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ZRTESHRTE, & “Lid” RV HFLRIRTEM/RMYRT, A
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@ MMRT, ATAHARSAITEAAL FFibF it L AEE4it. B4
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JRZMAL 32 HIFpdE L. 486, STAST. EwRB1FRE,
=0 X 8. 201241 A 308 £2022412H31H.
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B 4 FTHRBERALBRERSBEN-ELEELET: 5: FTHRAELKRERSHEN-X L2 EHET:
7 ¥ —513 &1k i ¥ 1FWSHR 5 ] 3 A2 Bk 34 48 % A
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45 - Wind, J&iERE RS P £ 45 - Wind, JEAEFE R PO
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2. Zo R R/METHERIL-RAT LT T AL

FAT WAL P HALe) 222 B B T2 fl FORe 33 T RANK _1IC0.032,
RANK _IC# % 462.12%, B F4 M55 H 5L F A I T — ik it & K 45 B3,

B 8 EZHIRAXSKRIESHEIA-ZoEAERMLETRI

10 r
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E -

4 i M.-“—_

ot —

0
—r O r——— OO0 OO OO ——CO OO rrr— 00— 00O~ CO0—O
R R R A s e R R R R R R RN S R R R
— WO — WO — 0 — N — W0 — WO — WO — WO — WO — W) — WD) O
SO S 50500000800 85050000000005088005
O AN OO F<Fr<rDWNWO O O OMRMMRMMR OO0 OO0 ~—r—r— 00O
o I s O e N N s I e I e e e N e O e I e s e e Y s I s e I e e e N e e D e e e N Y o Y e e e e Y
(A VAl ot inatlialiatial ol IatlialatalialiyatialaliyalBatliyatiatlaliyatlBatliyatirel ol et BaliyatBrey Balia ey

3%

. Wind, J"ZERE AR T8

R 2. BHEAESRBMEAT-#AKLEH5FH RANK IC £

2012 0.032 0.070 0.148 -0.077 1.599 0.357 50.00%
2013 0.077 0.097 0.176 -0.137 2.749 0.922 75.00%
2014 0.063 0.085 0.198 -0.114 2.564 0.754 72.00%
2015 -0.031 0.079 0.080 -0.215 -1.373 -0.375 41.67%
2016 0.042 0.059 0.145 -0.038 2.468 0.506 66.67%
2017 0.073 0.093 0.215 -0.167 2.747 0.882 83.33%
2018 0.017 0.085 0.176 -0.162 0.690 0.203 50.00%
2019 0.020 0.062 0.148 -0.079 1.143 0.245 58.33%
2020 0.046 0.122 0.218 -0.135 1.313 0.553 58.33%
2021 -0.011 0.096 0.178 -0.163 -0.381 -0.127 50.00%
2022 0.025 0.054 0.112 -0.089 1.602 0.298 75.00%
ALL 0.032 0.090 0.218 -0.215 4.105 4.218 62.12%
i : Wind, J" SR 5 2R s

2022 454 E F 2022 12 A 31 B, e FTEHE AL, Eiidhk—5

RN, ZIE
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02 QO op oyl €& O ) € € €0 ©3 ) &l @ €7 O © 4 £ 07 € 03 £3 op & &f €0
— O —=<F O ANMRFAMNUOOOO— Or—<00MRMEL OO — W
i A L w T T b e A R i i i COl I T i S i T
OO TN OOMSMMRMRE OGO O~ —0 00
rrrrrrrrrrrrrrrrrrr — O O O O Od & O
e I e O e e T e e e R e I e T o e e e e [ e e e I e o e e [ e e e e i
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4 ¢ Wind, JAEEGFE R P

¢

A 3 3 EXNARBE S KAA% PR 300 BHRB-RAE 9 FEAA-A AL

2012 9.25% 9.25% 2.39% 1.72 1.91% 9.76% 9.76% 0.12 0.78 7.71%
2013 34.21% 34.21% 11.38% 3.01 4.72% 61.69% 61.69% 0.15 4.05 4.84%
2014 28.56% 28.56% 9.37% 3.05 3.65% 3.84% 3.84% 0.32 0.12 27.49%
2015 -10.67% -10.67% 8.99% -1.19  12.63% 66.24% 66.24% 0.20 3.24 4.04%
2016 8.49% 8.49% 4.44% 1.91 2.48% 6.64% 6.64% 0.14 0.48 8.92%
2017 22.19% 22.19% 6.70% 3.31 2.77% -14.87% -14.87% 0.08 -1.89 15.78%
2018 10.94% 10.94% 9.15% 1.20 4.40% -4.37% -4.37% 0.09 -0.50 10.86%
2019 6.20% 6.20% 6.80% 0.91 2.22% 2.38% 2.38% 0.10 0.23 6.09%
2020 20.83% 20.83% 12.62% 1.65 6.01% 17.09% 17.09% 0.15 1.12 11.84%
2021 1.79% 1.79% 13.70% 0.13 6.52% 35.34% 35.34% 0.19 1.90 7.15%
2022 4.60% 4.60% 5.95% 0.77 3.98% 15.31% 15.31% 0.20 0.76 9.57%
ALL 238.41% 11.72% 9.62% 1.22 12.88% 397.57% 15.70% 0.18 0.87 27.49%

