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CON_NP 85.34% 84.72% 85.72% 84.41% 81.31% 79.59% 73.18% 79.57% 84.02% 81.98%
CON_EP 44.48% 39.06% 33.38% 23.03% 25.41% 23.57% 23.98% 40.50% 29.76% 31.46%
CON_BP 17.29% 12.59% 10.16% 1.48% 1.94% 10.76% 6.85% 28.47% 18.33% 11.99%
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AUTHOR_NUMBER 66.69% 67.63% 59.89% 57.56% 64.31% 54.82% 51.54% 49.18% 58.48% 58.90%
ORGAN_NUMBER 65.81% 66.44% 59.53% 57.06% 64.22% 55.08% 53.03% 50.64% 59.30% 59.01%
BUY_NUMBER 60.54% 61.71% 55.09% 49.20% 56.41% 48.57% 46.78% 45.91% 55.32% 53.28%
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B¥AF5 BF L&A B¥1 AF¥2 HFT3 AF4 BAFS HF6 HF7 BHF8 HFO
BHF1 CON_NP 74.05% 36.37% 56.73% 52.92% 56.57% 60.55% 60.48% 59.06%
EF¥2 CON_EP 74.05% 57.08% 62.60% 57.45% 37.73% 38.47% 38.30% 42.41%
BH¥ 3 CON_BP 36.37% 57.08% 6.74% -23.05% 8.68% 11.80% 11.91% 6.90%
BHF 4 CON_EPS 56.73% 62.60% 6.74% 70.64% 53.67% 52.59% 52.92% 54.46%
BH¥5 CON_ROE 52.92% 57.45%-23.05% 70.64% 39.88% 38.30% 37.94% 46.25%
BE-F¥6 REPORT_NUMBER 56.57% 37.73% 8.68% 53.67% 39.88% 91.87% 92.67% 83.96%
B¥7 AUTHOR_NUMBER 60.55% 38.47% 11.80% 52.59% 38.30% 91.87% 98.57% 82.64%
BE-F8 ORGAN_NUMBER 60.48% 38.30% 11.91% 52.92% 37.94%/92.67% 98.57% 82.70%
BF¥9 BUY_NUMBER 59.06% 42.41% 6.90% 54.46% 46.25%) 83.96% 82.64% 82.70%
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FEFRA (B E-F 06K 693t A fe st B, ASRATAINE _RRE (52
BFMRZAAEERFY PRMNERTFERIAL, &8 7T H#Eme)RAARELH. AERE
KERERATEINE _BiRE TR, Ao —RAMA TR EBACHATHER
53X

¥ B RKF & RA
& 3k

)3 kR AR E R NRE T A Tk, BARMERNSTHORTFREEES
T+ 1RREKREGZTHETEAER )T, IFHGRERAHAPARTATHGR TS E,
BlBF L AEAF 2] % A T A A AR P oy B F B K-F—t 1E. EXRDH LN
H ¥ %% & (Factor Exposure) PP4g 4 aTof ZIANRAZ BT LR F1E. FTHE= T4
A AKRE A X T

rT+ = XTqT + Z Indus] bj + In_mkt™b" + €7
J

TP AARES T+ 1Mk E R 08
XT AL THEANER T EORERSZ
Indus[: TAANRE TMAES jMTLAT LR ZRAE (0/12EF)
In_mktT: AAAIRE T A RTERT LR ELSE
a’,bT, bl MR ATk EFE, Fs e, BFEXEC
Tk £ %

EHAHREALE, SMNFEF X #2205, % F3 20 FoRFKREERD (BPAT
BB ) R HaT MR FF)) Aext e t AR P, t AR EANE )2 R a8 t
BRIt E, MANRENTEZLFN, t AL SEARTERERNZTERIEY,
iz TE (TMNRAR T XWREE) RAEY AT E (T+1HAMUKER) &
—ANAE. LA, EEAREHLE, FTFEMDFORIETAL, KK

1Bk 3 Hy:a" =0

&BBiX Hy:a" #0
ZABIXAE I Rt Rt =R

aT
Y= SE@)

HEFSE(@NREGE ZHaT AT EZ G RAREITE. — M ELIERT 2 &M AH K
M)A Ha"REFFTEG (AR, AMEF XN THKEELA S ZOAEER),
EE, KMNAEDPEREAPWANT TE, FLRT, EeE—2AZE LB FTE, TELEET
M4BT,

) 3R AR AG 1 Ty ke T

1. fRZi: & ARR, 7K 300 sk, TiE 500 A, #1% ST. PT IR &, Hlk4
NBEPT—H B E,

2. EHKXIE: 2009-01-31 £ 2018-10-31.

3. #A@H: EAMAAAK, AETARGHEFIAL LT ET NERE A A E
#iFE),

4. HBR DT ik
a) AFEARLEALR 14ABRX 2, AR TAKRAMRKEHKIEETHR, FLEXAM

B

R HAT L W & A1 R o7 “
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b) WizfEMAE: RETHERTERMANLLGREE QS AD;, DyHiZHEF
{235, Dy @ ZE|D; — Dy |89 F A28, NI &ZD; ¥ A KT Dy + 5Dy 98 E ik
H Dy + 5Dy, 18D, F HF A s F Dy — 5Dy 895 E X A Dy — 5Dy s

c) HE: FEMALEEORTREERFIIMELINAGHE, RALIREZ,
2] — AN 8 LARMAN(0,1) 5070 69 7 7], ZAF T AL R B [ 5 49 2 5% % 2 18]
AT

d) kA BALEZEHER TR, I TAFHRMARLER, 4o PRBF5RH
B REANR KL (EMETES B TRANEE ERAM KAL),

5. 9ERE: BT L@ ) =FF)E=2 (OLS) THRAS K DEKGH @ (B A FLY
W45 R R FEAMHEmER L, L)EARKEARS, BEATHORHEILER
), FERETRAELEF T £MH, BAMNEAF Barra FH#, KRR =R )2
(WLS), & AARLABTALE-F T ARMEARE, BFLHA THR T £%,

6. BTN Tk
a) t{AR 3|4 1E BT 2 EMGEEHE;

b) t{EFFN4sERT 269 51k Al E TR FHRGAL;
c) tEARPIHIE—b L a)s, RAMBTHEER THRALT/AE,;
d) B-FIEERFF|HE—R0 BT F 0 K

IC A5k

HFICHEABRTALFTPNEAZERZS TH PRI KEZOMXZAHR, B
ICT = corr(rT+1,XT)
EXFPRFREEEGEXT—RAAAERARBEE T, mAZTEME, PHAFFHR
Wz BWE T, £EFRITHEF, £5 Pearson #8% & # T % B -FHSHA% hE K,
1% I Spearman 448 % & M| # A4 — 3t XAy X Tt &89 IC —#& AR H Rank IC,

ICAE AT R 3 J7 i F

1. BEe, aRiE., RaE5eEEaE,

2. BFREEQEXTARPASCEIBEA (FERELE—)IT), RE#ITFE, 7
WA, PHALER ARG T EARFE (CHAME) MEATE., 48
FTAAEF (LEMA) BTLRF (01 E$) AT SHTEMS )T, RKEHF
AR FALGG — AR ZAFMT LUHRT LR ZA TR BT OR0, THKE
24 T+1 #ARL 20k 5 9 & #9 Spearman #448 % & # 44 T #E-F Rank IC 14,

3. BTk

a) Rank IC 1457|314 B 2 Fh;

b) Rank IC 1& 57147 E £ B FAa e

¢) IC_IR (Rank IC &5 3|18 547k £ 69 biE) AR el Qe A
d) Rank IC857 X TR Sk B TR 7 R EEE

AP

RIBEFAAMNIRZ3TIH, MERTALSEN, RRALWEHEHA TR SO F & 22
MK ExGHE)axk, ICARATML, % KER TR AN E AL, LI, FAHE
— /B F o B E R 2, & Top #84= Bottom 4869 47 2 K AA45 < 3 £ T Middle 41, )
7% B F 3B TN G AR R A JE R ALE, 1B A EkFe IC A TAZ P IR T REAL A2
A FRFKEF o

HiF S H RN E & F AR RIEF I FAAT LI AT R
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2R AL A My 3 Ty ke T

1. mEw, aHRiE., KA E5eEEaE,

2. #t: AHENBRBPEERTIE, MESEASL, EREHT—ANRSH &S BKA
W#tr, HFRAUARAF 527,

3. 9 EFk: BFREAGEXTRAFAZRK AL, REHATTA, TR PR
(FFEHELE—DT), FREEATAEANRERTFAKXEDHTHS, F9 N E,
RPN EFARELE o B AILEF B Lk N R ad sk A — AP gy ik 4323
T, RIRES S B GEN LE R R AR,

4. SEmb st E ik A Top 44 R 695 % Bottom 284 R a9k s, 4540
2B FIr, 1y, 1, WERZALSAEF N ROFEFTA+r)A+1) (1 +1).

5. WM FHik: AN BEALSFHKEFE MRAFLIFATNR), =50 FIEF,
BEnE, ZAEH. ARES,

ERFEHXR
HERNB—T@ @A ICEAMTEZRG X R,

BEMEMNB—AF132, EX,YAHAANAEE, W[corr(X,Y)]? =R?, A FR?A XKL= Y =
aX + bREMEEX =aY + b8 T H R (FFPa, bRAFEEZRH),

o B AMAE B TR (RE=)ak) b RER

r=pX+c
U REEKRSEE, XARTREE, CREHA, c TUREMATHETF) H LB LKRMN
A HRT ICMEE, RRAMEFRELSTTA. TLALET, HEANRBGE
FREZLX, WAIMBT ICHAHcorr(X,r), HBIE312, BF ICANF7#HFTERTFN
R A9 =3 B A 4G R2,

