zts_rank(ocftoor_ttm2, 8) -0.94% 2.14% -1.63% -2.64% 0.25% -1.46% -0.19 -0.19 53.69%
#9542 % (n=6,8,12) ts_rank(ocftoor_ttm2, 12) -0.12% 0.44% -0.56% -2.11% 0.00%  -0.41%  -0.05  -0.03 53.02%
£ AR

L4 Rt 28 LA R ¥ 4 ts_rank(ocftoor, 6) 0.25% 1.99% -0.35% -2.51% -2.30% 2.49% 0.53 0.09 46.98%
/% LM n AN ZE A ts_rank(ocftoor, 8) 1.17% 0.68% -0.12% -1.60% -3.00% 4.16% 0.84 0.42 53.02%
P 499424 (n=6,8,12) ts_rank(ocftoor, 12) 1.37% 0.80% -0.23% -2.22% -2.41% 3.72% 0.72 0.47 55.03%
2278 M L4 R ¥ 4 /% Lts_rank(ocftoor_ttm2, 6) 1.09% 1.16% -0.40% -2.03% -2.55% 3.62% 0.83 0.42 55.70%
BNTTM A 4. nAZ & 2ts_rank(ocftoor_ttm2, 8) 1.35% 1.37% -1.05% -1.35% -2.99% 4.35% 0.95 0.50 59.06%
6992 4 (n=6,8,12) ts_rank(ocftoor_ttm2, 12) 1.01% 1.04% 0.13% -2.15% -2.54% 3.52% 0.76 0.37 50.34%

KA RE: Wind, % FIEFAFTH
B EEk, ICASAT. 2 BMKEGEREMNTURIAAELAZ LN L0 HKE Tz
R RHELE, ARG ERTFHTEME T,

“HEAT CUNRARRAMES ST

REEBENI Bt Aol RIS GOk
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TALMES X9 EXBT(FFALZK)

Bk 62 =T 2 /MW ALMEN XA T AL ST RE LORIEF 2 Z G
T AW &,

BR62: WASMARLOEHETHERZZEHATRHER

ts_rank(debttoassets, 12) ts_rank(currentdebttodebt, 12)
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80% -

60% -
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20% -+

O% T T T T T T T T T T T T T T T T T T T T
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N N N N N N N N N N N N N N N N N N N N
P LSy S S S r L T N N N U
[*2] o — [aN] ™ < [To] (] ~ [c) (o)) o — N [92] < o © N~ [ee)
[e2] o o o o o o o o o o - - - — - — — — —
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FoA R R Wind, 4 RAE R RAT

151% 63 T T W ALMAS X \h%!(l’?‘ﬁgﬁ“l’ﬂx?ii&aﬂﬂ@')aii—\ ICEDHT. 2 &K
HRICE. BFaird, FA, AKA3ZR4EE T 24T T F A,

H%63: FAZLHMEFGEOGHREFLESRELND X, ICHEFMLERICEAT L, T, Rk, FERBEAFEH)

BH-Filk# % Rank IC Rank IC
B¥EX BT Ak A [>2 e tME AL HME FkE ICIR IC>0 sk
#F 300 "M