A% : Wind, J"EAEREEARR P v

WRRIPARE, ZIHE
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1] - Wind, /5 GEHE BT P - Wind, J & iEE BT F o

A4 ZoRACRUET-SFERTE

2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
ALL

28.40%
28.56%
26.65%
34.67%
36.13%
28.51%
29.06%
33.25%
28.95%
32.97%
30.16%
30.68%

52.17%
60.17%
66.33%
70.14%
73.95%
63.86%
56.87%
66.08%
54.95%
64.58%
59.35%
73.95%

9.09%
4.20%
2.04%
10.85%
7.56%
5.26%
3.94%
6.57%
6.44%
12.08%
3.92%
2.04%

0.17
0.19
0.24
0.25
0.25
0.22
0.20
0.20
0.18
0.20
0.21
0.21

312.44%
342.77%
319.83%
416.10%
433.52%
342.12%
348.75%
399.01%
347.43%
395.58%
361.95%
4019.49%

A%

: Wind, JAGERERAE T8

RAIMEE, ZIE
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GF SECURITIES

e TiE | BURALTH

3. LA R/METHHRIL-AT L TP ML

Aok AR A 6 fr e e B B T4 A A3 T RANK_IC 9 0.025,
RANK _ICHE# 65.19%, BT 4 mb54%5 L FAT ML T —dL A F R 455 8 3,

12: EHRBELREAHHEEZRN-P AR T EZIA

Q1 Q2 Q3 Q4 Q5

AR . Wind, J"&JEHE BT PO

o = N W A O - 0

£ 5 AR AR T-EKE 25 E RANK_IC £

2012 0.022 0.031 0.079 -0.042 2.456 0.244 75.00%
2013 0.031 0.057 0.111 -0.055 1.886 0.372 66.67%
2014 0.048 0.061 0.181 -0.051 2.709 0.572 83.33%
2015 -0.014 0.059 0.074 -0.148 -0.806 -0.164 50.00%
2016 0.038 0.044 0.113 -0.027 2.989 0.452 75.00%
2017 0.057 0.069 0.167 -0.115 2.900 0.689 91.67%
2018 0.025 0.055 0.098 -0.076 1.575 0.301 58.33%
2019 0.019 0.052 0.109 -0.085 1.283 0.229 58.33%
2020 0.030 0.091 0.184 -0.111 1.138 0.357 98.33%
2021 0.001 0.066 0.147 -0.120 0.074 0.017 50.00%
2022 0.014 0.043 0.066 -0.053 1.117 0.166 58.33%
ALL 0.025 0.062 0.184 -0.148 4.573 3.235 65.91%

A5 . Wind, 7RG A BEATE s

RN, ZIE
14/ 30
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GF SECURITIES

SETI|BUBELE

A 13: ﬁ%‘{:ﬂ'ﬁ P o PEAY B '}‘-HAN K_IC{E;%.%‘

m BANK_IC

29.00%
20.00%
15.00%
10.00%
5.00%
0.00%
-5.00%
-10.00%
-15.00%
-20.00%

2012-01-31
2012-07-31
2013-01-31
2013-07-31
2014-01-30
2014-07-31
2015-01-30
2015-07-31
2016-01-29
2016-07-29
2017-01-26
2017-07-3
2018-01-3
2018-07-3
2019-01-3
2019-07-3
2020-01-23
2020-07-31
2021-01-29
2021-07-30
2022-01-28
2022-07-29

A& 0 Wind, JAGEFE SRR F 8

£ 6: PHABRTF S TRES S L4PIE 300 B RB-EARE H5-FEEN-AE A6

2012 4.03% 4.03% 3.32% 1.21 0.98% 5.39% 5.39% 0.11 0.49 7.52%
2013 9.06% 9.06% 7.74% 1.17 5.34% 48.68% 48.68% 0.14 3.55 4.67%
2014 22.73% 22.73% 6.39% 3.56 1.05% 1.38% 1.38% 0.31 0.04 27.98%
2015 -3.72% -3.72% 7.04% -0.53 4.80% 74.55% 74.55% 0.21 3.95 3.83%
2016 10.08% 10.08% 2.82% 3.57 0.89% 6.56% 6.56% 0.13 0.50 7.83%
2017 15.78% 15.78% 4.49% 3.51 1.64% -17.10% -17.10% 0.09 -1.99 17.45%
2018 13.05% 13.05% 5.63% 2.32 2.55% -2.15% -2.15% 0.12 -0.19 10.70%
2019 6.24% 6.24% 4.95% 1.26 2.30% 2.81% 2.81% 0.09 0.30 5.10%
2020 13.87% 13.87% 9.06% 1.53 3.52% 11.09% 11.09% 0.13 0.84 11.92%
2021 3.73% 3.73% 8.72% 0.43 3.26% 36.10% 36.10% 0.17 2.14 6.27%
2022 5.32% 5.32% 3.73% 1.43 1.78% 15.31% 15.31% 0.19 0.79 8.78%
ALL 155.28% 8.89% 6.42% 1.38 5.80% 329.62% 14.17% 0.18 0.80 27.98%
BAE 0 Wind, JRAEG SRR P8