Bk, BF ICAEA R LR Beay 2 T M A AR T R FE 6 &t Aa XAZL (R 49-F
FAR), RARRZEFTRAL SRR (ICHEAR, INETFHKREARRLT, KR
D) mEEE R R R TR E R AR ER-ARE, R RAIZE T TR IRF
B FG K, R TR X T REMESHRENEE (LR, BFRERERK
B, TR S ILRZAR NG EF @Ak b it kel tf, £—AKMEE A LI 5R?
Rtz &—8 (ZHF g XFA, SR> =00 t{ALH 0, SR?=1WtAALT X),
2R b FAMATRAGEEARA QIS TIT LTS, A AR AN B F 34 R RIS 8
AR ) (MR RERA G EARMSRE) . KIFt T EAL P B F st — M,
EEGAELATRIANLCAS L ERARBDXRES, FHIC A tELERZIELE
M, A2AT TR LAY AR R

B—T, ICALRMALR BAR KM SR, AR BRAN B B F A 0 AL /) &
2%, BFKEFH5AAEZANRK, € RRAZTARRFIEFG K], Rt
BAGRERS,

EARANB—T @&y EMNREZRGX R,

BIEABEFAAXE TR Er T 2K EMK, #HLr =X +c. Wi ICMALEN 1, &
Jaikb e BT EE AL, HELBRAIE T XIRAO1 O 20, A4 L 45RF A
B RFH N BN, FiZESOTHKRENBQRI—1)/2N +c, Z=MHE (F N BEIK
BRMEH L EMKA) ABN —1)/N, BB MK AT 6 S Sl E 5= aA PR T
KMERAF—RABENFNXFZ, FFERT ICAKIRS A 0.1 LR, PATVAE Y4
SR TREEE)EMNKXTHEEZREELRLE A,

R HAT L W & A1 R o7
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TEAREA LR TR RERZIH

AFEMNFRETEE LABR 2 PO—RMMA T ERTRKLER, H5 bt b 2P
& 300, FiE 500, & A ARABIFEF AT @ME T T M5 HEAFLG—HNE
T, EMNRRMRRIEE T, ZRRREEFOFERT GuR ATk FEFRF).

— MM EP

AT, EMPANXEETFIANA—RAHEP AR T, Ak, BRIMNOANBEELT7 +H
B4 EP B-FZ R emE, wwlk 87, —HMMEP BFALITARTFL EP
FZ A — AR FE N, B ERAEN R 23T EP BF P,

B%7: —EMHEPAXAT

E4RET BF#ik 2009 £ 2 2018 F 10 A FHEER (£ ARK)

CON_EP — % EP 90.67%
CON_EP_RANK —Z#i# EP B 47 ds 5 (9 77 — 2847 k) 90.67%
CON_EP_REL —H M EP FE 3k 87.20%

FHATR: MR, FRIERT LI

B%8: —HHHMEP R T4 EP B-FAA&KB L Spearman #AaX & #3H1E (2009 4 £ 2018 4 10 A)

B A EP CON_EP CON_EP_RANK CON_EP_REL
EP 64.59% 51.61%

CON_EP 64.59% 24.11%
CON_EP_RANK 51.61% 24.02%
CON_EP_REL 24.11% 24.02%

KA R ARG, SRR AT

HE&AO~Bi 10 =T —&MMEP XA TAEZSARZTEAR)Z., RankIC/L. 2 &
MK HEERICE . TAFE, 7K 300 oA, CON_EP 4= CON_EP_RANK &%
BAFOY LR s PIE 500 RO A=A AL, CON_EP_RANK E A B4F89 £ L2 %o
HEENIEZRPN, CON_EP_RANK %A 4a3tF CON_EP & RankIC {54 Fr FI&, 12
A IC_IR A K@ 4, &ALz,

B%9: —HEFHMEPMARFAESMAEELAD L, IC EPWLERICE (T, T, EP v i)

i S

EHREF [t|H4E  [t>2 S tH4E 48 RankIC ¥ RankIC#£ % IC_IR IC>0 &b
P 300 B R

CON_EP 1.93 40.17% 1.15 0.78% 6.32% 19.03% 0.33 66.67%
CON_EP_RANK 1.54 29.91% 0.96 0.42% 5.27% 9.67% 0.54  70.09%
CON_EP_REL 1.61 34.19% 0.80 0.43% 4.07% 13.30% 0.31  67.52%
¥ E 500 R K

CON_EP 1.73 35.90% 0.86 0.40% 4.04% 12.06% 0.34  60.68%
CON_EP_RANK 1.47 27.35% 0.79 0.34% 3.66% 7.13% 051 66.67%
CON_EP_REL 1.23 19.66% 0.71 0.33% 4.35% 9.09% 0.48  68.38%
2AK

CON_EP 4,07 63.25% 2.79 0.68% 4.52% 11.61% 0.39  66.67%
CON_EP_RANK 3.22 60.68% 2.16 0.45% 4.03% 6.81% 059  70.09%
CON_EP_REL 2.43 47.01% 1.73 0.40% 4.77% 8.12% 059  72.65%

TR R : $AMKS:, Wind, & &IEKHF 50T

R HAT L W & A1 R o7
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H£10: —EAMEP MXBTFAZMRELADEMNRELERILE (F2E)

PRELFENEEHALAE S REER $2MALR TOPAAARH

A4 ET DEEAE 1~5 (REEE) FHlkBF &S b g PCE: BE MY TR
7 % 300 AR LR

CON_EP 14.60% 3.29% 3.63% 2.28% -0.77% 12.87% 0.79 25.91%  61.54% 32.49%
CON_EP_RANK 10.02% 7.87% 2.61% 2.34%  -0.63% 10.23% 131 1519%  62.39% 47.76%
CON_EP_REL 7.05% 3.73% 7.08% -0.80%  -1.51% 7.98% 0.73 18.91%  59.83% 99.76%
% iE 500 R ALK

CON_EP 12.06% 10.91% 8.52% 5.44%  2.42% 8.83% 0.94 1573%  58.97% 41.79%
CON_EP_RANK 12.09% 9.97% 8.44% 6.59%  1.82% 9.70% 152 10.03%  68.38% 52.52%
CON_EP_REL 10.92% 9.20% 9.58% 431% -1.33% 12.04% 1.67 9.68%  68.38% 95.64%
£ AR

CON_EP 16.36% 13.46% 10.98% 8.79%  5.97% 8.97% 1.06 1566%  59.83% 38.73%
CON_EP_RANK 15.79% 12.92% 10.95% 9.62%  5.72% 9.34% 1.95 7.92%  67.52% 48.78%
CON_EP_REL 15.85% 12.86% 11.15% 6.04%  2.26% 13.16% 211  10.24%  75.21% 93.22%

AR IR $AMEKEE, Wind, £ 4&ERF AT

PR 300 AR A IBAFH — K HH EP AKX B FimkT

B%11l: CON_EP 5 E44 1~5 #AEmk A4 4457 K 300) B%12: CON_EP %R RankIC #= £ A% B -F i % (37 %X 300)
2.5 -
Z #rRankIC B ATk 5%
—H1E $2E $3E 8 - —— Z#RankIC 7 -ﬁii
2{ — %45 ——H5E n w o '
N BARE M4 % A os
15 A - 0.6
4 4
- 0.4

i
N
L
<
(S,
T
o
N

A NS
0.5 T T T T T T —r 0 'J’\ T T T T T T 1 0
— [{e] o ™ ~ N < o - © o ™ N~ [qV) < (2]
> S =l %) I d = o) <) S o I3 3 o = @D
o - — — — Te) — — D — — — - n — —
o o = o o I o o 2 D o o =] o Pl o ol 0.2
N N N N o N N N N o N N o N N
N N - -
S A RIR: #AMKEE, Wind, & &IE KA R RR: MMAKLE, Wind, £ &IERIF AT

B#%13: CON_EP_RANK % E44 1~5 #aM AR E4E(P % 300) HB414: CON_EP_RANK X A& RankIC =% A B ik 3 & ;7 % 300)

15 -

—%1E $2% %3 Z #2RankIC R iﬂ%»liiéoﬁ
. Hak . 7 1 — R #RRankIC - 0.
: 6 - RARE T £ /\/"”‘ 05
1.1 A 57 L 0.4
4 4
0.9 { - 0.3
. 1 3 4
«-"/\/V\ - 0.2
2 - v
7] /'AW/ L 0.1
1 4
0.5 . . . . : . . 0 157 , : . . . + 0
o © = o N N s o K © =) o N N 3 @
> S o Il < o ~ el 1 CE/ 3 d I < o ~ ol o1
S S o S S 3 S S 8 3 g 3 3 4 S S
N N o N N o N N N N o N N o N N
N N N N
s 7 B MEAKL, Wind, 5K 5HT TR KR #PaKE:, Wind, 1&5&GE5F 5%

