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R 2: & FHEE-ICEAR
SLE IC 344 ICARfE£Z ICHAIME ICHEKME HIC Lk
) -0.036 0.130 -0.410 0.351 63.5%
AR KR RH, Wind, JTRIEAL B TS
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2007 -0.043 0.082 -0.207 0.168 69.57%
2008 -0.031 0.123 -0.293 0.253 61.22%
2009 -0.053 0.108 -0.311 0.186 71.43%
2010 -0.005 0.131 -0.267 0.326 54.17%
2011 -0.049 0.123 -0.27 0.273 67.35%
2012 -0.050 0.123 -0.255 0.29 77.08%
2013 0.002 0.168 -0.41 0.351 52.08%
2014 -0.032 0.124 -0.299 0.206 61.22%
2015 -0.026 0.16 -0.288 0.308 53.06%
2016 -0.050 0.118 -0.302 0.242 63.27%
2017 -0.046 0.133 -0.331 0.234 67.35%
2018 -0.042 0.121 -0.29 0.35 63.27%
2019 24 -0.039 0.157 -0.248 0.279 68.42%

HAERR: REIK, Wind, JZIiEALRAFR T

ME2. £3ABEL10694 RTAE E, B F4547M2007-F7F 4 24N CH1E A -
0.036, #7/f££ #0.130, EBARBACHEILT, RICEAH63.5%. £EH12HIC
HABEEER ERUARATOEE, »FE%ITT, H—FENICHMEMSAR, B
BERHEGFTOA Y, F—4 RICEARAES0%A L, 20134 fIC & iz
1%, #52.08%.

R 4 BTG B-FERT R 50

2007 81.51% 91.80% 71.86% 3.30% 3668.00%
2008 81.72% 94.58% 68.63% 4.80% 4004.00%
2009 80.28% 87.12% 68.42% 3.50% 3934.00%
2010 79.15% 85.49% 69.67% 3.50% 3799.00%
2011 79.09% 84.62% 68.03% 3.90% 3875.00%
2012 78.62% 85.34% 69.35% 3.40% 3774.00%
2013 79.89% 85.71% 72.84% 2.80% 3835.00%
2014 81.52% 87.92% 69.02% 3.10% 3995.00%
2015 84.63% 99.38% 74.80% 4.70% 4147.00%
2016 81.85% 91.87% 69.84% 4.20% 4011.00%
2017 80.91% 87.75% 72.69% 3.30% 3883.00%
2018 81.56% 87.38% 76.92% 2.30% 3992.00%
2019 24 80.97% 85.19% 72.56% 2.50% 1539.00%
All 80.89% 99.38% 68.03% 3.90% 48455.00%

AERR: REK, Wind, J"ZIERK AR T
E: AP BiMEsE e R R A A ST RiHE

R, ZINE EFWIRIERTHIRTER
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HARAR: AR KA b

R 5 2TYHE-EHFEERN—NL

3%k 3=
KRB FAoik

A Ritikcs HeEzE AR RibKEE  RAGH  HukER ks A
2007 219.77% 18.28%  236.35% 37.55% 6.294 46.47% 2.82% 48.92% 10.03% 4.876
2008 -49.91% 63.45%  -49.20% 52.23% -0.942 29.58% 3.75% 28.90% 11.57% 2.497
2009 155.13% 19.08%  150.30% 35.46% 4.239 38.40% 2.54% 37.49% 8.41% 4.457
2010 17.01% 26.88%  17.01% 29.00% 0.586 8.51% 7.19% 8.51% 11.82% 0.72
2011 -20.75% 31.52% -20.37% 23.10% -0.882 26.01% 2.50% 25.41% 7.72% 3.292
2012 13.58% 21.60%  13.58% 21.46% 0.633 14.69% 3.30% 14.69% 7.49% 1.961
2013 20.66% 17.37%  20.66% 20.64% 1.001 -6.05% 14.70% -6.05% 15.22% -0.397
2014 79.02% 6.39% 76.90% 19.08% 4.03 19.95% 7.12% 19.50% 10.36% 1.882
2015 124.95% 31.14% 121.26% 51.79% 2.341 40.90% 11.74% 39.92% 26.05% 1.532
2016 30.52% 29.45%  29.82% 22.78% 1.309 18.73% 5.79% 18.32% 9.51% 1.926
2017 -2.33% 12.22% -2.33% 15.05% -0.158 14.42% 2.60% 14.42% 9.18% 1571
2018 -26.25% 33.12%  -25.79% 23.26% -1.109 13.41% 8.08% 13.12% 8.89% 1.476
2019