RAIMEE, ZIE
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GF SECURITIES

e TiE | BURALTH

B 14: ZeAEBMHET-F RS ZRBFILY

B 15: A4 AL2EMEF-FHAS-PIEI004E

— DT ] —Qf —Q1

o N & G 0
T

m— 2 AL (7 4)

— T T T T

2012-01-31
2012-07-31
2013-01-31
2013-07-31
2014-01-30
2014-07-31
2015-01-30
2015-07-31
2016-01-29
2016-07-29
2017-01-26
2017-07-3
2018-01-3
2018-07-3
2019-01-3
2019-07-3
2020-01-23
2020-07-31
2021-01-29
2021-07-30
2022-01-28

2022-07-29

8 r

7 F

F F

5 F

4

3

2k

1

0
— 0 — OO0 DO —m— O —0M0O0 — @
QDDA R®DAQNO R
— DW= OHWr— OW 0w U
©S000Q000Q00000Q0
MNANNMTST TN OOM~ROOO O —Q
———————————— o O o O
OO0 000000 00000000000
(A TRV aVl ot BNalBEatatlilat iyl Brat el ByatBral Bralyal el

2022-09-30

-8 ——Q5

30.00%
20.00%
10.00%
0.00%
-10.00%
-20.00%
-30.00%

4R 0 Wind, JAEAGERERAR F 8

B3 Wind, JmARGERARIFL 4

7

(=) PE300BRERLERLER
1560448 B E T RA-TLFE P b

MTBEPLEETE S, FEFAPHAEE FLEPEI0F I ELEHR
%, BT a2 a0 ey L AMAFAE, EPES00F A BACMET,
RANK _IC3)14 4 0.035, RANK_ICH:Z #465.91%. % kA% P K 30045 2 F1LAR 50
WL EHT.97%, BT 20184F %A 5 i P iR 30045 2091, Htt 555 2 d ARF5 7 86 F P

30045 S TN,

B 16: PE3I00ME E/ts 224525 E TN

3.5

2.5

1.5

0.5

Q1 Q2 Q3 Q4 Q5

3B

: Wind, J A5 5 BAHTH P u

RAIMEE, ZIE
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GF SECURITIES

i1

Rl Vit aal

3 7: GAREABRETFEA-EAE S RANK IC 29

2012 0.046 0.056 0.144 -0.066 2.828 0.502 75.00%
2013 0.037 0.107 0.225 -0.133 1.198 0.443 66.67%
2014 0.040 0.093 0.227 -0.130 1.497 0.481 66.67%
2015 0.009 0.092 0.193 -0.109 0.339 0.108 50.00%
2016 0.063 0.061 0.200 -0.035 3.565 0.757 83.33%
2017 0.104 0.095 0.264 -0.029 3.811 1.249 75.00%
2018 0.012 0.066 0.118 -0.107 0.612 0.139 75.00%
2019 0.014 0.069 0.122 -0.102 0.685 0.163 58.33%
2020 0.071 0.091 0.209 -0.077 2.701 0.847 66.67%
2021 -0.017 0.093 0.156 -0.174 -0.647 -0.209 41.67%
2022 0.009 0.051 0.082 -0.089 0.599 0.106 66.67%
ALL 0.035 0.088 0.264 -0.174 4.569 4.587 65.91%
3% . Wind, 5 ARG B R s
B 17: %4644 BWE T HAL-RANK_IC/E A& %
m BANK_IC
30.00%
20.00% F
10.00% | |

0.00%% |.|‘.|hhh || I‘ ..l*" | | 1|| | | ” I|‘ ‘M ‘ | " ‘I‘ ™ ‘ .mlu ‘ ” H‘“‘ I ‘ ‘ 1. |” 11 |
pood S 1 1 I R U N

-10.00% }

-20.00% *
— OO Lo 0000000 M~NO0O0 OO —r—00 0O
R N N I A i O B S A N N N i e i a1
— O — < O MMMRF AN 0 — O —<O0MMMAMNMUOME — O —
eeneeeeTeneseeeTeReeYTenNeeeeeY .
NN OO WO O M~NM~MMROOOGOG OGO O — 0O
R T R
Od O O AN O I O O O O OO OO OO

