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2B B F AR AT L A — R £ 7. &AL I ts_rank(gfa_roe,6). ts_rank(EP,2)
B-F 5 A KA (BT EARE LR £ 4), 48 2019 FF 5t HeNaes —%irkeydiz
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FHRR: Wind, £ RIERFT AT

B £ o BT A& L6 B -T1EA X 5T

AT BAVFE AT L A2 B B T 2 18] 6 48 K AR Fe F AR AP K BT 4948 K b

RN L ATt EBHERERTH — A, By = eomXeRA
LF, FINEAER 7T CRTTHELN L9 EHETE5/MERT(EP. BP F) AR K T 1A
F(In_capital) &9 48 % 1,

B&7: REXHIPEKA TR BT AERE LR TEAXELSH (1R 2007~2019 F0t R EFf7 15 &3 H)

;i d B F & AR BHf1 BHF¥2 HF3 BF4 BAFS5 BAF6 BF7 BAFS8 BFO BHF10 BF 11 BF 12
EF1  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%
B¥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%
B¥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%
EF 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: MHFREZANLHEHEBTARERTEREG LG E T4 XS H(HRAE 2007~2019 50 FIRAITHZ & H, #HLEL6BL8)

BF RS B¥1 BF2 BF3 BF4 BFS5 HAT6 AF7 BAF8 BHFI BF10 BF 1l BF12HF13 EHF 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%
BT 7 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%
BHF 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 BB T 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 R

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 FRRERICEDH

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
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B%10: FoBLHSLHBAFAZHBRELAD R, ICEPHLERILE

BFik#% RankIC RankIC

Wind B-¥ & # BF AT £A [t]3H4E [t[>2 &b t 3444 Ha H1E AEZE 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: ¥2HXEHBTFEEMARELAZAMXELRILE(FEE)

BT 57 & $2ms $2EAHTOPAEAIE TOP4s
Wind B-¥&#& F £ DIEA 1~5(N E B &) FAARF I S F FlhlksE HEE pN2 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%
w4 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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