N 20.58% 13.07%  60.43% 27.44% 2.203 8.03% 6.75% 21.54% 12.04% 1.789
R 2370.18%  64.98%  29.25% 32.39% 0.903 1088.48%  17.54% 21.90% 12.49% 1.754

FIFOR: KA, Wind, ST RIEAL BT TS

MELL. A58 R T TR Y, % kARG FIILHE F29.25%, %
kiR AARRE = kLA = M P BRAF T SF1021.90% 49 0K B F, 12 G E AH1.754, K
w4449 R K =4 17.54%.

AR, ZBNE
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B12: W%k % -FiE800K B 41EA HEN—

FBEM 22 B (A ) e 5 Sk S [l e 7 JEB0045 4 === % k- 1£800/4 18
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2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

BABERR: T EAER LR T

% 6: &1 % -FIiES005FEEAA—NK

2007 219.77% 18.28% 236.35% 37.55% 6.294 33.79% 15.25% 35.49% 19.23% 1.846
2008 -49.91% 63.45%  -49.20% 52.23% -0.942 49.69% 6.26% 48.46% 14.79% 3.277
2009 155.13% 19.08% 150.30% 35.46% 4.239 39.45% 5.64% 38.50% 11.07% 3.478
2010 17.01% 26.88%  17.01% 29.00% 0.586 24.37% 4.77% 24.37% 8.92% 2.731
2011 -20.75% 31.52% -20.37% 23.10% -0.882 8.90% 6.70% 8.71% 6.93% 1.258
2012 13.58% 21.60%  13.58% 21.46% 0.633 6.57% 4.90% 6.57% 7.54% 0.872
2013 20.66% 17.37%  20.66% 20.64% 1.001 26.03% 2.67% 26.03% 7.36% 3.536
2014 79.02% 6.39% 76.90% 19.08% 4.03 8.69% 19.80% 8.50% 16.34% 0.52
2015 124.95% 31.14% 121.26% 51.79% 2.341 132.61% 2.87% 128.64% 17.03% 7.552
2016 30.52% 29.45%  29.82% 22.78% 1.309 25.78% 2.16% 25.20% 6.62% 3.806
2017 -2.33% 12.22%  -2.33% 15.05% -0.158 -17.13% 20.45% -17.13% 10.63% -1.611
2018 -26.25% 33.12% -25.79% 23.26% -1.109 4.77% 9.58% 4.67% 14.43% 0.323
2019

N 20.58% 13.07%  60.43% 27.44% 2.203 3.23% 5.26% 8.37% 12.86% 0.651

#4k  2370.18% 64.98%  29.25% 32.39% 0.903  1450.03% 28.55%  24.52% 13.01% 1.885
FERR: REK, Wind, J"KIERL AR S

R, ZIMNHE TBF W RIER T R 3 E A
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= 4 -u
5! Rit5H SETE|EERE
FAES M —FIE 500 £ K&
& 7: PiE50048H ALK -ICEI
FEE IC 314 ICARfE£LZ ICHAIME ICHEKME HIC LKk
A -0.048 0.125 -0.413 0.297 66.2%
FAERR: REK, Wind, J"ZIERL AR T