T . Wind, 5 ARG B R s

RAIMEE, ZIE
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GF SECURITIES

e TiE | BURALTH

£ 8 5EMAEBE S kst PR 300 HH R BN A AI-A WA

2012 10.87% 10.87%  5.26% 207  1.69% 6.47% 6.47% 5.33% 1.21 3.33%
2013 6.53% 6.53% 8.84% 0.74 9.21% 16.09% 16.09% 7.43% 2.17 4.43%
2014  12.26% 12.26%  7.40% 166  4.83% 1.27% 1.27% 9.47% 0.13 7.31%
2015 3.03% 3.03% 9.36% 032  4.74%  25.80% 25.80% 9.61% 2.68 3.36%
2016  13.79% 13.79%  6.53% 211 3.62% 6.97% 6.97% 4.87% 1.43 3.90%
2017  22.20% 22.20%  8.50% 261  2.75% 0.87% 0.87% 4.94% 0.18 3.17%
2018 6.44% 6.44% 6.37% 1.01  5.05% -3.65% -3.65% 6.85% 0.53 8.12%
2019 6.66% 6.66% 4.58% 145  2.89% 5.19% 5.19% 7.03% 0.74 4.04%
2020  22.33% 22.33%  6.22% 3.59 2.88% 17.10% 17.10% 6.95% 2.46 1.75%
2021 -4.39% -4.39%  10.43%  -0.42  9.41% 4.63% 4.63% 5.30% 0.87 2.55%
2022 2.98% 2.98% 5.80% 051  6.04% 10.12% 10.12% 9.41% 1.08 5.85%
ALL  159.73% 9.06% 7.69% 1.18  11.59%  132.34% 7.97% 7.56% 1.05 10.68%
B4R Wind, JRIERERHR T
B 18: KA ALBMAT-3 TRGHEAY A 19: oA BMET-2-PIRI00RSFIEL S
— %l e—(Qb —Q1 m— R R (A ) —F -G APE —Q5
5 > [ ] 6:00%
4 r 4 4.00%
3 F 3 2.00%
5 L 0.00%
1 2 -2.00%
’ -4.00%
0 {1 -6.00%
e e L R R R R R 0 -8.00%
— N T OO - 0T MO— 0O
5000000000000 00000000 0 @NODRANNDBONONDD NG
VNN TTODOON N ODDDO O = = N o285 388c38EC3ES38E53
e k=k=R=k=k=R=E=E=R=E=R=R=R=R=R=E=R=R=R=R=R= NAUOTIFTOLOO~DODNO O — O Q
ATRE AR At Batl el iyatialialialinal el ol el Blal el Baliyaliyaliyaliyeliyel el ™ T T T T T Y™ Y™ T T T — O O O O O
e e I e N i [ e e Y i N e e o I e Y e B e B Y
S O O O O O O O O O O N NN
248 - Wind, A ERE RFE P EiE - Wind, JZiEHZBRMA P

RAIMEE, ZIE
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' IXWULFY SR TS| BURELH
R 9 HeASARRATTRA-SFARTE
I-II-II_I-I_II_I

2012 27.26% 54.76% 7.50% 299.84%
2013 29.22% 64.29% 4.76% 0.21 390.63%
2014 28.99% 54.55% 4.88% 0.21 347.94%
2015 33.96% 69.05% 7.14% 0.25 407.52%
2016 36.48% 75.61% 4.55% 0.24 437.77%
2017 29.54% 68.75% 2.13% 0.22 394.46%
2018 31.40% 60.87% 2.22% 0.19 376.79%
2019 31.04% 59.18% 8.00% 0.19 372.46%
2020 30.70% 60.42% 10.42% 017 368.39%
2021 29.81% 54.90% 9.80% 017 357.66%
2022 27.96% 52.83% 5.66% 0.16 335.47%
ALL 30.60% 75.61% 2.13% 0.20 4008.94%

238 : Wind, 7 AGEGERARR P

(w9) FiE 500 B FHE M 4R
1.6 58 5B FRIN-17 L FLF 4L

MTFEPLEETVLE &, T a P nEeg BT 2 PiE500 P og i Fi5 H—
#%. 72 FHE500F A AR A9 E T, RANK _IC#1i50.015, RANK ICH: # 4 59.85%.
% Sk AQAF P IEBQ0FE HLFALAZ T A F AHT7.12%.