HiES RN E R 5 PR AR R FAAT L3 SRR
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P iE 500 R E X ARIFE — R FAH EP X BTk T

B#%15: CON_EP_RANK % E#4 1~5 #4ar AKX R 4{E(F4E 5000 HB416: CON_EP_RANK E#& RankIC =R A B Tk # & (¥ iE 500)

157 % ARRankIC ZAE TSR
—H1E $22 %3 57 —— Z A& RankiC - 0.5
1.3 4 - .
—#dr A RA2R #5
Y3 $55 4 RREFIKEE o4
1.1 4
v 3 0.3
0.9 - 5 | - 0.2
0.7 - 11 J/ L 0.1
0.5 T S 0 /\/v . . . . . + 0
— o o [+2] ~ N < o - © o ™ N~ N < (2]
> 3 o & E o = ) & =) o & I o = 3
S S = S b=y = b=y 3 18 > o S S 3 S Sl 0.1
5 5 o 5 N o N N 1N 159 Y « o I3 I
o o N o~
s A RR: MMKE, Wind, £ RiERF AT FH R : $AMKES:, Wind, & &R 5T
& ARAERABITEFH—HAAA EP X B -FitmEk T
B%17: CON_EP_RANK % B84 1~5 #{aMAE R SE (4 A) B%18: CON_EP_RANK E#% RankIC A= BB Tk H5 £ (4 A)
" A #RankIC RARE M F
6 - — Z #7RankIC - 0.6
131 5 - ZARE A B E L 0.5
1.1 4 4 - - 0.4
3 F 0.3
0.9 -
2 F 0.2
7
0 1 F 0.1
05 T T T T T T T 0 T T T T T T T T 0
d © =] o N N < o ¢ g 2 g 5 S N 2
[e)) o -~ ™ < - N~ 0 [« o -~ ™ < .y ~ [es]
o b= — b= I= 0 — — 1 b — b=l I= 0 — <L 0.1
& & S & & S Q 8 & & 3 & Q S Q Q
(V] ol N N
s WARR: MRS, Wind, % &L K507 FH SRR #AMEKSE, Wind, 1&&RIEHFF AT
—E Hi# BP

AT, EMNHANXEE19F 3A—HAHBP HELEF. Bk, KNS EEL 19 F
W E T4 BP BT Regtakm, wB % 20 i, —&FHNBP AFALTART L BP
BFZB#F —mxtt, Blk&ManXi2#ir BP B-F+i&.

H£&19: —H&FHBPAXET

EHAEF B ¥Rk 2009 FAKFHELEE (£ AK)

CON_BP — & #) BP 90.68%
CON_BP_RANK — R BP RAT AL A (P AT &) 90.68%
CON_BP_REL — R BP & B iRk 87.23%

WA R IR #AfAKEE, HRIERT LA

HiF S H RN E & F AR RIEF I FAAT LI AT R
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H£20: —HMH BP BT 4 BP B-F &4 & Lty Spearman &8 % £ K344 (2009 4 £ 2018 4 10 A)

B¥ &4k BP CON_BP CON_BP_RANK CON_BP_REL
BP 92.24% 71.71% 11.32%
CON_BP 92.24% 78.73% 17.74%
CON_BP_RANK 71.71% 78.73% 17.38%
CON_BP_REL 11.32% 17.74% 17.38%

AR R BAMAREE, S RAEFITIAT

A& 21~-B& 22 BFT7 —HAHMBP X BA-FAESMHILZ AT L, RankIC &, 5 &
MK L RIC S, TREH, 7% 300 A5 A= iE 500 A 5L, CON_BP o
CON_BP_RANK R A #4769 Mt % 4 AR, CON_BP_RANK B 7 %5694 i 3k
R. AEAME 2R, CON_BP_RANK % & 4a3tF CON_BP 4 RankIC {54 Fr T Ik,
B2 IC_IR A KM@, 2N miac,

B£2l: —HEHHBPAXETAESMHRZENG L, IC AP;HERICE Tk, T, BP FH#)

BARET [t]3948|t|>2 Lrbt 3948 BE-FAk % F3%4E RankIC 3448 RankIC 4= % IC_IRIC>0 &b
P E 300 ARARE A

CON_BP 2.07 41.03% 0.92 0.66% 5.54% 23.23% 0.24 58.97%
CON_BP_RANK 1.69 35.04% 0.83 0.37% 4.07% 10.41% 0.39 67.52%
CON_BP_REL 1.85 32.48% 0.64 0.33% 2.82% 17.38% 0.16 58.97%
#3E 500 RHRE A

CON_BP 1.97 38.46% 0.62 0.30% 4.60% 17.57% 0.26 57.26%
CON_BP_RANK 1.61 31.62% 0.39 0.18% 3.85% 7.85% 0.49 67.52%
CON_BP_REL 1.64 32.48% 0.65 0.29% 4.26% 12.78% 0.33 60.68%
£ AR

CON_BP 4.93 73.50% 2.10 0.52% 5.04% 16.24% 0.31 59.83%
CON_BP_RANK 405 64.10% 1.82 0.40% 4.78% 7.11% 0.67 73.50%
CON_BP_REL 3.27 55.56% 1.58 0.35% 4.78% 11.79% 0.41 67.52%

FA R

AL, Wind, % 51855 55

H&22: —HEAKMBP AXBFESMEELANSBUXELERILE (EE)

3% SEHLASEHERK 3 AL TOPALAH

£RET S EEA 1~5 (KEEZE) Flks (A& b & kL BE - WPRkFER
i % 300 RS A

CON_BP 11.65% 6.57% 4.67% 1.06%  -0.06% 9.22% 0.52 31.12%  52.14% 25.43%
CON_BP_RANK 9.63% 7.34% 3.35% 2.21% 0.41% 8.92% 1.06 16.03%  55.56% 40.96%
CON_BP_REL 4.35% 2.96% 5.12% 2.36%  -0.15% 3.35% 0.23 28.95% 52.99% 97.43%
F4E 500 AP K

CON_BP 14.54% 8.26% 8.79% 6.85% 1.96%  11.62% 0.93 25.43%  54.70% 31.52%
CON_BP_RANK 10.66% 11.58% 8.37% 8.21% 0.99% 9.56% 1.34 11.84%  64.10% 41.08%
CON_BP_REL 8.80% 9.00% 8.33% 6.66%  -0.82% 9.09% 0.90 18.86%  62.39% 97.71%
2AK

CON_BP 15.81% 13.32% 12.68% 9.72% 4.58% 9.63% 0.80 27.88%  55.56% 29.36%
CON_BP_RANK 16.14% 13.37% 12.37% 9.83% 4.31%  11.54% 1.94 7.93%  69.23% 37.54%
CON_BP_REL 13.66% 11.87% 11.61% 8.38% 2.01% 10.78% 1.12 15.50% 58.97% 93.65%
WA RIR: #AMEKEE, Wind, RIERT AT

EiE S RN E&F PRI R F AT LI BAT R
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PR 300 R AR AESF— B MM BP X BT ¥mE

B#%23: CON_BP % B4 1~5 H{H%k AX £ 444(7 K 300) B%24: CON_BP E#® RankIC 4= B B -F M35 % (7 & 300)
1.9 -
% #RRankIC ERATRESE
174 — %1% %2 $3E 7 A —— Z 47RankIC r 0.9
15| TTRAR TR 6 RARETAEF Jr oe
] PN | oz
1.3 - 0.6
4 - L
11 0.5
, 3 - - 0.4
0.9 L
5 0.3
- 0.2
0.7
1 A AV
J\r'\/\ AN " L 0.1
0.5 . : . : . : : 0 o . . . . 4 0
s & 2 8 5 g § 8 i § 2 g 5 ¢ § ¢
-~ ~ qg o - ™ < - ~ [ee]
= H - o H Ire] — I -1 =1 = o H Ire] H <= -0.1
Q & § Q Q § & & Q Q S & & S & 8
s A RR: IMKE, Wind, &R AT FH R : $AMKES:, Wind, & &R 5T

B #25: CON_BP_RANK 4 E44 1~5 Ak A A4 (/P % 300) B£26: CON_BP_RANK X 4R RankIC F= X AR E F ik i £ (77 & 300)

