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37 i SP: £ b SN/ ¥ A 1.77% 1.26 61.54% 13.22% 0.0115
38 MR B re (%) -0.90% | 0.1079 | 42.31% 1.51% 0.8231
39 A8t PE -0.06% | -0.1871 | 53.85% 2.87% 0.6986
40 A8+ PB SR -0.4919 | 46.15% -7.35% 0.3107
41 A8t SP 1.67%  1.0892  63.46% 10.91%

42 #8%+ CFP 1.46% 55.77%

43 ke v 0.01% | 0.1526 | 53.85% 1.73% 0.7521
44 S ¥ A 15 (%) -0.70% | 0.1701 | 51.92% 1.68% 0.7247
45 (%) -0.36% | 0.0804 | 51.92% 0.84% 0.8678
46 B RATE(%) 1.68% 53.85%

47 RIEINAFHRRE -5.08%  -0.8173  42.31% -15.46% 0.0950
48 B R E 139%  0.7909 77 0.1058
49 BFEFATY) - 434%  -06705 IR -1467%  0.1688
50 ikl o 59.62%

51 R &AL E 0.33% | 0326 | 46.15% 3.26% 0.5004
52 P aE s -0.3759 | 42.31% -4.36% 0.4376
53 BT RAEFE(RI ) 0.41% | 0.0926 | 53.85% 0.57% 0.8479
54 AR AR (R 1) 0.47% | 0.2868 | 46.15% 2.14% 0.5532
55 i 2 bk & (R 1) -0.80% | 0.0288 | 53.85% 0.11% 0.9525
56 P B AR £60 4 A) -0.09% | 0.0104 | 44.23% 0.13% 0.9829
57 AL B FAFEEZQANA) 34.62%

58 — PSR BB F -478%  -1.4711  28.85% -19.40%

59 hight/low | 3.64% 09037 77 13.76%

60 Beta(24 4~ A)

61 A~ P ANAE K

62 —AA B2/ R A -531%  -1.2035  36.54% -19.99%

63 ZAA B2/ R A -497%  -0.8224  40.38% -17.24%

64 x NAA BAN S E /R -438%  -0.8117  40.38% -15.87%

65 RSI14 SRIT7N -0.5134 ERIEA

66 RS20 2.50% [EEURRUM 36.54% -10.31%

67 RS140 40.38%

68 T —E i EPS 38.46%

69 — TR EPS 2Rpb 57.69%
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HAERR: Wind, J ZIEAZBRAR T

IR AR, ABKECLE AT 3R B F A AT E, T 0.2
A 154, EPRERKG A “REEF/BRNEFHF”,

& 4: alpha BT 4945 £ I 5U(1/2)