B 20: TiES00RFRotAI-Fe KA ETRIL

4.5 r
4 F
3.5 F
3 }

2.5 |
2
1.5
1
0.5
o |
Q1 Q2 Q3 Q4 Q5

#3E : Wind, /" AGE5 A RATR s

RBIMEE, LM HE
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GF SECURITIES

SETIZ|BUBEES

#.10: ﬁ‘b‘:ﬁ-’.&‘ﬁ*ﬁﬁ%‘l’ﬁw HikE 544 E RANK IC :ML
2012 -0.009 0.068 0.104 -0.139 -0.456 -0.099 41.67%
2013 0.007 0.079 0.130 -0.151 0.310 0.085 58.33%
2014 0.063 0.091 0.252 -0.086 2412 0.761 75.00%
2015 -0.004 0.075 0.111 -0.185 -0.193 -0.050 50.00%
2016 0.033 0.048 0.093 -0.055 2.409 0.401 75.00%
2017 0.040 0.075 0.133 -0.114 1.851 0.481 75.00%
2018 0.003 0.068 0.115 -0.098 0.136 0.032 58.33%
2019 0.003 0.072 0.145 -0.127 0.133 0.033 58.33%
2020 0.001 0.073 0.128 -0.137 0.043 0.011 50.00%
2021 0.007 0.057 0.114 -0.091 0.424 0.084 58.33%
2022 0.019 0.078 0.116 -0.130 0.867 0.233 58.33%
ALL 0.015 0.075 0.252 -0.185 2.299 1.973 59.85%
8 c Wind, S EIEFE BT Fou
A 21: 42424 FKEEAF P HA-RANK ICHA#
m RANK IC
30.00% r
20.00%: P
10.00% | ‘
oo Do L LI L) Ihll.lhl“ .h \ 1.| | ol h| : H .
0.00% Il | I I | I ‘ ‘ |
-10.00% F |
-20.00% |
-30.00% L
— o OO o0 OO0 O~ 0000~ ——00O —— 0 O O
O OO OO0 OO 00 O OO0 0 OO D000 00000 00D 0
B N Y. L S i S W N R Sy A (L
o O -0 0 0 0O -0 — 0 0 0 00— 000 00— 000 0O ~—
AN O O T T IO OOO N DOD RO D~ — of O
rrrrrrrrrrrrrrrrrrrr O O O O O O O
e T e T e O i O i T i O s TR | (e O v TR e T v TN e T e Y e TN e T e N e Y e IO e TR e T e T e T e T e TR
O O O O O O Od ©d O O O O O O O O O O Od O O O O O O O

&
&5 - Wind, " HAEHFE BT F

AR, ZINE
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GF SECURITIES

i1

| EiRBETm

B 11 3254 R § AARA P E 500 HRHK A4 5 5 F AR A A RE

2012 -0.39% -0.39% 6.30% -0.06 3.73% 7.79% 7.79% 7.10% 1.10 4.07%
2013 -4.43% -4.43% 8.27% -0.54 7.74% 6.18% 6.18% 6.70% 0.92 3.07%
2014 16.14% 16.14% 10.14% 1.59 5.20% 3.76% 3.76% 5.85% 0.64 3.60%
2015 9.69% 9.69% 11.40% 0.85 6.47% 18.94% 18.94% 7.73% 2.44 3.31%
2016 3.33% 3.33% 4.94% 0.67 4.48% 6.63% 6.63% 4.57% 1.45 3.36%
2017 5.57% 5.57% 6.24% 0.89 3.31% 1.40% 1.40% 4.16% 0.34 2.89%
2018 4.28% 4.28% 6.47% 0.66 4.22% 5.77% 5.77% 5.46% 1.06 3.35%
2019 2.35% 2.35% 5.92% 0.40 4.38% 4.37% 4.37% 4.61% 0.95 3.43%
2020 2.88% 2.88% 9.37% 0.31 6.16% 1.79% 1.79% 6.62% 0.27 3.84%
2021 0.34% 0.34% 5.59% 0.06 3.32% 9.59% 9.59% 4.46% 215 1.80%
2022 9.64% 9.64% 10.69% 0.90 6.49% 13.37% 13.37% 5.85% 2.28 2.86%
ALL 59.79% 4.35% 8.20% 0.53 10.31%  113.20% 7.12% 5.99% 1.19 4.38%
A5 : Wind, JAEGEFE AR s

B 22: KRR MET-2TRBFEAY

B 23: KeALBMET-F-1iE500R % F{EAA

—%-ZFi —Q5 ——Q1

oO—=MnNWw~LO
g T 1

O =MW

2012-01-31
2012-07-31
2013-01-31
2013-07-31
2014-01-30
2014-07-31
2015-01-30
2015-07-31
2016-01-29
2016-07-29
2017-01-26
2017-07-31
2018-01-31
2018-07-31
2019-01-31
2019-07-31
2020-01-23
2020-07-31
2021-01-29

2021-07-30

2022-01-28
2022-07-29

DA 5 (A5 4h)
— r— Oy O~ — OO O
HHAnBHHAB
— O MO OO S
QT TYYSYS
O O OO O < <F WD) O WO M~
—_r— T T T T T —
s T s N s N s O s I - O s s Y s Y
IO DI IO IO

—_— -5 ——Q5

6.00%
4.00%
2.00%
0.00%
-2.00%
-4.00%
-6.00%

O — O — O~ — N
PNDD DD DDA
— D — 0000 Ouw M~
T T OO
M~ O h O O O ~— — O
0O D
(o T e I e I s O v T e O s O e O
IO OO O

i€ : Wind, J~ 2GR 5 2 RAT R+ 8

L5

: Wind, J~#GEGERIRE Fou

RAIMEE, ZIE
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GF SECURITIES

i1

| EiRBETm

& 12 XS RNET b RAA->FEBRTH

2012 33.09% 78.13% 9.38% 0.26 364.00%
2013 34.91% 75.00% 6.25% 0.26 418.90%
2014 30.40% 68.09% 4.88% 0.24 364.82%
2015 37.91% 84.91% 8.16% 0.29 454.97%
2016 38.70% 72.92% 8.33% 0.25 464.39%
2017 29.13% 60.71% 5.36% 0.20 349.51%
2018 29.66% 62.07% 1.92% 0.21 355.96%
2019 37.09% 69.81% 10.87% 0.22 445.09%
2020 34.43% 68.75% 8.33% 0.24 413.18%
2021 33.33% 68.97% 6.12% 0.24 399.91%
2022 28.08% 60.66% 8.20% 0.20 336.92%
ALL 33.34% 84.91% 1.92% 0.23 4367.65%

SR : Wind, JAGEFRERARL T8

(£) J4iE 800 K EZHE AR
1.545 52 B EFRA-FTLTIE P HAL

MTBFLERTAFSE, FLHFAP LS EFEPIES00F 49 REH T
¥, EABRRACMET, BFoabE MLT—MAaER45AE3H. £ +42800
+ A EAA ST, RANK ICH#){440.025, RANK ICA:E# £61.36%. % kAaxt+
JE80045 £ F A2 F L 35 & 4 8.34%.