1.5 - .
—51E $2E %32 F #mRankIC RREFkaF
" 6 1 —— Z4rRankIC - 0.5
13| ——#45
5 RBREFIEFE L 04
1.1 1 2
, L 0.3
0.9 3
] - 0.2
2 Ve
0.7 - “/\f/' L 0.1
1 d A
"/“’\»’ AN
05 : : : : : . . 0 : : : : . . 40
o © o o] ~ N X <] K © o (2] ~ N < o
g 3 3 38 2 § 5§ 3 g 5 I 8 I & § 8
S &8 & & & &8 §& § e 8 ¢ &8 & g & §g™M¢™
N N N N
s PR R IR: $AMKE:, Wind, £ &IERIRPT AR R MRS, Wind, & &IERHF LT
¥ E 500 RO AE A R IBIFH — B M BP X BT mET
B#%27: CON_BP % B4 1~5 #{irk AL 444 (FiE 500) B%28: CON_BP E#% RankIC 4= & 4= B -F 4k % (F4E 500)
187 £ 47RankIC RARETHAF
16 { — #7301 712 713 1 — R#=RankiC 04
14| —#%4 —#5ls 5 FARE Tl % T 035
' L 0.3
1.2 1
4 L 0.25
1 3 4 % F 0.2
0.8 /\,/ L
5 | 0.15
0.6 y L 0.1
1 /f
0.4 . . . r . . . / - 0.05
- [{e] o (22] ~ N < (*2]
S S g 3 3 g S e 0 . . . . . . =)
S o = o o — o o o © =] Q I N X (2
« & g & & g & W g g 5§ & ¥ & 5 ¢
o o — o o — o o
N N o N N o N N
B: FMEAKL:, Wind, 58K 5LHT THRR: MAKSL, Wind, £ 5IEKRF LA
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B%29: CON_BP_RANK %44 1~5 4% AR 44A(FiE500) HE4A30: CON_BP_RANK E#R RankIC #= % AR Bk & (F 4 500)

1.4 -
5 5 # #ARankIC RAREFlsE
— 1A 25 32
f = f = ? 6 1 —— Z#RankIC - 0.3
124 —#4ar —— %52 ey
M,/‘”’ W 5 - EARETIHAEE - 0.25
N A N
/ : 4 - L 0.2
3 L 0.15
2 - 0.1
14 L 0.05
0.4 T T . . . . . 0 : : r r . . ~ 0
— © o ™ N~ N < ()] - © o ™ ~ N < [«
> S d & I Ll = ) > S d & I o = %)
o - - - — n — — o — - - — n — —
o o — o o — o o o o — o o — o o
N N o N N o N N N N o N N o N N
N N N N
s A RR: FFAKYE, Wind, fAIEEF AT TR HMAL, Wind, % %&iEAHFLH
2 ABRAERABIFEFH—EFAL BP AR F#mET
B#%31: CON_BP_RANK # B4 1~5 SAk AR E{E (42 A) M432: CON_BP_RANK E# RankiC #EREFIKHEE(L A
159 R #2RankIC ZAE TS
, 512 %ok %3 6 - — R #RRankIC - 0.6
Pl —mar — sk 5 RARE T EE - 0.5
1.1 - 4 - 04
- 0.3
3 4
0.9 1 L 0.2
27 L 0.1
0.7 A
11 )
0.5 T T T T T T T 0 r r r r r r ~ -0.1
& 2 & d & 7 2 5 s & 2 & 35 =2 £ 3
P g a g = B N e e by o S by = b= by
8 S o | 9 :rq ﬁ ~ 8 I3V « o « « o « 139
S o — o o o o 3% N N
s A RIR: IMMEAKLE, Wind, £ &IEKTF T TR RR: MK, Wind, &R AT

— XM EPS

ATd, EMHyARKE L I3 F 3IN—HMEPSHXRE T, B, KMNSATEEL 33 F
W E T4 EPS BFZ 4 ktE, el X 34 Frw, —EMAHEPS BT AAMTARTS
EPS B Fa#A — 2k, B AMNEMNKE ZET EPS BT P,

B4&33: —HAMHEPSHXET

EHAEF B ¥Rk 2009 FAKFHELEE (£ AK)

CON_EPS —H MM EPS 90.69%
CON_EPS_RANK — R EPS BT LAz A (977 ZHAT k) 90.69%
CON_EPS_REL — A EPS & B IRk 87.43%

TR PAAKEE, R RAEFF LT

HiES RN E R 5 PR AR R FAAT L3 SRR
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B %34: —ZHH EPS B-F# EPS B-F4£4&B Lty Spearman g% R K391 (2009 4 £ 2018 % 10 A)

B ¥ &4 EPS CON_EPS CON_EPS_RANK CON_EPS_REL
EPS 75.75% 67.61% -2.46%
CON_EPS 75.75% 17.54%
CON_EPS_RANK 67.61% 17.27%
CON_EPS_REL -2.46% 17.54% 17.27%

AR MRS, S RIE R RPT

Bk 35~E& 36 &TT —HMHP EPS XA T AR ZLARZ R, RankIC /£, 4
B RICE, TTAFH, 7K 300 maki, CON_EPS A4 B4FayE I %
4 ARX7, CON_EPS REL B (4509 £ AX 2 % .

B #%35: —HKWHEPSHABFASHKELAD ., IC EFMLERICE Ik, T4, EPS )

EARRT [t354E [t]>2 &bt 3448 B-Filk s F 344 RankIC 3445 RankIC ##£& % IC_IRIC>0 &b
PR 300 RAAER

CON_EPS 1.84 36.75% 0.57 0.21% 4.21% 16.63% 0.25 62.39%
CON_EPS_RANK 1.65 29.06% 0.53 0.19% 3.55% 12.33% 0.29 59.83%
CON_EPS_REL 1.20 17.09% 0.41 0.20% 3.20% 9.42% 0.34 66.67%
#9E 500 AR A

CON_EPS 1.92 37.61% 0.72 0.28% 2.01% 13.25% 0.15 52.99%
CON_EPS_RANK 1.66 32.48% 0.60 0.24% 1.81% 10.40% 0.17 54.70%
CON_EPS_REL 1.09 15.38% 0.42 0.19% 1.72% 6.48% 0.27 62.39%
A AK

CON_EPS 3.99 70.09% 1.56 0.29% 1.62% 12.13% 0.13 52.99%
CON_EPS_RANK 3.57 64.10% 1.56 0.32% 1.64% 9.44% 017 52.99%
CON_EPS_REL 1.83 40.17% 1.04 0.22% 1.74% 4.62% 0.38 65.81%
TR BPKYE, Wind, &L 7i

B%36: —RMHEPS MABRFAEMHREZLNS)EMRNELERILE (DEE)
$3REAF S FMEEL SR UARK 3744 TOPASAH

£4RET EMEA 1~5 (KREE ) Fllksx A& % 2% 3 G9H AER RAH#FE
P F 300 RA R

CON_EPS 11.44% 3.97% 2.93% 3.44%  2.61% 7.21% 0.59 45.16% 54.70% 25.86%
CON_EPS_RANK 7.89% 6.90% 4.01% 3.32%  1.31% 6.05% 0.70 30.48% 57.26% 40.14%
CON_EPS_REL 7.92% 5.75% 2.32% 1.89%  -0.68% 8.23% 0.99 15.67% 68.38% 89.47%
% iE 500 ARAAE R

CON_EPS 12.44% 8.36% 7.35% 7.65%  5.28% 6.04% 0.64 25.86% 53.85% 33.85%
CON_EPS_RANK 10.79% 9.05% 7.67% 7.16%  5.30% 4.54% 0.62 22.93% 52.14% 42.63%
CON_EPS_REL 9.66% 9.91% 6.20% 489%  3.36% 5.82% 0.92 8.24% 59.83% 86.80%
£ AR

CON_EPS 13.56% 13.02% 10.43% 10.77%  9.01% 3.75% 0.45 26.18% 55.56% 32.38%
CON_EPS_RANK 14.22% 10.82% 10.92% 10.04%  9.88% 3.77% 0.60 19.15% 58.97% 40.30%

CON_EPS_REL 14.16% 9.60% 10.30% 7.29% 8.19% 5.40% 1.22 8.75% 67.52% 83.13%

FARR: HAMEKEE, Wind, #RIERITIAT

HiES RN E R 5 PR AR R FAAT L3 SRR
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PR 300 B R ZILBIFH) — KA EPS MR B -FH¥#mEkT

B#%37: CON_EPS 2 B4 1~5 #4am A AR H{E(F K 300) B438: CON_EPS 4% RankIC #= & 4= B T 3 % (37 % 300)
27 R AARankIC ZARE TSR
. 6 —— % 42RankIC - 0.3
— %1k %25 %34 &
— H%4E  —— $5E 5 RARE s % PAINF
4 L 0.2
3 ,// L 0.15
2 / - 0.1
1 v - 0.05
0.5 0 a4 . . . . . 40
o © =] ag} =~ N X (< © o (a2} ~ [N = o)
g 2 3 2 ¥ § § 3 . s 885 5 % %4 0.08
& & & & & 8 & W S /& g & & 3 & &7
N N
s A RR: MMKE, Wind, £ RiERF AT FH R : $AMKES:, Wind, & &R 5T

& ARARAY—ZAA EPS B X B FiEmE R

B#%39: CON_EPS_REL #&%4 1-5 #MALR#HE(S A) M#440: CON_EPS_REL B4R RankiC &R RETHKAE(L A)
2§%RMHC —— R #=RankiC %ﬁﬂ%ﬁéf

2> RREFKEE - 0.25

- 0.2

1o L 0.15

-
1 N/”A” L 0.1

0.5 L 0.05
-0
0

T
4 T T T T T T T
o © o %) ~ N < o H © o ™ ~ ~ < of -0.05
o <o Q = I oy iy © ® ~ = o)
> S d %) < g ~ @ &P S d 1) < ha ~ |
=4 = =} = = 0 b= = <o) 1 = o n fre) - -
IS Q = =] =] = o o 05 & o o o o — o o- -0.1
I3 I3 o I3 « o « Y « I3 o Y « o « «
~l ~l ~ ~
s AR R: #mAkL, Wind, % &IEKF LA FH KR #MAKE, Wind, £ 5IEHKF AT

— ¥ ## ROE

AT, EMNHAMREE 4L F 3NA—HFAH ROE MERF. A4, HMNoHEEL 41
P E T4 ROE B -FZ &g Xk, Bk 42 Fiw, —8 4 ROE B-FAEFTAR T
5 ROE ATz A& A — =248 %M, B &AM LMK 2347 ROE BT+ #.