A AERERELE NAFR

ts_rank(debttoassets, 6) 0.82 10.53% -0.09 -0.26% -0.35%  7.90% -0.04 44.74%

@ 652 8 (1=6,8,12) ts_rank(debttoassets, 8) 0.97 15.79% -0.05 -0.31% 0.03% 8.10% 0.00 52.63%
ts_rank(debttoassets, 12) 1.11 13.16% -0.04 -0.30% 0.44% 7.95% 0.06 50.00%
A KT A £ 5 nts_rank(currentdebttodebt, 6) 096 7.89%  -0.15 -0.28% 1.80% 9.72% 0.19  50.00%
A~ E K 2 4 5 {x #ts_rank(currentdebttodebt, 8) 090 7.89%  -0.16 -0.29% 1.79% 10.14% 0.18  50.00%
(n—6,8,12) ts_rank(currentdebttodebt, 12) 0.84 5.26% -0.18 -0.31% 1.93% 9.83% 0.20 57.89%
¥ iE 500 RS A
b kR A 0 AR th rank(debttoassets, 6) 0.79  0.00% 0.22 0.32% 0.57% 5.85% 0.10 52.63%
~77\q'u.;¥!((n—6,8,12) ts_rank(debttoassets, 8) 0.78 2.63% 0.18 0.28% 0.42% 6.23% 0.07  50.00%
ts_rank(debttoassets, 12) 0.71  0.00% 0.17 0.25% 0.51% 6.12% 0.08 52.63%
R QAR R AR A i & nts_rank(currentdebttodebt, 6) 0.83 10.53% 0.15 0.15% 1.52% 5.40% 0.28 73.68%
AN FE F 2 8 4 1z #ts_rank(currentdebttodebt, 8) 0.87 13.16% 0.15 0.16% 1.30% 5.67% 0.23  68.42%
(n=6,8,12) ts_rank(currentdebttodebt, 12) 0.87 13.16% 0.12 0.11% 1.33% 5.83% 0.23 63.16%
£ARKR
R RREARE N SR ts_rank(debttoassets, 6) 1.25 26.32% 0.37 0.21% 2.42% 4.57% 0.53 71.05%
® 644 #(n=6,8,12) “ts _rank(debttoassets, 8) 1.34 23.68% 0.39 0.20% 2.39% 4.72% 0.51 65.79%
ts_rank(debttoassets, 12) 1.34 21.05% 0.48 0.24% 2.45% 4.76% 0.52 71.05%
i YAy ﬂr&:\i— nts_rank(currentdebttodebt, 6) 1.10 15.79% 0.35 0.03% 2.82% 4.77% 0.59 65.79%
2 2 4z #kts_rank(currentdebttodebt, 8) 1.09 13.16% 0.27 -0.03% 2.46%  4.45% 0.55 68.42%
ts_rank(currentdebttodebt, 12) 1.10 21.05% 0.17 -0.07% 2.06% 4.23% 0.49 73.68%
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HUATAI SECURITIES

DEEE I~5(REHE)FRARTKE $244 22045 TOPAESTOPASL

B34 3L BF &4 % s E BERFAE BE
¥ % 300 AR A AEA
AT N AR ts_rank(debttoassets, 6) -1.01% -0.97% 2.14% -2.07% -1.86% 0.38% 0.04  -0.18 46.98%
R = ' “ts_rank(debttoassets, 8 -2.12% 1.17% 0.70% -1.13% -2.01%  -0.65%  -0.07 -0.38 46.31%
;!1@’3/7:\4 #(n=6,8,12)
ts_rank(debttoassets, 12) -1.43% 1.72% -0.29% -1.61% -1.34%  -0.58%  -0.06  -0.26 49.66%
RH R G A A 5 nts_rank(currentdebttodebt, 6) 0.34% -0.39% -1.03% -2.13% -0.13% 0.10% 0.01 0.06 54.36%
A~ E F Z 8 5 {x #ts_rank(currentdebttodebt, 8) 0.77% 0.78% -4.00% 0.42% -1.22% 1.61% 0.18 0.14 53.02%
(n=6,8,12) ts_rank(currentdebttodebt, 12) 0.43% -1.35% -0.16% -1.11% -1.10% 1.17% 0.14 0.08 54.36%
¥ 4E 500 AR A
ts_rank(debttoassets, 6 0.48% -0.46% 0.42% -2.85% -0.53% 0.71% 0.09 0.10 55.03%
EAARELLEnb5R ( ) IOAO DA 285 0.5 X :
42 (1=6,8,12) ts_rank(debttoassets, 8) -0.19% 0.44% -0.40% -1.98% -0.66% 0.15% 0.02 -0.04 51.01%
% " ts_rank(debttoassets, 12) 0.21% 1.00% -0.89% -2.02% -1.02% 0.87% 0.11 0.04 53.02%
R QAR R AR A £ & nts_rank(currentdebttodebt, 6) -0.83% -0.38% -0.62% 1.35% -2.43% 1.39% 0.19 -0.17 48.99%
AN EF B Z # 4 {i 3ts_rank(currentdebttodebt, 8) -1.48% 0.88% -0.85% 0.10% -1.45% -0.29% -0.04 -0.32 46.98%
(n=6,8,12) ts_rank(currentdebttodebt, 12) -0.38% -0.62% 0.08% -0.26% -1.38% 0.74% 0.10  -0.08 51.68%
A AR
ts_rank(debttoassets, 6) 1.25% 0.78% -0.37% -1.83% -2.60% 3.81% 0.74 0.43 61.07%
= htE L LA nAFA
74 £ (n=6.8,12) “ts _rank(debttoassets, 8) 0.93% 2.27% -1.33% -2.00% -2.46% 3.32% 0.62 0.32 53.69%
7 " ts_rank(debttoassets, 12) 1.32% 1.61% -0.63% -2.14% -2.56% 3.82% 0.71 0.46 57.72%
ikl 1';%/ i &+ #£i2 % nts_rank(currentdebttodebt, 6) 2.39% -0.40% -1.42% -0.95% -2.33% 4.73% 0.95 0.72 55.03%
AN ZF FE 2 8 4 {x #Kts_rank(currentdebttodebt, 8) 1.56% 0.07% -1.37% -0.50% -2.33% 3.87% 0.79 0.49 57.05%
(n—6,8,12) ts_rank(currentdebttodebt, 12) 1.63% -0.18% -1.01% -0.69% -1.98% 3.57% 0.75 0.54 57.05%