.. | BF . AR BRI AR A vs PIR 300 BRI A F
%5 %e B F
ok
1 2 3 4 5 1 2 3 4 5
1 AR AR (%) 75.9% 78.9% | 80.6% | 76.0% | 43.7% | 47.0% | 48.4% | 50.7% | 43.5% | 17.1%
ROE(4# ik &
2 %) 67.8% | 72.9% | 60.0% | 79.9% | 68.2% | 41.1% | 42.2% | 30.2% | 45.5% | 42.2%
3 ROA(K Z A E) | 683% | 63.9% | 71.5% | 71.5% | 75.7% | 40.3% | 37.7% | 41.8% | 39.5% | 43.3%
4 ERAES 51.5% | 90.0% | 64.4% | 72.9% | 78.3% | 30.4% | 59.5% | 37.9% | 40.7% | 38.9%
5 T AE(%) | 41.4% 76.2% | 82.7% | 63.2% | 95.8% | 26.1% | 53.7% | 53.9% | 32.0% | 50.0%
6 AAENE4SE 64.1% 70.4% | 69.1% | 76.1% | 76.8% | 40.1% | 39.0% | 37.5% | 43.9% | 46.8%
7 A& | MERALGI(%) | 76.5% | 79.1% | 75.7% | 68.4% | 58.2% | 38.8% | 48.7% | 48.6% | 41.4% | 30.9%
8 AEESAIEFEIR) | 70.7% | 642% | 76.7% | 91.7% | 67.5% | 43.9% | 37.0% | 41.3% | 52.1% | 40.4%
ROE 4% /= ik
9 P 64.8% | 69.5% | 83.5% | 79.3% | 72.8% | 39.4% | 41.0% | 47.4% | 40.2% | 46.1%
ROA # /= #)i8 %
10 () 77.0% | 64.5% | 79.7% | 89.2% | 60.3% | 50.2% | 38.0% | 43.2% | 48.6% | 34.5%
iz
11 E A E(F k)
2ok 3% B p A5 (1)
12 ) 66.0% | 102.1% | 69.2% | 78.7% | 58.8% | 40.3% | 63.3% | 36.7% | 45.7% | 32.0%
17
mk | BRAFFHKE
13 " Z"/) ) 743% | 69.0% | 80.5% | 69.4% | 61.9% | 45.1% | 39.2% | 48.3% | 37.7% | 35.9%
! (1]
PR, R IME 2011-08-15 % 16
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GF SECURITIES %4&%{"}2‘:% TE’E@*E\%
14 ROE 3k % 58.0% | 80.3% | 81.6% | 74.2% | 63.2% | 32.1% | 49.8% | 47.1% | 38.0% | 40.5%
EX-L % S &NEE
15 £ 65.2% | 65.8% | 77.3% | 79.0% | 69.0% | 39.9% | 34.9% | 42.4% | 47.2% | 42.6%
R 0
16 EPS 3% K& (%) 59.6% | 84.9% | 78.4% | 80.5% | 54.2% | 33.7% | 53.4% | 43.4% | 44.2% | 32.8%
17 FAEERE) | 64.1% 82.8% | 68.6% | 80.2% | 59.8% | 38.8% | 51.2% | 34.3% | 44.2% | 37.6%
18 ERFHEE%) | 65.6% | 80.7% | 78.5% | 59.7% | 70.8% | 37.1% | 48.6% | 44.7% | 32.2% | 43.7%
PR G K&
19 (O/)E' 69.3% | 78.1% | 84.3% | 66.1% | 55.7% | 40.9% | 47.1% | 49.3% | 37.2% | 30.0%
0
BRIk #EKE
20 (ﬂ%: 86.5% | 76.7% | 63.0% | 79.9% | 67.5% | 52.6% | 46.5% | 33.7% | 44.8% | 40.0%
B HRER
21 ) 76.5% | 57.6% | 79.8% | 77.4% | 82.4% | 45.7% | 30.3% | 47.4% | 43.3% | 51.0%
12
T IRE
22 (Ii] b)a 90.9% | 72.7% | 81.6% | 61.4% | 67.5% | 582% | 41.8% | 50.1% | 31.2% | 37.1%
Bhz
HRMAFERK
23 P 84.2% | 85.1% | 66.4% | 70.2% | 67.8% | 53.4% | 52.5% | 36.5% | 36.6% | 38.9%
R ‘;b
ETLHFMNEK
24 (A1) ) 84.4% | 71.0% | 62.2% | 84.6% | 70.7% | 53.4% | 43.6% | 31.6% | 47.9% | 40.5%
H AR K EF
25 ) 85.5% | 62.3% | 57.8% | 80.9% | 86.5% | 54.3% | 37.8% | 29.9% | 41.5% | 53.5%
GEES T AN
26 PR — 51.8% | 70.6% | 83.8% | 77.4% | 91.1% | 29.8% | 39.9% | 46.0% | 42.3% | 60.1%
cowive-e -2 II(EN7