H&4l: —HFH ROEAMXRAT

EHAEF B ¥Rk 2009 FAKFHELEE (£ AK)
CON_ROE — & M ROE 90.69%
CON_ROE_RANK —H A ROE R 47 iz (P75 — 4847 1k) 90.69%
CON_ROE_REL — % M ROE % & 31t 87.43%

FA KR ARAKEE, R RIER AT

EEA RN E & P YR RIEFRIRE A AT I BAT R
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B %42: —ZH# ROE B-F# ROE B-FA£& & L& Spearman #48% & $3446(2009 4 £ 2018 4 10 A )
BF 44 ROE CON_ROE CON_ROE_RANK CON_ROE_REL
ROE 52.66% 47.70%

CON_ROE 52.66% 21.04%
CON_ROE_RANK 47.70% 20.10%

CON_ROE_REL 21.04% 20.10%

FHRR: $AMRKEE, £ RIEFEFTHT

& 43~ 44 BT T —H MM ROE 48 X B T & &R Fi =3k, RankIC {4, 2 &
MIXFATLERICE . TAFSH, 2 AKRA, CON_ROE_REL A4 &4FayiL s k.

B#%43: —HHAH ROEMLRAFALHBRELAR 2L, IC EQWLERICE (47, T4, ROE i)
ERRT [t1394E[t>2 &b t344E B FAHEF3H44E RankIC {4 RankIC #=&ZIC_IR I1C>0 &b
P 300 RA AR

CON_ROE 1.93 40.17% 0.19 0.03% 1.33% 17.35% 0.08  53.85%
CON_ROE_RANK 1.60 33.33% 0.39 0.13% 1.67% 11.61% 0.14  58.12%
CON_ROE_REL  1.18 13.68% 0.38 0.19% 2.72% 9.71% 0.28  64.96%
#iE 500 RATRE A

CON_ROE 1.66 37.61% 0.60 0.26% 0.39% 10.85% 0.04  47.86%
CON_ROE_RANK 1.36 22.22% 0.54 0.24% 0.30% 8.49% 0.04 51.28%
CON_ROE_REL 095 11.11% 0.44 0.21% 1.60% 576% 0.28  58.12%
£ AR

CON_ROE 350 65.81% 1.08 0.21% 0.76% 9.16% 0.08 52.14%
CON_ROE_RANK 3.07 61.54% 0.98 0.17% 0.72% 6.85% 0.10 54.70%
CON_ROE REL 155 29.06% 0.94 0.20% 1.74% 4.43% 0.39  65.81%

TR kR MK, Wind, £ 5&ERFTHT

B&44: —HRAH ROEBXEFAZMRFLNSENXELERILE (0EE)

FHAF STUELEL STHERK $E84 TOPALAH
£4RET PEEA 1~5 (REEE) FRIESEE ik 38 & g SH AR Wil #eF £
FF 300 RA R
CON_ROE 8.52% 3.42% 4.32% 357%  3.97% 3.22% 0.25 47.15% 54.70% 28.90%
CON_ROE_RANK 7.35% 4.72% 3.71% 4.48%  2.42% 4.46% 0.55 23.19% 52.99% 41.92%
CON_ROE_REL 6.12% 5.47% 4.02% 3.45% -2.21% 8.00% 1.00 13.02% 61.54% 88.92%
3E 500 AR A
CON_ROE 9.56% 9.22% 7.13% 7.34%  7.31% 1.61% 0.20 28.16% 49.57% 36.76%
CON_ROE_RANK 7.95% 9.20% 9.19% 6.57%  6.56% 0.83% 0.12 17.26% 52.14% 43.91%
CON_ROE_REL 9.13% 8.80% 8.42% 478%  2.94% 5.89% 1.00 6.48% 62.39% 85.04%
2 AR
CON_ROE 12.97% 11.85%  10.70% 9.62% 11.05% 1.64% 0.24 25.93% 52.99% 31.51%
CON_ROE_RANK 12.53% 10.94%  10.66% 9.81% 11.16% 1.07% 0.22 17.91% 52.14% 38.74%
CON_ROE_REL 13.70%  10.32%  10.23% 7.73%  7.13% 6.19% 1.47 7.59% 69.23% 82.30%

FoRRR: $AMAKS, Wind, £ &IERF AT

HiES RN E R 5 PR AR R FAAT L3 SRR
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2 ABRRAEABTFEFH—EHH ROE X B-F#mET

B#%45: CON_ROE_REL % B4 1-5 #{Ek AL A 4E (A A) B#446: CON_ROE_REL E#t RankIC A= B R E Tl $ % (4 A)
1.4 - N - § ¥ #=RankIC RARE Tz
F1E w2 #35 2.5 ; —— Z/=RankIC - 0.25
— %42 —— %52
1.2 - 5 | %ﬁz%qiﬁsﬁf_ 0.2
1 4 1.5 A F 0.15
1 - F 0.1
0.8 1
0.5 J - 0.05
0.6 . . . N\/flﬁ
o © o () ~ N < o 0 7 ¥— T T T T T T 0
g g § & I § 5§ 3§ f £ 2 ¢ 5 8 % ¢
o o — o o — o o D o -~ ™ < ~ N~ ool
N N o N N o ~ N D — — — — n — -]
“' N 05 & 8 & & &8 & &0
N N
S KRR MK, Wind, 1 &ERHT A TR RR: MK, Wind, %% IE A5
— B A )2 B4 AE

AT, EMNHANRE L 47 F 3A—BEFEEFEAEBERDT. G4, BNOTE X
47 F &R F A4 AVE B F(NP B F)Z Bl ag4n %, 4o B & 48 Pr, —& A2 E44)0H
B-FAEFTARFH5EAEETFZIEA — A8 X P, B &A1 2N RIS 837440 B
F o,

BRA7: —BRFAHEESAEAXET

LAET BT #iE 2009 FAKFHEFER (£ AR
CON_NP — BRI )3 E A A 90.69%
CON_NP_RANK — BRI )3 B A ALE R AT Az F (%77 4R 4T k) 90.69%
CON_NP_REL — RV H 4 A E F IR 87.43%

TR MK, R RT LA

Bl %48: —HHMEE4SAEEFF4H)H £ 4T L& Spearman #48 % & #3945 (2009 4 £ 2018 10 A)
BT 44k NP CON_NP CON_NP_RANK CON_NP_REL

NP 67.24%
CON_NP 14.91%
CON_NP_RANK 67.24% 15.33%

14.91% 15.33%

CON_NP_REL

WARIR: AL, S RIER AT

B & 49~K & 50 B T — &M E&4AE4 X BT E£EMHLZ A 2% RankIC 1A,
D EMESATLERICE ., TULAEH, 2 AMKRA, CON_ROE_REL A A £4F 6 ITk B .

HiF S H RN E & F AR RIEF I FAAT LI AT R
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B %&49: —EMABEEAAHBEDFEZMRELREEE, IC EPTERICE (4T, F{4, ROE P H#)

E4RRTF [t]394E[t>2 &b t344E B FAHEF3H44E RankIC {4 RankIC #=&ZIC_IR I1C>0 &b
7% 300 RAAEA

CON_NP 1.80 38.46% 0.77 0.69% 3.69% 21.62% 0.17 57.26%
CON_NP_RANK 129 2051% 0.27 0.12% 1.89% 13.60% 0.14  56.41%
CON_NP_REL 1.29 18.80% 0.45 0.21% 3.15% 10.40% 0.30  66.67%
% 3E 500 AR A

CON_NP 1.90 37.61% 0.98 0.53% 1.13% 11.44% 0.10  52.99%
CON_NP_RANK  1.34 26.50% 0.77 0.42% 1.61% 10.79% 0.15  59.83%
CON_NP_REL 1.09 17.95% 0.64 0.29% 2.00% 6.47% 0.31 57.26%
A2 AR

CON_NP 2.86 52.14% 1.70 0.59% -0.92% 15.30% -0.06  49.57%
CON_NP_RANK  2.86 52.99% 2.11 0.67% 0.00% 9.99% 0.00 50.43%
CON_NP_REL 2.02 47.86% 1.23 0.26% 2.22% 5.15% 0.43  68.38%
T RR: #AMEKS:, Wind, £ HIERHF A

B%50: —HFAMEFFSAARLARTAESHREZLRSENRELERLE (S1E)
PRELFN FRELE FRMARK S R0L TOPALAH

A4 ET DEEA 1~5 (REEE) FRIESEF hE R b & HH AKER RY#FE
P F 300 RAHER

CON_NP 10.88% 4.36% 3.68% 3.33%  2.55% 4.87% 0.26 40.75% 53.85% 15.62%
CON_NP_RANK 7.47% 5.26% 5.00% 3.48%  2.83% 3.44% 0.32 24.75% 53.85% 34.82%
CON_NP_REL 7.30% 6.06% 3.49% 1.70%  -1.43% 8.33% 0.94 12.71% 65.81% 87.41%
% iE 500 ARAHE A