FHRR: Wind, & KZIERFF R

@i a ik, IC AT,
R R E, BN EE T3t

B RH XL BT (HFALZK)

BX& 65 &TT 2 M2 AE ) £ X0 AT A& 434F ST REFLORES Z

T AW &,

oMK A 25 R AT AR LT A M A L4 5B T o9k

ITHME T

B&65: BHEARXFIXS;CHBATHERZL LM RAETRLER

LR TR]

ts_rank(debttotangibleequity, 12)

ts_rank(ebittointerest, 12)
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FHRR: Wind, & &GEKHF AT
A% 66~B& 67 ATTGRAEXF LS EHAFAEMFBREZ AL, ICIELH.
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H466: BRI EDIFEHXDFEALSKECAD R, ICAMTLERILEGAT L, Th., ARk, FERLEAF PR
B-Flk# % Rank IC Rank IC

BF4X B¥ &4k [t94E]t>2 &b t344A B ¥E AwAkZ IC_IR IC>0 &b
¥ % 300 AR A AEA
A S /]\ts_rank(debttotang?bleequ?ty, 6) 0.91 10.53% -0.33 -0.55% -0.20% 9.17% -0.02  50.00%
£ ¥ #5423 (n=6,8,12) ts_rank(debttotangibleequity, 8) 1.04 15.79% -0.23 -0.51% 0.24% 9.14% 0.03 50.00%
ts_rank(debttotangibleequity, 12) 1.13 13.16% -0.20 -0.45% 0.28%  9.29% 0.03 52.63%
A 8 4R [ 4% 2 (EBIT/A & % ts_rank(ebittointerest, 6) 1.05 7.89% 0.18 -0.23% 0.89%  9.53% 0.09 52.63%
A EnAZEE 2 89452 ts_rank(ebittointerest, 8) 1.09 18.42% 0.25 0.71% 1.03% 8.93% 0.12 57.89%
% (n=6,8,12) ts_rank(ebittointerest, 12) 1.06 15.79% 0.09 0.04% 0.60% 9.61% 0.06 60.53%
¥ iE 500 AL A
ts_rank(debttotangibleequity, 6) 0.85 2.63% 0.29 0.35% 157% 6.26% 0.25 60.53%

B HALM R A n A

. L. ts_rank(debttotangibleequity, 8) 0.87 2.63% 0.27 0.33% 137% 6.64% 0.21  60.53%
% B B #5545 (n=6,8,12) ) )
ts_rank(debttotangibleequity, 12) 0.85 2.63% 0.27 0.33% 1.34% 6.43% 0.21 57.89%
#) 84 4 2 (EBIT/#) & % ts_rank(ebittointerest, 6) 1.36 26.32% 0.09 0.41% 2.34% 9.64% 0.24 63.16%
A EiE £ nAF B 285 {:ts_rank(ebittointerest, 8) 1.25 15.79% 0.09 -0.49% 2.56% 9.10% 0.28 63.16%
% (n=6,8,12) ts_rank(ebittointerest, 12) 1.06 15.79% 0.02 -0.08% 1.23% 8.43% 0.15 52.63%
2 AR
ts_rank(debttotangibleequity, 6) 1.28 26.32% 0.19 0.14% 247% 4.99% 0.49 71.05%