27 TR PEAS PR 39.7% 78.7%  89.9% 74.9% 78.5%  162%  48.1% 55.6%  42.6% = 49.0%
28 S TR K A 35.5% 88.0%  75.7% 77.0% 86.6%  12.5%  55.6% 43.6% = 46.2% = 54.4%
29 - VG RN Sl  1283%  88.9%  73.2% 47.7% 27.0%  86.7%  52.4% 432% @ 23.7%  7.2%
—_— /L‘ I S - S S S - S S S
30 SRR A 91.3% 92.6%  80.1% 76.4% 22.4% = 49.5% = 53.9% 53.6%  50.4% = 3.6%
31 BT B ARATE 80.8% 90.4%  86.8% 60.9% 35.3%  41.3% @ 54.4% 53.9%  38.1%  16.3%
32 AL P 64.3% 75.7% | 54.0% | 92.7% | 68.7% | 38.8% | 48.4% | 28.0% | 57.5% | 33.4%
33 PB 793% | 109.9% | 77.3% | 54.8% | 38.7% | 51.6% | 78.0% | 45.8% | 26.7% | 10.5%
34 B PR B PR 55.6% 50.5%  69.5% 79.2% 27.7%  23.3% 40.1%  49.0% = 71.9%
CFP: &R IL 7/
35 " 54.0% 76.0%  71.1% 73.9% 82.4%  25.6%  39.7% 42.0% = 46.4% = 54.9%
1N
36 PE 72.1% | 102.9% | 86.6% | 47.1% | 49.9% | 51.1% | 65.4% | 47.8% | 19.0%
NEER-RP S $ N 108.3
37 e . 20.9% 64.9%  80.7% o 96.4%  -4.4%  35.0% 49.7%  76.1%  66.3%
" 103.8
38 B L TR (%) 57.3% 59.0% o 65.2% | 73.0% | 26.1% | 27.7% | 69.3% | 40.6% | 46.1%
0
39 #83+ PE 79.6% 77.0% | 80.0% | 71.2% | 47.2% | 53.4% | 41.0% | 46.0% | 41.8% | 23.7%
40 A8+ PB 85.1% 79.6% | 84.7% | 60.4% | 47.6% | 57.6% | 50.7% | 53.5% | 31.8% | 16.2%
41 a5+ SP
101.2
42 Aa5f cfp 58.8% 49.2% | 85.9% | 66.0% o 34.3% | 19.5% | 50.7% | 37.4% | 69.8%
0
WA R, R IMME 2011-08-15 % 17 R
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GF SECURITIES %4&%{%“%7@*&%
43 RARIK 53.0% 84.2% | 87.0% | 71.7% | 62.8% | 20.1% | 49.7% | 57.1% | 45.9% | 37.2%
44 W4 | KMAFEE) | 64.7% | 93.1% | 73.4% | 58.5% | 68.9% | 32.2% | 55.6% | 42.7% | 33.0% | 45.1%
45 ALAF B 7t (%) 48.3% 82.0% | 87.0% | 87.4% | 54.2% | 242% | 46.5% | 52.4% | 58.5% | 27.5%
46 R UARE (%) 62.2% 61.7% | 70.6% | 83.0% | 78.8% | 37.1% | 39.4% | 41.8% | 47.2% | 41.1%
WL 3 AR TR
47 * . 72.9%  76.6% 33.6%  40.9% @ -5.2%