CON_NP 9.59% 9.16% 7.74% 8.96%  5.23% 3.45% 0.40 15.89% 52.14% 35.64%
CON_NP_RANK 11.05% 7.18% 9.37% 8.02%  4.87% 5.34% 0.70 14.16% 52.14% 38.00%
CON_NP_REL 10.77% 9.70% 7.17% 4.43%  2.04% 8.25% 1.31 8.25% 64.10% 85.38%
2 AR

CON_NP 8.16% 8.94% 12.41% 14.47%  12.29% -5.17% -0.45 64.86% 42.74% 21.70%
CON_NP_RANK 10.19% 10.09% 11.42% 12.13%  12.84% -2.84% -0.46 47.95% 43.59% 32.50%
CON_NP_REL 14.92% 11.07% 10.40% 6.94%  6.45% 7.95% 1.72 8.82% 75.21% 81.68%

FR R SRS, Wind, £ &IER AT

£ ARARALBRIFE TR EEF 4840 XE T H#mEF

B%51: CON_NP_REL B4 1~5 SR AL R4 (2 A) B#£52: CON_NP_REL R#% RankIC f= ERE Tk % £(£ A)
— #1E # 2% #3% % #RRankIC ZARE M EF
121 —— H4E —— %52 3 1 —— Z#RankIC - 0.35
25 - RARE T /\/r 03
" 5 - 0.25
- 0.2
1.5 A
- 0.15
1 4
- 0.1
0.5 J L 0.05
0.6 T T T T T T ¥ 0 - . r r r . . = 0o
g £ g2 2 5 g T 2 3 & 2 3 5§ ¢ & 8
[«2] o Py [32] < ~ [« o -~ ™ < ~ N~ o]l
S =1 ] o H re] I I=} -0.5 =1 i b o Ire) — <~ -0.05
Q & Sy Q & S & & Q Q S Q & S & &
N N N N
s FA KRR $AMKEE, Wind, & &IE R LA KA RB: #ArakaE, Wind, % %&iEHGF %A

HiES RN E R 5 PR AR R FAAT L3 SRR
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MR X R BT
AT, &AHNAE A 53 P —HAMAMRREEZER T TRAdH, —HAA/AML
FEERFALARGTEHELZAEBIK, EAKAE2018F 10 A, BEL2AECHEE T 50%4E
&, KRB AKAE, B &AM RN KZ R B F AP K 300 f= P 4E 500 A 9L IE & Ao

B£&53: —HHHMMEXERET

2009 S AR -F34 & %2000 A R-F3 K £ K 2009 FXR-FHRE

EHEF BFH#iE & (P 300) (¥4 500) E (£ A

REPORT_NUMBER /% 3 B % 4t 92.88% 76.18% 65.26%

AUTHOR NUMBERN&? RIE AT 97.36% 85.28% 73.58%
I

ORGAN_NUMBER /\ﬂxi EE YA — 97.56% 86.21% 74.75%
REIT R AL E

BUY_NUMBER AL Z B SR N AR 84.14% 61.68% 49.33%
+#

TH KRR $AMRKEE, Wind, fE AR TR

B% 54~B4& 55 BT —EFAPAME XL R T EEMILERAF)ZE, RankIC 14,
B MEERILE, TLAEE, 2% 300 B, BUY_NUMBER £ 74 4749t Hx»’(}i‘z\

BR54: —HFAMAMRXERMXEFAEZSMHRFRLAD L, IC ESHERITE Tk, FTHEFH)

BARET [t]394E|t]>2 &rb t 34 B-Flks 394 RankIC34{ERankIC# &£ IC IR IC>0 &b
3 300 BB A

REPORT _NUMBER 1.55 27.35% 0.58 0.26% 3.69% 16.31% 0.23  54.70%
AUTHOR_NUMBER 1.63 29.91% 0.65 0.35% 3.86% 16.69% 0.23  58.12%
ORGAN_NUMBER 1.65 30.77% 0.64 0.35% 3.87% 16.82% 0.23  57.26%
BUY_NUMBER 1.83 34.19% 0.72 0.28% 4.33% 16.69% 0.26  57.26%
¥ 9E 500 AR A

REPORT_NUMBER 1.94 42.74% 0.79 0.33% 2.45% 13.32% 0.18  56.41%
AUTHOR_NUMBER 1.90 39.32% 0.71 0.29% 1.67% 13.97% 0.12  52.99%
ORGAN_NUMBER  1.98 41.03% 0.77 0.31% 1.78% 14.05% 0.13  52.99%
BUY_NUMBER 1.95 4359% 0.81 0.34% 3.08% 12.70% 0.24  58.12%

TR R R: $AMEIKEE, Wind, fE &R RPT

B&55: —HRABAIABRRXEEAAXBFEASARELASEMNRNELERILE (92E)
32mSEN SFELE SFMLR BEES TOPESAY

£HRET SEEE 1~5 (KAL) FHRKBEE L&D S e X@# ABRER  wLBRFR
# R 300 BRA TR

REPORT_NUMBER 9.13% 5.68% 5.25% 2.52%  -1.75% 9.40% 0.79 33.22% 50.43% 49.82%
AUTHOR_NUMBER 8.30% 6.50% 5.07% 454% -2.13% 8.86% 0.70 29.24% 52.99% 44.33%
ORGAN_NUMBER 8.93% 7.08% 4.26% 2.61%  -0.40% 7.52% 0.56 33.88% 51.28% 42.49%
BUY_NUMBER 9.67% 7.96% 3.83% 2.72%  -1.47% 9.76% 0.81 33.46% 56.41% 37.96%
%3 500 MRATRE A

REPORT_NUMBER 12.67% 7.99% 6.28% 6.78%  4.80% 6.57% 0.69 25.50% 56.41% 46.79%
AUTHOR_NUMBER 11.04% 8.17% 6.31% 8.45% 5.68% 4.21% 0.44 32.11% 53.85% 38.30%
ORGAN_NUMBER 11.22% 8.23% 7.72% 6.65% 6.02% 4.15% 0.43 31.09% 55.56% 37.77%
BUY_NUMBER 11.17% 9.23% 7.83% 8.75% 2.81% 7.25% 0.80 24.16% 55.56% 45.53%

TR IR #MAKEE, Wind, #RIERST AT

HiES RN E R 5 PR AR R FAAT L3 SRR
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PR 300 R AR AESFO—BEAMNEXEEE T HmET

i

e IR 55

HUATAI SECURITIES

B#£56: BUY_NUMBER % E#44 1~5 #{ik X &A% 47 & 300) B457: BUY_NUMBER % #% RankIC #= & 4% B F 3 % (37 %X 300)
1.6 1 - x .
— Hlk 2% 35 2 #%RankIC RRE Tl EE
141 — %42 —— %52 6 —— Z #RankIC - 0.45
19 5 FARE Tl A F 0.35
1 5 ] /
- £ 4
s 3 / 0.25
2 V4 0.15
0.6 - 1 N//
0.05
0.4 T T T T T T T 0
= © o (a2} ~ N < o N ! N ! ! ! !
Py = < ~ - = ) ({e] o (92 ~ N < (2]
g g § g8 ¥ § &5 g LBV g8 %2 05 8 % goos
o o I o o — o o D — — I — [Te) I —
R N I N N I N N & & bt Q Q b= & I
2 N N -0.15
s A RR: MMKE, Wind, £ RiERF AT FTHRR: HMAKS, Wind, £ 5IEKF LA
ERELARLBIFH—ZAETELE
AP ARME LT K 300, FHE 500 AR A A REABIFHEF, £B% 58~K % 63
NET. BHRERE, ZAREFEN—BAIE TR RHERF A 7K 300>4 A>FiE 500,
B £58: ¥ 300 AR MBI —RAHE T
BFksE SEELF SREALLETOP ALY TOPHBAAH
£ARET BT #iE 4L  RankIC 3#a IC_IR foilks® b flkEE wkFR
CON_EP — B EP 0.78% 6.32% 0.33  12.87% 0.79  14.60% 32.49%
CON_EP_RANK — & EP RlAT 4z 0.42% 5.27% 054  10.23% 1.31  10.02% 47.76%
CON_BP — & BP 0.66% 5.54% 0.24 9.22% 052  11.65% 25.43%
CON_BP_RANK —H A BP R 474z 0.37% 4.07% 0.39 8.92% 1.06 9.63% 40.96%
CON_EPS — & EPS 0.21% 4.21% 0.25 7.21% 059  11.44% 25.86%
BUY_NUMBER AL E BE N RAREH 0.28% 4.33% 0.26 9.76% 0.81 9.67% 37.96%
TR RR: AMAKL, Wind, £ 5&IERF AT
B£59: #iF 300 REABRIFH—RAMBAF S 20444
4.3 4
——CON_EP CON_EP_RANK CON_BP
381 _—_CON_BP RANK ——CON_EPS BUY_NUMBER
3.3 -
2.8 -
2.3 -
1.8
1.3 N A
M
0.8 T T T T T T T
— © o o™ ~ N < (=2
> =) o %) 3 el = o)
o — — — - n - —
o o — o o — o o
N N o N N o N N
N N
FH R R BMEKYE, Wind, &RIEFRTTRAT