24: TiEB00/R F R RI-L70 5 E B TR

40
4 -
3.5

3 |
29 F

2

1.5

1
0.5

n L

Q1 Q2 Q3 Q4 Q5

i « Wind, 5 &AL RBHE Fu

RBIMEE, LM HE
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2 13: BARAARETFHAEALHSE RANK IC 23

SETIZ|BUBEES

2012 0.011 0.053 0.066 -0.113 0.720 0.121 66.67%
2013 0.021 0.075 0.144 -0.096 0.977 0.255 50.00%
2014 0.055 0.086 0.203 -0.060 2.223 0.664 66.67%
2015 0.001 0.069 0.098 -0.150 0.035 0.008 58.33%
2016 0.049 0.051 0.153 -0.042 3.328 0.587 83.33%
2017 0.076 0.091 0.233 -0.083 2.892 0.908 75.00%
2018 0.013 0.061 0.094 -0.126 0.771 0.162 58.33%
2019 0.012 0.048 0.095 -0.070 0.870 0.143 58.33%
2020 0.034 0.075 0.182 -0.068 1.558 0.407 58.33%
2021 -0.015 0.085 0.170 -0.153 -0.627 -0.184 33.33%
2022 0.020 0.075 0.120 -0.128 0.921 0.239 66.67%
ALL 0.025 0.076 0.233 -0.153 3.836 3.310 61.36%
H AR : Wind, [ ARG R s
B 25: S4A48EAWET P HAL-RANK_IC/HA S
m RANK _IC
30.00%
22.00% F
20.00% F
10007 | | |
SHH% 01, |I‘ | 1‘ hl ||I -".'.' |||I |‘u|l‘|.‘ ”ll | ‘|I .|| | ‘ ‘r_h I. 1 ”l | | | |I| “lll
a00% 0T [ " | (R L B B L Iu‘ i
'%ID'DGS{F r
58:00% L
— MO OO 00 OO0 M~OO0——OmO —— 00O O
OoON NN N OO0 MANNMM
r O T OAUANANDON O r O rrTDAUNRNNDOM®O— ©
o0 — O 000 — 0O 0000 00000 00000
ﬂﬂdu%ﬁ&&wtﬁﬁimbﬁﬁﬁwﬁﬁ&dnﬁﬁﬁéutﬁﬁgj
OO0 0000000000000 000000000 00 O
S O O O O O O O OO OO OO OO OO O OO OO
#AE . Wind, JAEGEGE B R Fou

RAIMEE, ZIE
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GF SECURITIES

i1

| EiRBETm

18 3 E A RS E B S Aast iz 800 5 RS- S 5 5 AT E R

2012 3.33% 3.33% 439% 0.76 1.46%  4.06% 4.06% 545%  0.75 3.84%
2013 4.03% 4.03% 6.74%  0.60 5.74%  16.38% 16.38% 7.14%  2.29 3.85%
2014 18.38% 18.38% 8.36%  2.20 3.93%  5.01% 5.01% 11.94%  0.42 10.03%
2015 3.55% 3.55% 8.95%  0.40 469%  27.68% 27.68% 7.58%  3.65 0.94%
2016 11.78% 11.78% 5.24%  2.25 3.43%  8.05% 8.05% 5.46%  1.48 4.02%
2017 13.38% 13.38% 7.24%  1.85 287%  -5.35% -5.35% 5.98%  -0.89 7.90%
2018 4.33% 4.33% 5.98%  0.72 4.71%  -2.83% -2.83% 5.96%  -0.47 6.71%
2019 3.72% 3.72% 3.08% 1.21 1.07%  1.29% 1.29% 6.00%  0.22 3.67%
2020 13.08% 13.08% 7.57% 1.73 252%  10.44% 10.44% 6.27%  1.67 2.90%
2021 1.20% 1.20% 9.17%  0.13 5.45%  17.46% 17.46% 6.30%  2.77 2.33%
2022 6.94% 6.94% 8.21%  0.84 6.28%  13.88% 13.88% 10.26%  1.35 4.38%
ALL  121.13% 7.48% 7.21% 1.04 7.26%  141.44% 8.34% 7.81%  1.07 12.64%
AR Wind, JEIERERFR P S

B 26: SA4REEMNET-$ T RR 4L

B 27: Z4X42EMET-%-FiE800% 5544 #

— LTl —()h — )1

w2 R (A ) — -5 —Q5

- - (0]