RE
48 S L2 50.4% | 62.2% | 52.7%
25.7
49 BFEGFRTLY) 53.8%  98.6% 78.9%  31.9% y
0
50 w5 Mkl et 62.2% 76.5% | 92.0% | 64.2% | 78.4% | 343% | 47.4% | 61.5% | 35.3% | 39.1%
NLZ
s1 | " ri AR 49.7% | 92.4% | 97.9% | 59.5% | 77.1% | 253% | 62.0% | 63.2% | 30.7% | 39.0%
52 B EE 83.6% | 107.0% | 66.4% | 77.3% | 41.8% | 46.3% | 68.0% | 39.9% | 48.4% | 16.6%
B R E(R
53 g 1) ( 63.8% 65.4% | 78.9% | 86.9% | 78.6% | 37.7% | 37.1% | 42.3% | 50.8% | 49.3%
101.1
54 BRFEEEFIR) | 41.3% 82.3% 9 83.1% | 70.4% | 17.6% | 50.0% | 62.3% | 50.3% | 40.5%
0
55 & Zh ik & (R k) 55.3% 94.9% | 89.9% | 70.2% | 65.7% | 28.8% | 58.6% | 53.6% | 40.4% | 37.7%
A& A7 £
56 (60 ~A) 77.8% 59.0% | 96.4% | 73.5% | 52.1% | 35.8% | 28.7% | 62.0% | 47.1% | 35.2%
|
A& A7 £
57 24 1A 69.8% 77.0% | 72.5% | 82.4% | 54.1% | 28.8% | 44.1% | 41.2% | 54.6% | 38.1%
|
&z PRI AN
58 " e 111.1% 90.1%  72.5% 55.3%  26.5%
) PIES
59 hight/low 13.9%  254% 263%  51.9%
60 Beta(24 4~ A) 64.6% 70.7% | 83.7% | 79.2% | 56.2% | 25.0% | 38.2% | 50.5% | 51.9% | 40.2%
61 AP 4853 69.8% 90.1% | 69.5% | 75.5% | 52.1% | 36.6% | 57.3% | 40.7% | 46.7% | 26.7%
—/ A Bz E/ 4
62 ﬁé—r;_ ...I 4 .I :. .I ..I ..I 9 ‘.I .: ..I ..I .I
=ANABMFHE/
63 )ig"%— 9 .I . ..I ..I A ‘.I :.I 99 .I 00 .I ‘."l :.I ‘:'l
HAK <A A BN E/
64 )ig"%— .I . :.I .‘.I ..I .I : :.I O :.I ‘:.'l ."l "l
65 RSI]4 ....I : .I . .I .I ‘:.'l O "l .I A .I O .I .I
66 RSIZO . 49 ..I !"l !. .I ‘.I .I ‘.!'l ‘.I . .I .I
67 RSI4O .. .I ‘.I :.I : .I .I !. .I A .I “.I 49 .I ..I
68 —F — & Fm ESP 85.1% 793% | 44.2% | 75.9% | 75.3% | 53.3% | 47.9% | 17.5% | 44.1% | 47.6%
69 Tl | —Fm ESP 3Rk | 85.4% 57.1% | 61.0% | 60.6% | 96.3% | 53.0% | 30.3% | 35.0% | 30.3% | 62.1%
HAERR: Wind, J ZIEALRAR T
& 5: alpha B F 45 R I 5L(2/2)
%5 %5 . N .
w5 | AT s BT FAS A FAE vs IR 300 LI %
WA R, R IMME 2011-08-15 % 18 |