HiES RN E R 5 PR AR R FAAT L3 SRR
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B%60: WiE 500 A& BIFH—RHMHETF

BFiksE SRMAFN FREAHETOPEASF TOPAAAH
£4hET BT #it ¥#{E  RankIC ¥#id IC_IR &S bR EER RPBFER
CON_EP_RANK — A EP B4T Lk fz 0.34% 3.66% 0.51 9.70% 152  12.09% 52.52%
CON_BP —E i BP 0.30% 4.60% 0.26 11.62% 0.93  14.54% 31.52%
CON_BP_RANK — B A BP AT Az 0.18% 3.85% 0.49 9.56% 1.34  10.66% 41.08%

THRR: AMAKL, Wind, £ 5HiERF AT

B461: FiE500 ARABTH—RAMNETF S 204 MA

3.3 - ——CON_EP_RANK CON_BP CON_BP_RANK
2.8 1
ﬂ-fw-"
23 | "v//’ N
VP
e m“‘,’\/
o /V‘
13 b ’ _Jv
0.8 T T T T T T T
— [{e] o ™ ~ N < (2]
S =) o I52] I o = Ise)
o — — — — Lo — —
o o — o o — o o
N N o N N o N N
N N
AR R SAMEKEE, Wind, £ 45ERH
B%62: £ ARARABFH—EAYPET
B g 2EEAFN S EMALETOPALS TOPAALAY
£E4hET BT ik #{E RankIC ¥4 IC_IR LE-E S $rhE ks R  wAKRFE
CON_EP_RANK — A EP Bl AT LAz 5 0.45% 4.03% 0.59 9.34% 1.95 15.79% 48.78%
CON_BP_RANK — A BP Bl AT iz 54 0.40% 4.78% 0.67 11.54% 1.94 16.14% 37.54%
CON_EPS_REL — XA EPS £ A b 0.22% 1.74% 0.38 5.40% 1.22 14.16% 83.13%
CON_ROE_REL — A ROE £ E 311k 0.20% 1.74% 0.39 6.19% 1.47 13.70% 82.30%
CON_NP_REL — BT )= B 4 A B R b 0.26% 2.22% 0.43 7.95% 1.72 14.92% 81.68%

T RR: MRS, Wind, £ &IERTFITHT

B%63: 2 AREXABRTFH—BEHAHBTEEaE41E

3.3 -
—— CON_EP_RANK CON_BP_RANK CON_EPS_REL

281 ——CON_ROE_ REL ——CON_NP_REL

2.3 -

1.8 1

1.3 4 ‘

0.8 4 r r r r . . .
— [{e) o m N~ N < o
> S = & = < = @
o — — — — mn — -
o o — o o — o o

TR KR MAKL, Wind, £ 5ERTF AT

HiES RN E R 5 PR AR R FAAT L3 SRR
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73k g3 B TR 2 BT

AEd, AMEZNKEEL 64 76 16 MR-FAFTLANERGEN, LEFHT 464 &
MR 2E R o RAVRIEN K49 RankIC #{iife % =M A B E R 1T 544, BHEL AT 50
BT, R R eiTLE £ FE R AL 65 LR, LHANE L 65 ETT EMT AL

MESF O — B E T o

B &64: HATHLABBRXG—BHHET

E4BF B¥#iE

CON_EP —E A EP

CON_EP_RANK —H A EP Rl4T Az f (P77 =4 47k)
CON_EP_REL —E A EP Rk

CON_BP —E 4 BP

CON_BP_RANK —H A BP Rl4T Az (P B ATk)
CON_BP_REL —H N BP 3k

CON_EPS —H A EPS

CON_EPS_RANK
CON_EPS_REL
CON_ROE
CON_ROE_RANK
CON_ROE_REL
CON_NP
CON_NP_RANK
CON_NP_REL
BUY_NUMBER

— A EPS BTz (P % 47dk)

—H A EPS £ ARt

—E ## ROE

— M ROE RlAT %Az F (#75 —HATLk)

—H ## ROE £ & 3k

— AR 2 A

— R FAFFEAR AT AL F (P ZRAT )
— R MBS A) A E E R

N IEFC PN T

TR R BAMAREE, S RAEFAT AT

HiES RN E R 5 PR AR R FAAT L3 SRR
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B&65: —HAMEFATLARKAEIL BRI KA RankIC ¥fife % =04 L # LR RHE LT 50 9 HF)

RankIC $EeE $EML $FuEs ATA
A7k £HRET Hh IC_IR SEHEA 1~5 (RESE) SRS F RAE R FBE RAEHR 2A
BRAT CON_EP 17.20% 0.52 19.85% 11.37% 11.36% 3.08% -8.64% 28.41% 1.56 25.47% 99.84%
BRAT CON_EP_RANK 15.36% 0.44 18.73% 12.72% 8.06% 7.76% -9.31% 27.31% 1.52 24.80% 99.84%
BRAT CON_BP 12.78% 0.40 18.62% 11.51% 8.03% 1.85% -2.80% 20.27% 1.28 28.42% 99.84%
BRAT CON_BP_RANK 12.16% 0.37 17.55% 13.92% 6.79% 3.38% -3.70% 19.15% 1.17 25.30% 99.84%
BRAT CON_ROE 7.07% 0.24 14.80% 8.46% 2.96% 9.05% 2.48% 11.66% 0.70 28.83% 99.84%
BRAT CON_ROE_RANK 7.58% 0.25 14.41% 7.57% 10.23% 4.47% 2.33% 10.02% 0.60 37.75% 99.84%
wFLEM CON_BP 6.50% 0.43 21.07% 20.97% 14.26% 13.17% 5.23% 14.18% 0.98 22.96% 92.42%
wFLEM CON_EP 5.97% 0.34 22.87% 19.84% 11.14% 11.50% 8.83% 12.30% 0.89 31.78% 92.42%
wFLEM BUY_NUMBER 5.28% 0.31 19.56% 18.30% 24.26% 14.94% 1.84% 17.28% 1.15 21.95% 47.76%
wFLEM CON_BP_RANK 5.15% 0.38 21.62% 17.31% 16.15% 13.74% 5.72% 14.77% 1.07 17.05% 92.42%
R CON_BP 8.05% 0.62 21.74% 11.86%  5.04% 2.99% -0.24% 20.97% 1.27 23.87% 89.34%
R CON_BP_RANK 6.51% 056 17.74% 13.36%  2.25% 3.52% 1.82% 14.45% 0.92 24.59% 89.34%
KAk & CON_BP_REL 6.96% 0.41 18.09% 4.14% 3.53% 1.68% 2.94% 13.87% 0.79 21.58% 86.68%
KAk & CON_EP 5.33% 0.29 18.20% 11.44% 7.00% 2.64% 0.93% 15.45% 0.90 28.92% 89.34%
BARARGE CON_BP 7.23% 0.34 23.00% 11.15% 10.05% 5.83% 3.96% 16.16% 0.78 32.09% 96.50%
Bk CON_EP_REL 7.53% 0.38 15.25% 19.08% 7.68% 5.06% -1.14% 14.16% 0.69 37.95% 94.72%
Bk CON_BP_REL 8.68% 0.40 20.96% 15.96% 5.44% 3.10% 3.12% 13.66% 0.60 46.82% 94.75%
Bk CON_BP_RANK 6.84% 0.30 20.40% 13.47% 10.61% 4.82% 4.87% 12.84% 0.64 40.11% 96.50%
E CON_BP_REL 5.98% 0.35 16.03% 14.41% 16.18% 9.59% -3.78% 18.96% 1.18 23.80% 85.62%
E CON_EP_REL 5.77% 0.39 20.79% 15.04% 14.62% 4.91% -1.63% 21.49% 151 16.38% 85.81%
E CON_BP 6.59% 0.35 18.98% 14.93% 10.25% 13.72% 4.30% 12.16% 0.72  32.94% 89.40%
E CON_BP_RANK 5.92% 0.37 17.28% 12.80% 12.96% 14.42% 4.18% 11.19% 0.76  28.30% 89.40%
5 URE CON_BP 6.73% 0.38 19.03% 13.76% 13.11% 8.84% 0.30% 18.06% 1.10 16.63% 88.38%
5 SURE CON_EP_REL 5.24% 0.33 19.30% 14.75% 10.47% 6.41% -3.25% 22.31% 1.39 20.10% 84.45%
o PR CON_BP_REL 5.44% 0.26 20.67% 8.76% 10.25% 8.03% -1.11% 19.63% 1.08 17.59% 84.49%
% BIRFE CON_BP_RANK 5.71% 0.35 17.49% 14.49% 17.17% 3.46% 2.47% 14.11% 0.87 19.18% 88.38%
AL CON_BP_RANK 6.89% 0.39 25.44% 21.89% 17.99% 10.99% 4.89% 17.59% 1.04 31.99% 96.58%
AL CON_BP 6.34% 0.34 23.27% 27.28% 16.42% 11.68% 3.90% 16.06% 0.91 45.84% 96.58%
AL CON_EP_RANK 6.53% 0.38 20.08% 19.83%  9.53% 24.12% 6.45% 10.33% 0.65 38.20% 96.58%
F 3 CON_BP_RANK 6.04% 0.32 20.21% 9.15% 4.94% 10.47% 4.27% 14.41% 0.89 28.98% 82.74%
B Ho CON_BP 6.28% 0.30 18.24% 11.92% 4.47% 10.78% 3.38% 13.45% 0.74 32.08% 82.74%
B Ho CON_BP_REL 5.22% 0.33 11.51% 13.94% 8.35% 8.71% -2.71% 13.88% 0.94 28.15% 80.02%
B Sm ik oA CON_BP_RANK 6.51% 0.37 13.63% 19.99% 16.52% 12.86% -1.96% 14.76% 0.92 22.44% 94.02%
B Sm koA BUY_NUMBER 6.05% 0.26 18.46% 17.71% 10.43% 17.48% -1.50% 18.14% 0.99 26.57% 55.88%
AT R CON_BP_RANK 10.16% 049 1156% 243%  2.33% -0.82% -3.87% 12.76% 0.69 30.69% 98.19%
AF4RAT 2R CON_BP 10.70% 0.44 11.23% 7.13%  0.40% -2.09% -4.60% 12.87% 0.63 32.87% 98.19%
ekt T CON_EP_REL 5.25% 0.49 17.28% 12.44% 8.71% 3.52% -0.90% 17.81% 1.66 13.93% 83.89%
A aife T CON_BP_REL 4.91% 0.34 14.32% 13.02%  7.04% 10.25% -3.00% 16.99% 1.28 19.72% 83.89%
ES CON_EP 6.13% 0.25 27.01% 11.48% 17.97% 7.18% 3.82% 18.70% 0.85 51.70% 93.72%
ES CON_EP_REL 6.24% 0.37 18.63% 13.50% 13.40% 14.65% 2.51% 14.04% 0.73  25.48% 90.19%
HREE CON_BP 6.90% 0.38 16.82% 5.19%  8.02% 5.92% 0.48% 15.32% 1.06 17.59% 88.44%
HREE CON_BP_REL 5.27% 0.35 13.39% 8.05% 4.71% 3.66% -2.08% 14.72% 0.97 26.03% 85.99%
LA CON_BP 6.37% 0.40 15.40% 8.89% 13.87% 7.29% 1.05% 12.95% 0.93 21.69% 91.54%
LA CON_BP_RANK 5.92% 041 16.02% 9.52%  9.86% 9.41% 1.50% 13.38% 1.03  19.82% 91.54%
W 7R CON_BP 5.69% 0.38 16.51% 9.66% 5.80% 7.61% 0.25% 14.83% 0.95 30.49% 92.59%
w7 BB F L CON_EP_REL 5.69% 0.37 1451% 5.03% 6.42% 0.18% -3.62% 17.95% 1.30 13.84% 87.05%
il iE CON_EP 7.50% 0.35 13.21% 9.42%  2.64% 8.63% -1.69% 12.25% 0.71 22.49% 96.28%
EM CON_EP_REL 7.86% 054 18.29% 14.89%  8.64% 6.61% -2.44% 19.49% 1.16 23.34% 86.30%
MK CON_BP_REL 7.18% 0.32 16.96% 3.79% 5.99% 2.28% -1.67% 17.26% 0.82 45.53% 92.26%
WARIR: $AMAKEE, Wind, £ 5&IERF AT