A FAAG S F AL E 0 A

£ ¥ i 3 (n=6.8.12) ts_rank(debttotangibleequity, 8) 1.33 18.42% 0.24 0.13% 2.33% 5.08% 0.46 63.16%
2 VT -=9,0,

ts_rank(debttotangibleequity, 12) 1.35 26.32% 0.32 0.18% 2.28% 5.18% 0.44  65.79%
# 8 AR 4% £ (EBIT/# & % ts_rank(ebittointerest, 6) 1.35 15.79% 0.45 0.36% 4.02% 5.42% 0.74 84.21%
AYEI £ nANZEE 289452 ts_rank(ebittointerest, 8) 1.34 26.32% 0.43 0.36% 3.55% 5.70% 0.62 76.32%
#(n=6,8,12) ts_rank(ebittointerest, 12) 1.30 15.79% 0.18 0.17% 2.39% 6.35% 0.38 68.42%
TR R Wind, 48 & GE R AT AT

B%67: BHEAXFLOLEEKBDTESRZLASEMNRLERILEGRE, TR, T, AKX, HERBET FH)
S EHEA I~5RERE)FRABTKSE S784 $FELHTOP LATOPAA

Bf4X BT 4k ® Sl E FEILRFAILE BE
% 300 AR
ts_rank(debttotangibleequity, 6 0.69% -0.65% -1.14% -1.92% -0.68% 0.92% 0.10 0.13 51.68%
B A A it 4 0 A gibleeduity, 6) ©-0.65% -1.14% -1.92% -0.68% ¢ ¢
£ ¥ i 5 (n=6,8,12) ts_rank(debttotangibleequity, 8) -0.24% -1.26% 2.75% -3.59% -1.09% 0.37% 0.04 -0.04 49.66%
K S —-9,0, . .

- ts_rank(debttotangibleequity, 12) -0.11% 0.28% -0.94% -1.49% -0.75% 0.14% 0.01 -0.02 51.01%
A1 8:AR 6 42 # (EBIT/A & % ts_rank(ebittointerest, 6) -0.27% 1.54% 0.48% -2.75% -2.75% 2.00% 0.20 -0.04 52.35%
AT EnANF E 2 89412 ts_rank(ebittointerest, 8) 0.58% 1.46% 0.62% -3.81% -2.24% 2.34% 0.23 0.09 52.35%
#(n=6,8,12) ts_rank(ebittointerest, 12) 0.42% 0.84% -0.17% -2.45% -1.56% 1.42% 0.13 0.06 48.99%
#E 500 RS KA

ts_rank(debttotangibleequity, 6 0.48% 0.33% -1.71% -0.52% -1.46% 1.65% 0.21 0.11 53.69%
AL F it Ao gibleequity, 6) 6 0.33% -1.71% -0.52% -1.46% ; ;
£ 2 8045 2 (n=6.8,12) ts_rank(debttotangibleequity, 8) -0.46% 0.87% -0.23% -2.04% -0.99% 0.23% 0.03 -0.10 51.68%

- " ts_rank(debttotangibleequity, 12) -0.52% 1.60% -0.10% -2.46% -1.28% 0.46% 0.06 -0.12 46.98%
#) 8 AR [ 4% 2 (EBIT/#) & 3% ts_rank(ebittointerest, 6) -0.28% 2.12% 0.83% -2.69% -2.87% 2.32% 0.28 -0.05 46.98%
A EiEEnANZE B 2 69512 ts_rank(ebittointerest, 8) -0.28% 2.99% 1.04% -3.08% -3.33% 2.82% 0.34 -0.05 45.64%
$(n=6,8,12) ts_rank(ebittointerest, 12) -0.31% 1.88% 0.24% -1.79% -2.63% 2.02% 0.24 -0.06 46.98%
£ARKR

ts_rank(debttotangibleequity, 6 1.59% 0.92% -1.85% -0.65% -2.70% 4.25% 0.79 0.55 59.06%

TR VR EE N gileequy, ©) D : ’

£ 2 8045 2 (n=6.8,12) ts_rank(debttotangibleequity, 8) 1.17% 2.00% -1.69% -1.47% -2.58% 3.66% 0.65 0.39 58.39%
5 3 -4Y,0, . .