5 5 10.00%

4 L 4 §

o

3t 3 gf;

2 F 2 -2.00%

1 -4.00%

1 -6.00%

0 -8.00%

— O T O OO 0O O O = — M 0 -10.00%
P &7 SN & ¢ €3 D N 3 O D 8 @) 0 O @D @ gt Bl = = G R = ol - e T St
O MOWNNNDT — ©r— MO WA I~ Bl i Rl Bl B ol R
A G AT O i G e O G N e B e Bt e R g T o TR
NAUNOOFTITDOOR~ODDO O~ — A PYRYPYPIPIPYIIIIIIIPY
FFFFFFFFFFFFFF NN NN NANOIFTFTONDOO~DODNDO O — N QA
e lehslslshaslshsshshshashhshshshshs S T T T T T T T T T T T O O O O OJ
O O O O O O O O O DO DY o0 O 0 O 0 0 0 0 0000000 0
Cd O O O O O OO OO

A& 0 Wind, JTAGERARATI P s #3E Wind, J"ZEHZEAR F s

RAIMEE, ZIE
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GF SECURITIES

i1

Rl Vit aal

TR 15 BARABMETF P RS EERT R

2012 29.53% 59.72% 5.56% 0.20 324.81%
2013 31.07% 64.38% 8.22% 0.21 372.78%
2014 27.43% 62.22% 3.90% 0.21 329.20%
2015 39.72% 75.76% 7.37% 0.27 428.60%
2016 37.51% 73.03% 8.25% 0.24 450.10%
2017 28.57% 55.86% 3.92% 0.20 342.85%
2018 31.03% 61.22% 7.22% 0.21 372.39%
2019 34.25% 64.08% 7.61% 0.20 411.02%
2020 29.96% 58.95% 7.53% 0.19 359.49%
2021 28.69% 54.08% 7.48% 0.18 344.27%
2022 28.91% 52.21% 7.08% 017 346.98%
ALL 31.16% 75.76% 3.90% 0.20 4082.49%
B ¢ Wind, JEGEFE R TS

(%) KX B/HETHEELE TAAXEST

Ao PR AE AL (MADZEE#AL. Z-Scoresrfifl, ATk FALF ML) 5
WMES RS BMETH AT BTAEPHE T XH, AXHERLT R,

MTFRTFTAA , STk TR P AL 2 69 B T 5 % ILE T 48 X MUK,
R 5 =4 A et sh= B T8 %004 4 12.88%.

F 16: SZ4RAALBMEETF ML FLEFIEK

— S RAE-Sh & 15.89% E & 1k 2.08%
AN A R R 14.45% PE 1.66%

= A R RS 12.88% EP 0.43%

ROE 7.07% CFP 0.17%

ROA 6.53% EP (47kAR%}) -0.08%

— A B BRI R 6.34% SP -0.38%

A1) b & 5.24% o - ] E ) -1.03%

EPS 3k & 5.01% N0 A -1.09%

ROE 3if & & 4.94% EV-EBITDA -1.11%

A E A & b 2.92% SP (47ikARzt) -2.05%

AR AR K F 2.79% 1 AN A s a3 -2.09%

g b 5 A pe e 2.66% T E -2.66%

50 B a5 2.36% B -3.06%

5 F Bl 4 i S a8 5)iE b 2.30% BP -4.46%
ERE- 2.25% it 3 /AR E -4.49%

EBITDA ] bt i& ik g 50t | 217% 5 IR & -4.88%
RS 2.10% BP (47483} ) -5.78%

R : Wind, 7 AR5 Z AR P ou

RAIMEE, ZIE
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[y !: E,}Eﬁ SETIR | BUBRALE
MR P B2 R, TR 2 AT Ak A b AR S 0 B F 5 LA T4
MAMEK, BEAA. <A —F BN ER15%LEAEMAMN, FEF=ZAH

Bt shE BT P RACE, A BEFETRAAEA N DM ALEE,

MTHEYTLAE, PIRTLEFAPHE=ZAABNSHE P RS G EEEM
BFELAL TR PIRARNIEA D GHEINE, BF L AMRRKREHEIF,
Zerm s, RANK ICH#)1E:40.029, RANK ICHE: £ 4 68.94%.

28: EFHRAXSBMEESHEI-FHAE TR

Q1 Q2 Q3 Q4 Q5

& : Wind, JEIEFERSR F 8

o = M W L 0 =
|

A AT SoEE RN AR T-#4K 545K RANK_IC £3

2012 0.026 0.033 0.083 -0.039 2.794 0.289 75.00%
2013 0.031 0.050 0.112 -0.039 2.133 0.367 75.00%
2014 0.064 0.054 0.180 -0.037 4.119 0.767 91.67%
2015 -0.004 0.051 0.075 -0.107 -0.251 -0.045 50.00%
2016 0.050 0.035 0.118 -0.002 4.962 0.597 91.67%
2017 0.055 0.060 0.171 -0.083 3.219 0.665 91.67%
2018 0.024 0.052 0.097 -0.061 1.612 0.291 66.67%
2019 0.017 0.049 0.109 -0.074 1.230 0.208 58.33%
2020 0.033 0.082 0.186 -0.074 1.406 0.397 50.00%
2021 0.013 0.051 0.120 -0.064 0.902 0.158 50.00%
2022 0.014 0.044 0.065 -0.062 1.092 0.168 58.33%
ALL 0.029 0.056 0.186 -0.107 6.063 3.863 68.94%