B 13: FIiES00HF ABICIEAH— K

04 K E AT EC e 12 R A

0.3
0.2

o | LIk
0 W ‘ “‘“‘”W‘ LIl | | I L

-0.1
-0.2
-0.3
-0.4

-0.5
2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

HARAR: AR AR b

& 8: FIES00iLM-ICHFEEXAR—R

2007 -0.076 0.107 -0.335 0.129 71.74%
2008 -0.044 0.117 -0.283 0.222 61.22%
2009 -0.077 0.108 -0.304 0.207 79.59%
2010 -0.023 0.111 -0.255 0.231 62.50%
2011 -0.047 0.118 -0.278 0.232 67.35%
2012 -0.048 0.118 -0.258 0.239 68.75%
2013 -0.024 0.133 -0.248 0.297 62.50%
2014 -0.031 0.11 -0.243 0.195 65.31%
2015 -0.093 0.121 -0.413 0.124 75.51%
2016 -0.057 0.119 -0.303 0.205 71.43%
2017 -0.010 0.144 -0.341 0.292 53.06%
2018 -0.049 0.131 -0.342 0.198 59.18%
2019 24 -0.027 0.176 -0.261 0.282 57.89%

FIFERR: REK, Wind, JRAIEFLEHR TS

MET. ABAB I3 RT A E, KREAFEZM AR T4, £ FIE500
SRR EIE, 20074 FF 46 4 ICH{E4-0.048, 7k £ 40.125, A7
BACHHLT, RICEIA66.2%. AENL2HICH MR LA AET 694
B, pFAEstd, RIASFEICHEAH R, BENFAEGTTTAASE, K3
S ERICE AR E£60%VA L.

RAIXEE, ZINE BHW IR R R AR
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B 14: FiE50048 8 m oK E FE K S -2 KB a8 £ H RN

RN R (b)) e Rl em— T O % - AE
35 0.08
30 0.06
A
25 WJ 0.04
20 0.02
15 0
10 — -0.02
s
5 w -0.04
P P,
0 Rl -0.06

2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

BARART: | RKAEAE IR P

& 9: FIES008 R KB TR S - KB o5 B A

4 Rihk#d BAEH Sk Soksi ERATe

2007 83.91% 2.64% 13.47% 88.84% 6.596
2008 43.09% 4.99% 11.75% 42.05% 3.579
2009 61.43% 2.34% 8.45% 59.86% 7.085
2010 14.26% 3.82% 9.99% 14.26% 1.427
2011 27.11% 2.39% 7.99% 26.49% 3.315
2012 6.04% 4.71% 7.24% 6.04% 0.834
2013 9.57% 10.14% 11.26% 9.57% 0.85
2014 14.31% 6.43% 9.17% 14.00% 1.526
2015 104.44% 2.65% 15.23% 101.48% 6.664
2016 30.26% 3.36% 8.31% 29.56% 3.556
2017 -2.75% 8.60% 9.95% -2.75% -0.276
2018 15.35% 5.59% 9.61% 15.01% 1.562
2019 £4 2.61% 9.44% 15.72% 6.74% 0.429
AR 2749.14% 10.14% 11.15% 30.73% 2.756

HABRF: R, Wind, J7RIERALEAR TS
ME LA BRZ IR F TR E, % = RGN FIIE £ 430.73%, 13
B R H2.756. FEAR, % ZREGEN L ERIHFEABITT EapkaE,

RAIXEE, ZINE BHW IR R R AR
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B 15: $iE500483 s KB T K % -PIES00R 58 A R —IL

R (F fy) e G S [l e 2 JE 50045 35 % - E500/44
35 0.15
30 0.1
25 0.05
20
0
15
10 -0.05
5 -0.1
M ~ s “JM
0 — -0.15

2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

AR T IGES KA
f2 ¥ AESO0L R =AY, % k21 EARAT F IE50048 S H AR Y FA A FUILE F A
19.65%, 1z .&F £0.959, #FFHMEAESONEL, K%K EHA Kb