= I Riks

GF SECURITIES
Ak
1
B AE A B 1
: e R R R Ry Eye SIS
ROE(#4# = Ik 3 95% | 1.88% 5 IR
3 KM AR ) 6 | 1.89% | 1.75¢ 1 5
ROACE 7 90% | 1.83% 5% | 1.29% 3
4 (K= E %) 1 o | 1.60% | 1.76% | 1 o | 1.09% | 1.01% | 1.0 4 5
84% | 1 T6% | 1.67% | 1 02% | 0
5 %%’J$ .74% 1.77% L71% .04% 0.96% 073% .88% | 0.42%
A5 1.66% 1% | 1.719 73% | 0.899
2] 3 1.45% | 1.88% 69% | 1.69% | 0 90% | 0.84%
7 " LRV 3 . o | 1.94% | 1.58% | 1 80% | 1.13% | 0.8 DAY
' 779 |1 58% | 1.91% [ 0 .85% | 0
8 mﬂ'%ﬁ%ﬁ] He51(%) 1 74% | 1.68% | 1.75% 1 58% | 1.01% L07% 0'82% 0.82%
L p ° o : 0
f%,i]/t‘:g, ’%ﬂ%([g] bt) 1% 1.82% L 86% 1 .83% 0.90% 0.87% . 71% 1.04%
9 ROE %% 7 1.83% 86% | 1.72% S0 .81%
g T T L i I
10 kb) 1.73% | 74, 9% | 1.74% | 0.96% 079 2 0.99% 0.86% | 0.78%
N N . 5 0, -
11 ROA % /= A8 %:(F k) o | 180% | 1.73% | 1.75% % | 0.88% | 0.92% | 0 i
. 0
1 PETERCI 1.89% | 1.76% o 1 0.86% | 0.88% .88%
= ) . 1.73% | 1.78° o | 0.94%
&L 1.82% 78% 0.87%
13 = ok 3 R BB (B FL) o 1.98% 1.88% 1 1.61% | 1.02% | 0.89 .87% | 0.88%
P 0 (\ 0,
BRAR TS 1.60% | 1.91% 65%  1.44% . .89% | 0.86% )
] ‘k$ o 1.70° 0.9 0.91
14 0 .70 5% %
%) | 1.84% | 1 % | 1.84% | 1.71° 111%  1.01° 0.74%
ROE % % % 78% | 1.87% | 1.66° 71% | 0.73% | 1.049 01% 0.78% 0.579
15 3 1.68% | 1.859 66% | 1.61% | 0.98¢ .04% | 0.83% | 0.97% Sl
=3 ﬂk%ﬂi)\i%@%ﬁ(o/) 85% 1.81% | 1.69% .98% | 0.91% L00% 97% | 0.85%
16 &Hiqi_ﬁé_ E 2 ° 176% 1.710 ? 172% 0810/ i 079% 0740
(EPS) % % 0% | 1.789 o | 0.999 %
() : % 78% 1.80% 1 0 S0 0.94% 0
17 - (Al) 1.72% 1.90% 70% 0.90% 0.849 .82% 0.85%
18 /%%,J/]ﬂiﬁﬁg)_ 0 1.78% 1.77% 84% 0.91%
- (%) 1 800 77% | 1.59% | 0.859 0.93% | 0.84%
19 B KB (% 80% | 1.91% | 1.649 85% | 1.03% 2
P4 6) 1.78% 64% | 1.76% 0.91% | 0.90°
0 RS KR (%) 78% | 1.90% | 1.80% o | 1.66% 1 093% | 1.0 90% | 0.72%
;K f K 3 3 ° 1.86° 80% | 1.57% . .04%
o Ak AR ANEEF k) | 1.8 % | 1.89% | 1.87% | 1 630/0 1.72% | 0.91% | 1 030/0 0.77% | 0.89% | 0.79%
] P .81% . : (] 3 o
ho | ERFHREGE o | 1.75% | 1.667 o | 1.52% | 0.99% 0.93% | 0.70%
(Rl k) 1.85% % | 1.83% | 1.71% 1.02% | 1.00% 0.85%
22 P T 85% | 1.59% | 1.77° 1% | 0.94% | 0.88Y o | 0.76% | 0.659
R K (R T7% | 1.70% .88% | 0.79% S
o | 1.85% o | 0.96%
23 P o | 1.78% | 1.78% | 1.6 72% | 0.90% | 0.83%
~ ﬁ 2L ?—&%ﬁ_ = . 4% 1 . (1) 0'980/
) () esn 62% | 1.08% | 0.91% | 0.9 0
24 B .85% | 1.83% | 1.689 91% | 0.779
S NIE K (F) 68% | 1.72% | 1.67% | 0 % | 0.75%
25 tb) 1.89% | 1.84% 98% | 0.97% | 0.81%
B A K E (R 1) 84% | 1.53% | 1.77% | 1.7 o | 0.85% | 0.81%
26 g s ) 1.85¢ 3% | 1.029
2B E B A AR /o 1.68% 1.58% | 1.78% 02% | 0.97% 0.66% .
ey 4 . VAU 919
27 FAFH(FI L) 1.57% | 1.77° o | 1.87% | 0.99% | 0 % | 0.86%
AR R KB T7% | 1.67% 82% | 0.719
28 %A B A o | 1819% | 1.95% 71% | 0.91% | 1.00°
R TAA T 1.30%  1.849 95% | 0.70% | 0.909 .00%
29 /% T Tk %  1.95%  1.79% 90% | 0.80% | 0.9
m FaR T 239% o : 1949
o | RSP ST 0 4 6 1.93% 1.80% | 8300 1.89% 0.43%  0.97% 4% | 1.08%
S 439 . .
31 AR A 3%  1.98% 1.81% 1 o 1.98% 036% 1.0 o 1.08% 0.92% 1.0