SR : Wind, J AR R R T S

AR, ZINE
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A 29: &eXe Bt HAE F-RANK_IC/EAH
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PNPAONROANQOOUDQHANDDND DDA DD
— O 00NN DONO O 0N AMNMDOMOOQ—O —
DI S R T S U S O L A ]
MO NOOOOOT T TN WNOOSRMMRMMR OO O —r—ONMNA
FFFFFFFFFFFFFFFFFFF — OOl OO OOl
selaejclclaslaslalslal =R elo oo lello ool e oll ool el e
(VI ¥ I oV B oV B oV I ¥ I o VI oV I o I ¥ I o VY ¥ I o I ¥ I o W oV W Y ¥ O o VIR oV I W Y o I o VIR o I o Y o I ¥
¥  Wind, J7EGEGFEEATR P s

£ 18: PHAETF S ZH5 S KAA% IR 300 MERB-LK 5 2 EAR-ALAE

2012 6.21% 6.21% 3.55% 1.75 1.28% 6.82% 6.82% 11.34% 0.60 7.42%

2013 10.32% 10.32% 6.56% 1.57 2.60% 50.31% 50.31% 12.93% 3.89 3.11%

2014 32.09% 32.09% 4.83% 6.64 0.00% 5.99% 5.59% 29.56% 0.19 26.14%
2015 2.20% 2.20% 7.02% 0.31 4.31% 80.52% 80.52% 20.45% 3.94 1.59%

2016 12.04% 12.04% 3.08% 3.91 0.64% 7.73% 7.73% 12.47% 0.62 7.46%

2017 14.00% 14.00% 4.25% 3.30 1.56% -18.14% -18.14% 8.49% -2.14 18.14%
2018 10.06% 10.06% 5.53% 1.82 2.91% -3.78% -3.78% 12.14% -0.31 11.96%
2019 4.69% 4.69% 4.67% 1.00 2.92% 2.12% 2.12% 9.16% 0.23 9.11%

2020 14.63% 14.63% 7.40% 1.98 2.90% 11.21% 11.21% 12.99% 0.86 12.00%
2021 8.34% 8.34% 6.65% 1.26 1.80% 39.12% 39.12% 17.01% 2.30 5.64%

2022 4.31% 4.31% 3.91% 1.10 1.77% 15.36% 15.36% 19.79% 0.78 9.34%

ALL 201.55% 10.56% 5.75% 1.84 4.31% 373.39% 15.18% 17.43% 0.87 26.14%
A& 2 Wind, JHEGEG R P

RIS, = I E
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B 30: 4R RMET-PRAS TREHEAY A 31: Z4HREEMET-%-PIR3005 % F14
— - A Q5 ==——Q1 m— 2 (A ) — %R —Q5
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4 s 0.00%
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0 2 1 -20.00%
— 0 -30.00%
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R T RS NNOITWOWHLON0DDO = =
VISV I oY B SV oV I ¥ I SV oV Iy SV N oV I oV I SV I oY I <Y B ¥ I SV Y SV [ VIR <V I SV I SV Y Y e e e e e e e e e e =
O O O O O O O O O O DN D
R . Wind, J7 A GRS ATR s LB : Wind, J ARG AR P s

A, X4

AEEHMBERTARLALNFCRALLHERRET, 23 XeFoNREL
o B E T2 ek R, AFR T e B E T a1 BT R R0 A Bk,

EAELE R R I, KT B B T IR es R L2 F 4 0L PiE300. P4E500.
FIE8005 L MR M A A, A AL RACTME T, STk i P32 ag BT
EARETOIIEEA, RANK ICH#){E#40.025, RANK_ICH # 3565.91%. 1341t
#0.80, #FEFHMEAZ0%LEL . £F R0 ZiHp, it i EeE-TF A&
PIR3000 2Ll 4 0R B 35, RANK _IC351E 5 0.035, RANK_ICE % 465.91%,
17 2.1k 5 1.05.

B id AT AR T 2 S 69 S5 6 2 B M B T B AR 4 6 A& B T HLATAR X 4T
TR, AR RBWHETHRBITEBELE T/ EEF &, Bk, ToMEAHIH
B Fhon % B F3R~AE .

EHBIF=ZAABRMNHEETFEUAT RGN EeRAeBUHETELAE TS
PRI 3 HoE [B) PR A B0 B3 69 R IECR

~ KR =
RH ARG B iR AR R ) F b il il n £ 4Rt AR TR, PTiF4
W hHMRAE T HECR. RS T 842 K 2O

R R AR AR T G LM T AT AR RS R AU
AT R ROEARTY JE T AT A PRB N A e KA

IRBIREE, ZIMGrE
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