16.39%.
% 10: PHES00iL & % & -500F -4 &R — UK
% kR % -%4E 500 £ I
Ritis E VIR & E: D il Ritiks E: YA &3 Sk
£y 3 B X E# £5 8obk RS 15 &1
% £ E 3 E 3 # #
2007 264.47% 19.18% 285.56% 38.57% 7.403 36.15% 10.15% 37.99% 27.26% 1.394
2008 -46.58% 64.58%  -45.89% 55.91% -0.821 29.54% 16.39% 28.86% 36.10% 0.8

2009 186.07% 19.84%  180.00% 37.69% 4.776 34.61% 6.16% 33.79% 21.63% 1.562
2010 18.46% 26.48%  18.46% 31.11% 0.593 13.16% 6.92% 13.16% 18.41% 0.715
2011 -20.85% 31.85% -20.48% 24.81% -0.825 11.43% 4.71% 11.18% 13.41% 0.834

2012 8.15% 26.02% 8.15% 22.36% 0.364 7.61% 6.22% 7.61% 13.72% 0.555
2013 14.79% 17.51%  14.79% 21.03% 0.703 3.05% 9.90% 3.05% 15.18% 0.201
2014 73.40% 7.24% 71.46% 20.26% 3.528 16.20% 4.83% 15.84% 14.26% 1.111
2015 96.17% 36.50%  93.49% 56.33% 1.66 61.62% 7.48% 60.04% 26.72% 2.247
2016 28.91% 30.50%  28.24% 23.67% 1.193 17.79% 6.43% 17.40% 17.89% 0.972
2017 0.52% 11.45% 0.52% 15.19% 0.034 -4.36% 8.09% -4.36% 7.74% -0.563
2018 -25.93% 33.31% -25.47% 24.16% -1.054 9.83% 7.57% 9.62% 14.40% 0.668
2019

N 19.93% 11.52%  58.27% 25.01% 2.33 3.84% 8.34% 10.00% 21.67% 0.461

ik 2640.48% 64.58%  30.32% 34.21% 0.886 841.95% 16.39% 19.65% 20.49% 0.959

AR RI, Wind, J"EIEFLRAR TS

RAIXEE, ZINE BHW IR R R AR
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& 11: WiES00R 0 BGEBRSFE BT R4t — ]

2007 56.98% 4.30% 73.00% 94.70% 3946.10%
2008 56.44% 3.90% 75.30% 91.70% 4074.70%
2009 54.80% 3.70% 73.70% 92.80% 4106.10%
2010 53.81% 3.80% 71.60% 89.50% 3911.60%
2011 50.98% 4.60% 73.30% 92.90% 4032.00%
2012 48.54% 4.10% 69.70% 91.90% 3950.30%
2013 48.60% 4.00% 68.90% 87.00% 3749.10%
2014 49.01% 5.20% 64.50% 91.80% 3930.80%
2015 59.05% 3.90% 77.10% 93.10% 4115.70%
2016 50.09% 4.50% 68.10% 89.00% 3986.40%
2017 46.09% 5.50% 67.60% 93.30% 3878.40%
2018 46.70% 5.40% 67.60% 92.00% 3810.50%
2019 24 49.22% 6.10% 73.10% 89.70% 873.70%
Ak 51.65% 4.80% 64.50% 94.70% 48365.30%

HAEFRR: RE, Wind, J"RIEALREARRF S
E: AP RiME4R 6 R R0 A eF T & Rt

w., %4

%t % B FRBRFEER N T L2 F, (2RiEJLF-E T 35 R A&69 %
e, ¥ BRI RGBT RET R, EAEGIEE L P 3R T 940 IR iR ke
Fa, BEpHEFe9IEmAR S T8 egE K. KB EAREMANILE N Z 00 K8
b &, BRI S IAEIE FAZEAT G B F AR, 13540
1. EATHABEFIES00m I T, #mmE T @ )a48R ek £47E Z4E AR T