o L% | s - .079 - .029
2 BF A 1.93% 1.98% 1.95% 46% 1.08% 156% 1 7% 093% 096% 1 %o
3 }]5;#7\43 ‘:F' N 1.86% 2.03% o 1.87% 1.04% 11% 0.95% 11%
.82% 087 ) : .08 -
34 — PB om 1.8%% | 1.51% | 1.949 23%  0.99% 1.16% 8%  1.00% 0.17%
&Hi/&&/ﬂiﬁ\ 94% 2.22% ey 94% 1.62% 0.95% 1 0 1.09% 0.81% 0 °
1.54% 83% | 1.55% | 1 o0 01% | 0.649 g .37%
o 1.52% 1.78% 1.859 23% | 1.07% | 1.35% .64% | 1.07% | 0.75%
85% 2.08% 0.67% o | 0.96% | 0.68% o
67% 0.65%  0.91% -68% | 0.36%
* 0
0.99% 1.21%
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GF SECURITIES
36
CFP:%&
36 FP:4 PRI IR AN
. PE 1.57% 1.75% 1.77%
SP- % %5 1.819 7% 1.799 = .
& 85% 70%  0.88° 2
38 15 0.979 A48% | 1.59% .83%  0.90%
s 9% 1.64% 1 o | 0.94% 90%  0.93%  1.007
39 B IR 5 A re (% 88%  2.20° 16% | 0.98% 7%
) 1.60% 20%  2.08% o | 0.61%
40 A8t PE 60% | 1.60% | 2 011%  0.77%
| 840 12% | 1.720 1170 1.01¢
84% 72% % 1
41 485+ PB o | 1.73% | 1 o | 1.73% | 0 33%  1.219
1.98% .83% 1.779 .73% 0.73% WAVZS
42 #8%¢ SP 98% | 1.88% | 1.91% 77% | 1.60% [097% 3% | 1.25% | 0.85%
43 st 6 | 1.62% | 1.379 o | 0.86% | 0.96° o | 0.86%
P 1.68° 7> B I % | 0.90% | 0.73°
44 W4 AR T~ 1' e | 1.43% | 1.90% | 1 01% | 1.04% | 0.75% 3%
L 489 ore .6 5% | 0
45 | AohF KA e F(%) 8% | 1.88% | 1.96% 0% | 2.06% | 0.81% | 0 50%
X 1 96% | 1 R0
46 [ .1 (%) 63% | 1.98% | 1 82% | 1.63% | 0 57% | 1.03%
— vy 80% | 1.60% 61% | 1.01% 0.82% | 1.19%
47 _ Ah R % (%) o | 1.87% | 1.91% o | 1.77% | 0.76% o | 1.09% | 0.95% s
48 L 3IAAPFHARE 1.64% | 1.66% | | 760/0 1.9%% | 1.53% | O 590/0 LU0 | WER || e TR
. A . o 5 0/
R A 221%  2.20% o | 1.89% | 1.82% o | 1.01% | 1.04% o | 0.90%
49 ES 15 0 1.69%  1.76% o | 0.77% | 0.79% o | 1.13% | 0.66%
1970 1. : (] 0. ° (] 0 .
#9%%%(%1*%3(@ 88% 1.98%  1.85% 92% 1.34% e .89% 1.02% | 0 960/0
50 | A |85 238 e - o 0w 0 ;
51 /’ﬁ‘ijjbt$ 38% 2.22% 1.01% v 0.05%
i 168 1.68%  0.63% 1% | 0.98%
52 B o 68% | 1.81% | 1.99¢ 6 0.99% 1.51%
7t 1.45% 99% 1.55% = 1.35%
53 1A% B B 2 o | 2.01% | 2 o | 1.74% | 0 0.81%
BAE 1.68% 04% | 1.55% .81% | 0.95%
54 K A& (Fl o | 2.10% | 1 o | 1.72% | 0.589 o | 1.12% | 0
AR ) | 173% 89% | L.78% 58% | 1.14% 68% | 0.879
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% (60 A~ o | 1.83% | 1.72% o | 0.58% | 0.95% % | 1.01% | 0.91°
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2 i 499 0070 1999 V0
=AA B A2%  243% 1.8 | VR |l O || L | Gk
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65 A BT B R 7 | aaen | ieam | 75%  1.55%  1.56% 6 | 0.62%
2 5% 1 T i 0070 1.00°
66 RSI14 30%  2.07% 1 48% 1.00% 1 — % 0.43%
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a4 SP 1,940 o 1.52% 1.86% o 139%  1.03° o 0.65% 0
Y — 5 FAM ES 94% | 1.82% 86% 1.67% 03%  0.75% A47%
B Wind, S | 7N o | 1.45% o 1.19% 5%  0.72%
, T RAEAK 1.87% | 1 o | 1.79% | 1 5 0.79% 0 o 0.53%
5K AR F s 61% | 1.68° 76% | 1.079 65%  0.999
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AR, £ 74% | 0.81% | O 20
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(=) Alpha B-FEKREANHT