EiE S RN E&F PRI R F AT LI BAT R
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HUATAI SECURITIES

ME & 65 F I U H AT &%

1. %7 BUY_NUMBER (Mt ZEEENFRMEHK) BT, HORFESTLAAA K
BBEE.

2. —BIMMBETAERITTLALARS, A 6 NEATHELHEAN 50, L+ 4 NETH
RanklC & 10% A £, 3= A B EbEAE 1 AL, FIMA 18 MNMT ey AR FORALBEN
TAT50 &, ©FLEM. RHAE., ByYakF. AE. H5EIRERNEIT,

3. —H I EP Ao —E M BP 8948 K B F AAT R MK IEAF, £ ST LRHAHAN
#, —HMH ROE 4 X A F R ARATAT ke ML B HE & 3 AAT 50, —&K I EPS Ao — &
FRAR 2 A 4 A1 AR & BT O — AN HE S BENAT 50,

HiF S H RN E & F AR RIEF I FAAT LI AT R
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Y

oY o

i

1 AREFZZNKT AKE B E T M F AL —BRYE T A X2 R L — BT
BF, &% 19A4RETF, 23FEFAAMKLEREFRIVS WL, RFBAKLER, —&M
MBAFRAATAERTRARA LA BAEC LKA .

2. ST M HFHAREG—ZABPE T, KANAMET AANMTAERT: RAER T RIT LA
Fa R4 F O F IR, LK BT 2009 F AR E A KE 90%LE & . MR T 4%
MEEEZR: (1) RERTEART LR FAXRES, KZHFEALT, RITLRE
B BT 49 RankIC ¥#{aAatt R4s B F4A — &1k, 122 IC_IR & A & K#RFF, 49 & MK
ENF LR, (2) REBTFHEEEZFRLETFHEREIK, XZHHBEALT, FLFLE
FRURBRATALZSHWIC_ IRAZTHELGE EILE BRBFELELS, LETHELHY
RIFEASHEALTRATZ k.

3. M T M H AL —BEMAHME T, KMo AP K 300, ik 500, & A =R F kR
REFEN, FELEENMRNEZEARAEBSFOR T, EARERE, ZANAREEA—ZKAMH
BT RHE A A : PR 300>4 A>¥iE 500, H 7K 300 1 RankIC 348 & & 69 B -F 2
—#% ##1 EP, RankIC 3#{4% 6.32%, IC_IR % 0.33, $ =4 &R L wEH 0.79. Fir
500 A RankIC #{i#& & 49 B-F & — &4 BP, RankIC 3#{4% 4.60%, IC_IR # 0.26,
Zmb B EER 093, & AW RankiC ¥R S E -T2 —HMAM BP B iTkizf5,
RankIC 314 % 4.78%, IC_IR % 0.67, $ =42 EHEH 1.94,

4, T REERXN—HAMEF, FEINARIKGF ZFRH, KN KiZELRDF P
& 300 Ao P iE 500 AL A ALK R, MRAKAZEBDTFRAHRZIR, L PARE
B ENIERAREFE FA£ P R 300 A& IESF, RankIC #4484 4.33%, IC_IR # 0.26,
Mo R ELE N 081,

5. RAVMK T — M B F 47 L QLA 69 R I, AR4EN K 49 RankIC #H{iA 5 =M 452
E L R ATESH L . — AN B F ERATT LA R AR, A 6 ANE-THLBENF 50,
£ 4AANAETFH RankIC £ 10% A L, 55 MAF EhE k1AL, FI—RHAHRF A
B TR, RARAE . BHRHE. AR, HERET LM ERNLES . —KAH EP 4o
—H A BP 6948 K A F AT L AR A RS, —HKH ROE X B -F R AERTITL
M AT HE L HENAT 50, — &I EPS Ao —E A V2 B4 AlEAN X B TR —ANHEL BN
AT 50

R & 3T

PRFMRERRADL BB ELE, R THNERT, AERKN TR —HAHET
IR AT AR 5 AR AR S BT H K2, BIH B —EAHETFEARG RN,

HiES RN E R 5 PR AR R FAAT L3 SRR
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HUATAI SECURITIES

T 9

KEIARERALAE P,

AREETANSGRATE, CATFHELEGBE, AN ZFELGRALRT
PEAAEALTRIE, ARSI E L, IRERM ﬁ"]ﬁ/iﬂ%#ﬁﬁ’-ﬁjﬁ ERN SR LR zi

AR, Ans]TRA

A5 AREMBEL, &R A —BGFTLRE, B,

AR PTG 099 R RALTTARAY B9 AE . IME AL TN T R 2B o A0 8] RARIE AR

Frafz BRFERITRS

o AN )X AIREFTAAT & T AR A M 8 40 09 0T Ol A5 7

BRXHLLA ﬁa‘é-}i#aaé’a S R

AN KMEABZEN, NIE, BARETEGN G, ZibfoZ BUELSE, TH R

HIE AR A K 3 & e RAEH

o BHEME., BPGEAZ BN B R FGEARIZLT AW, T

PRI AB A= $ TEAEAT O AR 3 TN 3T B P AAART . BAERSA»EEA S

Hr R KA, ﬂ‘m%‘ﬁﬂﬁ%fﬁﬁ)ﬂi\?ﬁﬁ‘ﬁ]ﬁ, REAEBE A ME TR E—R &, &

R R AL RREPTE RO — B R, AN 8) BAFH ¥ RARARALAT SR At ARATH X
D FIEABRTKERFNIZIEABZTRERG P @R KREYH LK.

KNS A T A, 5 AR 4S8 IE K SRR R A R R Ok
FIE X Ao Gk THILT, S0 FAIH A RBAA T 2 A f P 5231802 2

PRt KAT 899 35 3k <P HF it

By, WTRAZRE RS F RGBT W FH M R4 2

RR S EAKIR Gro AN S B E IR, A FIRNTAR AL Ak 53017 5T Atk 2
d 5 AR E P 0B RN — B TR A

AR EMABA A KNS TH . KBRAIFH@FT, HETIMIAAATTEAE R, L4,
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