FEAFOEMR, TR R R, BARERIBCHFE L TIANBOKEER 5

A E, HoyAlk s e 2
2. BAFHAFELTH LI, K20074FF 4, ICHEA-0.036, RICEILA

63.5%, % kao-7E R FII R F A32.39%, 15 8F£0.91; % k4

AARAT o JEB0048 H AL AR UK 5 F H24.52%, 12 E-tbF 41.89;

3. FE-F484rE FIES00R I T L IR, M20074F 4, ICH{A4-0.048, HICE

L A66.2%, % kA6 E F A30.32%, % k4AAARXTE Sk LA FALAR ER

K H % 430.73%, 138 LFE 4276,

. W=
AIRE G A FTARR P A6 8% 0E S AT, Bt T RAARE R HMT

— SRR, (R AT UL T AR ATF B 69 40 - R R 27 %] @ I
FIRE, ERTHEESRRAZHOELEIRE., RIREN ZITRRIESFTA L
FoA, BPER T RSB, LRESHH NIRRT EL.

RAIXEE, ZINE HEWRERT R RAR
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) RERIAZFR N

=S
=

COBROMIR, BT KFME, Ak 14 4, 2010 FHA S RAERL BT TS,
D BRRERSAR, B kEmE, Mk 12 4, 2011 FHANT KIEALBEAR T S,
KIESATT, eI T RFME, Mk 84, 2011 SFH A KIEHF R EHR T S,

FENSAIT, EEZRBERFME, KMk 9F, 2014 FHN KIEAL BT TS,

oA N8
;\:\, )
Pl - A

dR
ofs

3 R ORIESHIR, FLRFHE, M7 HE, 2012 FHANTKIESR R T S,
5 4y FESMR, T RFHE, Mk 44, 2015 SFEA T KRR KBRS,

i3 Lo RIESHIIR, P KFHE, Ak 45, 2015 FH AT KIEA KBRS,
#onh B TESMW, BT RFMLE, M 455, 2015 FHA T KAEAR BT S,

Z Z . RIERSAI, BB KRFME, Ml 34, 2016 FHA S KIEALEAR T S,
Y E o AARBNE, FLKFME, 2018 FHNT KIEFREAR T S,

L HRRBNEE, FHAKFMAE, 2018 FHAS RIEA LRI TS,

e
=
£

J~ AR F—AT B A BBA

FEA: FHARI2AAA, BMEIERT R 10%0A E,
A AR 12AAR, BROARRT KA TSR EA-T-10% ~ +10%.
Zib: WMARI2AAA, BMEILGE TR 10%0A L,

J” KA S ) B B

FAN: HAKRL2AARN, BRNAINET R 15%0A L,

Wi AR L2AARN, BRAMAIET KA 5%-15%.

FA: AR L2AARN, AR K& T 3hha AT -5% ~ +5%.
L BARR L2 AAN, BN ARILE T K 5% L.

BRARM
Ik R Y| oy s SO
Hoht JMTERTR L% RY TR EESE LRTERE AR LAETHAFRELE  ASTIRTFEET
26 5 RAEH KB 6001 5 K-F4&mXk  #2F5 H3E KA 18 XiE 8 FEAEF— 111 FRET S 14 #
35 # JE 31 E )3 #1716 1401-1410 &
LKL 510627 518026 100045 200120

B RER AR gfyf@gf.com.cn

EAE AR B

ARt EAEH A TR 8) S A A BIVE, LIRS TR 8] B ABEIHMPA T GARA T KIER . AIRE 8 4R AE TR
Fo RR R, FIAREE ZR b AAEA T2 E KRR G AR S REHEE TR T8 12 VM TR

JRAEA MDA TR E) Bl B R A9IEAST B LS04, B2 P BIERA NS, AFTARSTTE CRRAGHRERI) 44
.