WMEI B T 23 EL Alpha BT EMNEARLER, TEAREL T4 Rt E2E Alpha
B F v 694 2B T AT R AT,

1. B2HRF

L oH BEAANEEZRAR, 12 ANEARTY, HESHRGARBERARE, HE
BRHIC #-295%, 2 TZRAFHERERALA MMHXXER, LRKARASGHEL
iRE, BTHL SR EZAMTHEL TR ZFMEA 61.54%, AAEHK ZHA
8 B ARAR B 35 B A B B2 0 B 44 38 R

{EFF—3RHZ, 13 &R & 49 Alpha B T2 24 F Rk, 15 &1 4-0.6563, ™ ROE
VA e KB AR ARZAR I A R R, MR R E R Z,

2. RKHEF

RS R FIRILE G % AN 518476938 K BIG K mik k28 b 5] 4 e
ARKME, FoHEEINE AR, XEREAT ETad SaTmKiEd BT, £ ME
8RNI K _EALZA ARIF ORI, BANIBATE R S U FAT A T AR L3 A 200 47
Al HF, B 4ARKETFY, “@FFHTANANSALTKRE” ARHERAZ
Z, HAZ 8 IR K3 4-0.603%, A ZLAH BRI E T4 L LA D ahidg
M, (R EAKARERRE, AAAKNEEEL, LRKRRMASUEFRS. &
Mg Ko B F 698 SR

3. AARRTF

FAEARE DA, HARE T A KI9ATH T2 E M8 Alpha IKE 69 TT#RAE L 2
%, E5SAELEBETHICHRT 1%, RAMAEREFH5A BRI EA HT4L 5 09 B FH,
Hob, RBFAE T IC 4H-534%, BEMEH 63.46%, AAGEE KA LE R4
R, B SAAEE T AR ARSI 445 7 A LA R A0 4 49 Alpha I, 2 B F R4S
ENEE RPN

4. HEET

10 MEEAR T ¥, PB 5AMRARIGE A XER ZHH-2.74%, IR $-0.47,
E &R SOE T SP, BFEBRN/E T, 158Gk 1.26, RIKELLE69-F ¥ F
K AR IHE R RAKA 0.0115, H b, 47kA8%t PB, #8%F SP vA & AA%T CFP £ & A48
AR LRI A ST A, EHRmE, AR FORBRARRARE.

5. ALAFEF

st 4 AN FALATE T o953 LI, Ash R IC R&h 1.68%, {2145 & biX
% 0.2, HAMSAATE T RAR R F AR L.

6. REHMERF

AR TER 9A, ALY “REIANMAFHRLZ” BFHIC KD,
IR #-0.8173, t #IMEE 4 0.095, AARZLAFIAERIE B F 098K, 5 I),
BF AR, BFRABMR B RO H MR

7. KEHHERF

KR FTER 64, HFPARNETHEAEFTRE, ICKRGIAE T AHRL—
AR R EBIBAN KN E", L IC #-4.78%, AR E91E G AH-14711. LAEMEERF
K 71.15%, tIEFE A 0.0035, EAFEFHUBEFK. @ “—AAARSN/—NMARA
RAKM 89 IC RIAEAR 5 4 3.64%, 13 &5 0.9037, tA&IHEE 4 0.0657.

8. HAET

BARRFEA 64, HF 3ARERMFHE/RSIE, 3 A2 RSIIE4F, Lt LINEAK
A-F oy R AR, £ “—ANABRMZ/ 8L 8 1C T H-531%, 1581k
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F-1.204, L AF8 474 L EA ARSI AR T, K7 A 64847 B 14 14 X, 3 1C #-2.29%,
RI 4-0.5134, RBEF 5L 6.154%. TILHARK Alpha B TR ILF S A AmE T L 4LTRiL
FIRFCRE .

9. —H WM

St F AT — TR, b FRABRAERAF, RINMRET T L AARTF, L+ «—
M ESP A ZREL” 89 IC 45 4 1.4%, (2B R AR+ 5B E, @SN R A
PR Z AR, BRANEINNAT R —BHIREEIE T, &S A A& PIAS 3 B A rhidTay
FIL, bl =A% (BpARS TSR R AEC IR E ) W RILA RIA £,

sz ERTIE, BAE TR RARF TR, A “4HE A F" B —7 kK
R, R KB T AAT B F oA B A T — BTN SR IE 4R PR AR ) £, mfE AR T
AR F. A BE T KB FTAREARRE F 3 66382 B A BAFE RS 9 B F. 2P,
FABTAL. RNE 3 NARKE. LA RIESR /RN KSR ABIEMN 1 A RS
FOE RN RARE ! FTERINEEERF FERBRERAT R E 69 B F ot &,
FraR A by Lw) R g R