- ts_rank(debttotangibleequity, 12) 1.00% 2.35% -1.17% -2.35% -2.22% 3.10% 0.55 0.34 54.36%
#) 8 AR [ 4% 2 (EBIT/#) & 3% ts_rank(ebittointerest, 6) 1.18% 1.22% -0.50% -2.56% -1.94% 3.04% 0.57 0.35 53.02%
A iE A nANF B 2 69512 ts_rank(ebittointerest, 8) 1.06% 0.58% 0.48% -2.06% -2.62% 3.62% 0.67 0.32 53.69%
4 (n=6,8,12) ts_rank(ebittointerest, 12) 0.99% -0.01% 0.28% -1.53% -2.15% 3.05% 0.54 0.30 56.38%

TAH R R Wind, R KA AT

WA EE R ICESHT. 5 BRI E LR AT ARG S R L5 T 6yt
BARRE, BRI ERTHITHE®E T,

“HEAT CUNRARRAMES ST

sttt RIS o e
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1. KA ROt 09 R RAHEAT L AT A9 BB/ — B8R L X 0] o AT AL 6 42 40 o, =% Al 89
B8] 5 2 AT 75 ik, ROBR T AR AR AR A RACAL Y, AR B 69 2 L, A4 AL
M4 mERFAERGETALRAMNKT 89 MaXBET, LPHMEL, BARA X,
KEREE, BERAEINDISERATERMERES, ALRTL, TAGME, 24
RE) M KRB FRBAREE

2. AR L HBR B T AL S AT S A — B S K ] P G B ARAZ L, Ak %) @ h AR AY 4
BAE—BALRETRE “27”7, ALH#HET EP. BP. SP. NCFP. OCFP # £ 49
ZHEAF, FLERFHGHEERES. FEEXHTELTHBA T EEIHERERTH—
AR, EBIR T AT, TAL. RAEAt g RIEE F49% G, EP. SP i £z B
F R IESF. 2007 F 4 A Ak, ts_rank(EP, 2)BF & 7K 300. PiE 500, 4 A Jx49
RankIC 3154 %] # 5.14%.6.13%.6.21%, » ZZM X+ % = H A58 L E5 54 0.77.
1.88. 2.46,

3. MHME M LR FE T AL G AT 89 FF8 AR — 80 L X 18] o 69 s AKAZ L, AE %1 &
HAEM F AR LR P TAAY AXMET SKEMFREE D L)EHRAT,
it FZHfmKERTAHMMZL, EHERT TR, TE, RKF2F T RIEH T 670
G, BRI XD ESEHRTRBRZIRRYF, KERZ., TERANED LB TR
Z, WERE. WAL, BHRAENEDESEHRTRBRZREKE., 2007 F 4 A Ak,

ts_rank(gfa_roa, 6)E-F &7 & 300. WiE 500. 4 A Ji49 RankIC 3155 %% 6.50%-.

5.68%. 6.89%, #AEZEMXFLZEMERE ELFEH5HH 075, 0.76. 1.97,

4, AT E R TR T, R IBATE BT 2R A B A B9 m KB E IR R T
7550948 %, Bl4e ts_rank(qgfa_grossprofitmargin, n) B -7+ n &9 BAA5 5 A 6. 8. 12 i,

BHF s ARRGREFRERHEASH N 0.88%. 0.85%. 0.73%, RankIC ¥1{E5 A A
5.63%. 5.37%. 4.69%, % =@ A&H B EHLESHA 2.01, 1.82, 1.52, = A& AEIREY
BABAT A n 6938 KBBR8 RAVIRN L F B 69 R B A=A AR AR D, B FAL T AR
BBt AEECH R B NI R 8 TAAE Y

FREFMKERAD L Z B, o RFTHAELL, AERKGTR. H L3R
TR R B SRR, IR

“HEET EUMEERRAESZFE
sttt RIS o e
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ARERBEEFIESRDA RN S QAT RAAR “ANE” ) ZPER. AnaREEMA
KEIARERALAE P,