F RIS (B ) ZRATRNE) AEFBER AP OHIEARBEIL (4 FHR) ¢hE, BIABERANE, ATARETTES
I G4

FARAEF L ATAR T T EIEA DR EMOATIF RS A B e E AP IR & T F L AFRA R4 A

RAIXEE, ZINE HEWRERT R RAR
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GF SECURITIES
FTE5H
T KRS AT R 8) B K IRAAMY T e 5 AR P RAMG 8] FRIELE T LS5 X F, Bb, BFH R LH BT LAEFBRA RS
B K IRAM B 7T A GG A) 0 R it ARG 00k e = 2 vl . T A BLAURAB RS ) B B AT A 5.
AIREZFLARAT . BREA (AT HRAR “BFRAR”) AT ARIRE P AR S BAEA R T A S, FEE I (1) AdRE 69430
DAL AR E M H B AR T AIRE L 4 B 69K T A48 K08 ARG TR AL, FFAREST ZAEA0 28, (2) AR
AR 893 R e £l . AT RY RS AIME TR T AT 48, FRRALE A AR IR A .
FRRAR SVEAIRE QRO ERIB TR . BP0, TESF SR EHE, LY aRER Q8T LEANERZTION, ZFE
BN IR T T EAEA L TARAT R A 4,
RIREALE ©) 22 ]~ AL 698 P 14T AENM R %, TATIMATF R A, RABRATTVMER, Bt FHIAm T EARE XL
4. JTRAEAF AR EAIRAR B HAR RN B R AIRE AL A T KRR E P . R R RIS RAEERE LA AIRE TR R
LWEAE, | RAEFITARARBARTAT AR T2 5 B RS EALIE R A 04 AIRE .
AR IR BAEFT BB AF AR LB RIGLR AR E, HEE, HETERE, EAMETRAES), BRIZTEIRT AR T E
b, THEe G RREA R R, AREA T, WEREBIFAE BATTABE P 6J R H B AR, MH5RAFRFZRE R, R
MAXT AT P R THAAESRA G T AT, ARE L AL LB P R TEEF BOAAA IR TR R S ATARALT
BRI ak 5 AR AR R
AFRAE P B FAT G R IR BALE Y B A AR ZAEAIAA T 5, A9 KAEATAT A, TEMMORETIRIE, RE QIS , ReE
T 6945 BT AN E M R IEAF T2 0 BRI, T ZGEA AT B AR AR 49 1 25000 5 | B4R R AT o0 4E,  FRARRAEEAL
HPARIE ., B TLARIRE TN I 5 F) I SAARIE AR MO R R, A EE, RAXNFLEL.
JRAERT E B HE 5 AIRAE T BAS & T — BB TR L5 0IRE . RIS R RA TR 69 RRILE . LR BT ik, I FRRES KIE
FGIY, TEIESEEAR . I RRFEMERALTRAFER D XHX, @ILEP XA T HITVRAEES ARSI LA T 5
R DR, JEIEAY A TR GHINVFTRAR S ARENER—K, LEMRGETR%. BREFTRTH. B ILAIENUR AT
TAR TEBARE L B 387, THN ERELE HATRE, JLAEARIAEAARE LS R EE. AR S FF R T
BEAMA ATRE TR BAE AR A, £ RIRAIREN, MAFAL T AR X AR AT (54 ).
RHFGARE 7T 48 LIEAR A0 25| RO LNASF L A L4586 (“15.87). HiEE AT AR LR BNV R 77 iR A P 0930 ik
BMRIERESE, VA X FFRAIXT Pk AR FAT LA 8] Q0L 509458, BAETHEALT, €30 (ATRET) SHBIERLS 5 AT EFD)
(RT3 R L) A RIS RILES).

REEE
(L)) ZAEA (F ) RAFFRIRS Pk NE) it 5 12 AN A A FEA AT AT 500 % & .

AP B
B HGERFAB@IFT, ATHMIAMATIFUERE XERR. BH FIE. #8510, T bk s ag— R RUs RAGEHTIE
mAs BER. AAl. FIE. 85 R AR,

RAIXEE, ZINE HEWRERT R RAR
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