(w9 ) ¥4 3% Alpha B-F=# &0

ARABAT @ 3 B B F 12 591 03K 69 R I AT 247, A kit th 2% B F o A4
49 B F 2 16 AN T AP

& 6: #5H 3K Alpha B FHIKEIN
; 284510
%5 | BFo% A % Alpha B -F IC IR i E:S . T &%
W %
1 AP UES AR ) F (%) 05% EEEYZYA 8.46% -7.96% 0.3281
BEEHN T AL R TS
2 AR TETT 071% 0.6029 51.92% 4.48% 0.2095
(FIHk)
3 S TR K A % 0.8 8.93% 0.09
AR — '
4 /ﬁ;ﬁﬂ"'fﬁ E] 7):}}1’5(%( 43% | 9 6.54% | % | 40
5 PB 78 -0.4702 4.62% -8.51% 0.3323
6 SPi%ﬂk%ﬂi]\/.‘éﬂ"fﬁ % 4% % |X|
e ot
7 #8%F PB 78 -0.4919 | 46.15% -7.35% 0.3107
8 A8%+ SP 67% 089 63.46% 0.91% 0.0276
9 RAIANAFHRRE 08% 0.8 4 % 46% 0.0950
10 R BERFRER 9% 0.7909 55.77% 9.19% 0.1058
11 B F R ERFH) FRIL/ -0.6705 | 48.08% 4.67% 0.1688
12 izl RGBT Rk F 4.78% 4 8.85% 9.40% 0.00
13 hight/low 64%0 0.90 57.69% 6% 06
14 —/~ R BBt sh &/ R 5 % | 4% 9.99% 0.0
BA : '
15 RSI14 T788 -0.5134 8.46% -9.66% 0.290
16 —E TR —EHm ESP #Rbb 40% 0.2221 57.69% 1.41% 0.6458
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&2 16 A~EFE&A 54700 % 0L,

kT AEESEAF

ZRk AR LI & - p
1 A4 75.9% 23.40% 61.54% # Bt
2 4% 78.9% 22.56% 61.54%
3 80.6% 22.68% 63.46%
4 4% 76.0% 21.00% 63.46%
5 4% 43.7% 15.48% 59.62%
PR 300 $54% 10.3% 10.43% -

HAERR: Wind, J ZIEALRAR TS
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ERKAER I3 A B F TR
14 51.8% 18.84% 61.54%
2 A% 70.6% 21.24% 63.46%
3 Ak 83.8% 20.04% 63.46%
4 ¥4 77.4% 21.72% 63.46%
5 4% 91.1% 23.40% 59.62% A E
PR 300 4544 10.3% 10.43% -
SRR Wind, JTEAEAE R P
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& 9 RBFE/ETE

A E E 3SR ¥
1 4 35.5% 14.76% 63.46%
2 4% 88.0% 23.16% 65.38%
3 75.7% 21.60% 63.46%
4 4% 77.0% 21.96% 59.62%
5 4% 86.6% 23.76% 65.38% # Bt
PR 300 454k 10.3% 10.43% -
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A 10: RETE G RATE
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1 A 128.3% 29.16% 65.38% # Bt

2 4% 88.9% 23.76% 59.62%

3 4% 73.2% 21.72% 63.46%

4 4% 47.7% 17.52% 59.62%

5 4% 27.0% 12.96% 65.38%
PR 300 454k 10.3% 10.43% -
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% 11: PB
RAulk s F B S PR

1 4% 79.3% 23.28% 61.54% AR B
24 109.9% 26.64% 59.62%

34 77.3% 21.96% 61.54%

4 4 54.8% 18.60% 59.62%

5 4% 38.7% 14.76% 57.69%

P 300 455 10.3% 10.43% :
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14 20.9% 11.64% 55.77%

2 4% 64.9% 19.68% 63.46%

3 80.7% 22.56% 63.46%

4 4% 108.3% 26.40% 65.38%

5 4% 96.4% 24.96% 65.38% # Bt

PR 300 454k 10.3% 10.43% -
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14 24.8% 12.96% 55.77%
2 4% 72.5% 20.88% 63.46%
3 85.9% 22.80% 63.46%
4 4% 95.3% 24.60% 63.46%
5 4% 88.7% 23.88% 61.54% # Bt
PR 300 454k 10.3% 10.43% -
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2 4 117.1% 26.40% 65.38%
3 4% 58.7% 20.28% 63.46%
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