AEEETF RN INA TN, CAFHEERE, BANSZERE L EHERZ

M RAREATIRIE . AREFTEGE R, 144 A mllflliﬂk%&ﬁ’-i’iiﬁé B 89 A & Fe P B o Zi
TREE#, AN TRAKEERRENRE L, PEARMN ARG RIRE. B,
AR PTG 09 2 RAL AR OGN A . MAERIL TN TR AR o A &) RRIE RIS
otz BRBAERIT RS, AN ARENERFEETERK B BAIayHH T HEERK,
BHRFRE L BT RIEA R R RE L.

A S RIBENBEA, N E, BAREFTEGU L, LEhFBRELE, Tﬁﬁﬁ
ﬁm%%%+$ NRAEM . ZFE . I AF EEAALTF LA FT BN, M5
RIAARAEZ $ BEAEAT I 39 R A AT & P AT R K %ﬂéﬁA%EQ%
IR, ﬂ‘m%ﬁﬁﬂﬁ%ﬁ‘?{i)ﬂi\?ﬁﬁ"lﬁﬁ, T EAAIRE A BT R E—RE, *F

WRIE R A AL AREITIE R — )6 R, AN 8] BARH ) FARIALAT R AL AT X
85 FAE KRR T B RF PAIERZTRK 69 H @ & 2 KREHH LR

RN BAHELE A G RFge B N, 5RREMIGHIERRIE TR R G FES LW
FEXF, EFEFTORLT, K05 RILATEXBEIAM TR XA RS TR 6935
P BATOIE S kT H TR 5, L TRAZRERFE FREBERTRIT. MW HMF RE 4
B SRFMAIRS . ANEAMTAFREIRIT. AEITAR L ASTT b 53017 7T Ak 240
b5 RRE P E N RE R — BT o

AR EMABA A KNS TH . KBRAIFH@FT, HETIMIAAATTEAE R, L4,
& 3N ﬂm&ﬁ D BN FEAEAT R XAZAC KN 8] AR o wo e fF AN 8 B &84T 5] A, F
Rey, EEAFGERNER, FEHEAN “LRIERFRT , LNEN RAREHIT
AT R EWGSI R, WP 5. ANARYGERABR TGRS . BT ARESFIER
AR R FARITRARITH A AN S AR, R FARILAARIT,

ANARAYEIEBAHAEN GEART RN LEFAE, BEHFTIERTA

91320000704041011J,
A %/A sl i feaizit (%) ARNSAEAFBIEE RSB AN “SLIEARBEZL” &
5 A, 2EHTIiL% 5 % : AOKS09
©Mﬂﬁﬁ2m9# B AR F R A TR 5]
L SR
T RIPHAKF IR EAR R
—4RE A B G 6 AN A MAGiT ik skt At Bl 269 7 K 300 454k 697k —RE KA BB 964N A P89 ) Bk ha ARt B 269 57 R 300 45 £ 89k
A A EXE R
FF DY RARE PR A IR BAT R
AT L B ARARL FNMARALA K 20% A £
PRI B AR RS AR H BN AL A 5%-20%
WAL EHHA LI TR WP b AN AR 2t R K B A2 -5%~5%Z TH]
AR 55 T A B 5%-20%
£ AN 55T A K 20% 0 B
£ RIEFFR
#x b
BRI R ILR P 228 SHRRIER B 1 FAEIEGRD: 210019 LT EIR K- K AT & YR 28 5 KTk KB A & 18 &
BRE R4S : 100032
#,7%: 862583389999 /1% A: 86 25 83387521 wi%: 8610 63211166//% A: 86 10 63211275
@ F U ht-rd@htsc.com ¥ F R4 ht-rd@htsc.com
) &
FITAGE X S E4 5999 F A4 KB 10 B/ erB LA : 518017 LHTRAIRX ARSI 18 5RA] % E 44 23 #/REZmAL: 200120
#.35: 86 755 82493932 /#£ A 86 755 82492062 w,i%: 862128972098 /15 A-: 86 21 28972068
‘t&%ﬂ‘?l‘n’% ht-rd@htsc.com ¥ F R4 ht-rd@htsc.com
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