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Pearson TopBottom10%A % = Top100
IC  ICIR & B¥ 3% EX % | ki &E# IR BE #F
JR A AR 0.078 3.454 842% 71.3% 1.028 -1.714 2.741 33.7% 46.6% 2.632 63.4% 74.9%
£ A_1m 0.078 3.334 832% 72.3% 1.009 -1.633 2.642 33.5% 52.0% 2.424 64.4% 76.0%
4 A_3m 0.076 3.310 86.1% 68.3% | 0.969 -1.596 2.565 32.4% 50.9% 2.432 63.4% 74.0%
FE 300 _1m | 0.076 3.302 84.2%  72.3% 1.017 -1.620 2.637 34.3% 50.0% 2.608 66.3% 75.7%
" F#E 300_3m | 0.073 3204 86.1% 70.3% | 0.885 -1.625 2.510 31.2% 48.6% 2.383 63.4% 75.0%
F4E500_1m | 0.079 3.437 832% 76.2% 1.063 -1.658 2.721 33.7% 49.3% 2.466 62.4% 77.0%
F4E500_3m | 0.079 3501 86.1% 72.3% 1.032 -1.654 2.685 33.6% 50.0% 2.452 63.4% 73.8%
R4 1m 0.069 3.069 81.2% 69.3% | 0.945 -1.478 2423 31.9% 48.3% 2.363 62.4% 76.2%
R4 3m 0.069 3.022 80.2% 653% | 0.846 -1.482 2.328 32.7% 46.9% 2.478 63.4% 74.3%
##E 300_1m | 0.076 3.067 81.2% 65.3% | 0.928 -1.785 2.713 31.9% 52.6% 2121 62.4% 71.4%
I’ 300_3m | 0.078 3.225 80.2%  66.3% 1.108 -1.697 2.805 34.5% 54.2% 2.371 62.4% 68.5%
P4E 500_1m | 0.082 3.330 82.2%  69.3% 1.187 -1.754 2.941 36.4% 51.3% 2.534 63.4% 71.7%
P4E 500 3m | 0.077 3.291 822%  68.3% 1.076 -1.649 2.725 36.1% 51.8% 2.595 63.4% 69.7%
doh £ A_1m 0.079 3.225 84.2% 66.3% 1.061 -1.809 2.870 34.6% 52.1% 2.388 63.4% 72.1%
’ £ A _3m 0.076 3.193 81.2% 67.3% 1.069 -1.642 2.711 34.5% 53.4% 2.369 62.4% 69.9%
4 A-300_1m | 0.086 3.853 87.1% 78.2% 1.277 -1.811 3.088 39.4% 46.2% 2.880 61.4% 78.4%
4 A-300_3m | 0.075 3.317 86.1% 69.3% | 0.991 -1.665 2.657 33.4% 45.9% 2.472 63.4% 76.9%
500-300_1m | 0.078 3.228 822% 71.3% 1.047 -1.680 2.727 34.2% 48.4% 2.408 60.4% 77.9%
500-300_3m | 0.072 3.046 82.2%  68.3% 1.038 -1.602 2.640 35.4% 46.3% 2.598 61.4% 76.8%
il PH 300_PE | 0.067 2900 80.2% 68.3% | 0.828 -1.540 2.368 30.7% 50.5% 2.047 62.4% 79.3%
£ A_PE 0.066 2.808 82.2% 69.3% | 0.800 -1.456 2.256 31.2% 49.7% 2.201 61.4% 80.0%
F#E300_1m | 0.071 2938 81.2% 67.3% | 0.904 -1.518 2422 32.5% 48.8% 2.395 64.4% 74.3%
F# 300_3m | 0.068 2668 81.2% 66.3% | 0.852 -1.473 2.325 30.2% 52.8% 2.025 62.4% 73.6%
wnip
£ A_1m 0.071 2911 822% 713% | 0919 -1.500 2418 34.6% 48.1% 2.679 64.4% 74.0%
£ A_3m 0.068 2626 81.2% 63.4% | 0913 -1.451 2365 30.7% 52.9% 2.170 61.4% 74.0%
FIES SHIBOR1M 0.069 3.107 851% 67.3% | 0.865 -1.598 2.464 30.1% 48.9% 2.167 62.4% 771%

P RR: Wind, & iERAHFR AT
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MR EFZRMERIL, NAF FEIAF. 30 ikekhd R IGAF A BRI 4K 20 F £ 4547
st FRAGAERA £ — R IR, BRI IC AR IC ERFA. 2B NY
K. TOP100 AA4flk s 69429, RiEiFiaZag2, S5 T FA0T T R4GAEAE 64
RIEEB A A R,

T AR T RAGAZA VA BRE) B T4 ARA 69 o-F A &5 F L.

£ 2 BRAMAEAET IC+6 B F+24 A&AER TOP100 L4425 A ik #

2009 2010 2011 2012 2013 2014 2015 2016 2017

RIEARA 197.5% 19.6% -19.0% 13.5% 37.2% 55.1% 105.0% -9.0% -11.9%

A A _1m 202.7% 21.2% -21.1% 23.7% 36.0% 61.7% 77.1% -7.4% -12.5%

£ A 3m 197.0% 15.3% -21.0% 19.0% 43.2% 64.1% 70.9% -6.2% -13.0%

¥ 300_1m 204.8% 19.5% -20.7% 23.0% 37.2% 58.3% 85.6% -5.4% -12.3%

. % 300_3m 194.5% 14.2% -19.8% 15.9% 40.4% 52.0% 79.9% -8.3% -11.3%

ke ¥4E 500_1m 202.6% 20.7% -20.3% 19.6% 40.5% 53.3% 93.5% -9.9% -12.4%

¥4E 500_3m 198.5% 18.1% -23.9% 17.4% 43.1% 66.9% 86.9% -6.9% -12.9%

R 4E 1m 189.7% 13.0% -25.2% 16.3% 34.0% 54.1% 104.6% -5.5% -10.4%

R 4E 3m 188.2% 21.4% -23.9% 14.7% 26.2% 72.0% 95.6% -6.0% -11.7%

P ¥ 300_1m 210.4% 6.4% -22.6% 18.0% 36.4% 48.3% 89.8% -3.4% -8.9%

P 300_3m 195.3% 13.7% -20.7% 12.9% 39.2% 55.6% 101.2% -0.8% -7.5%

% 4E 500_1m 217.5% 6.2% -21.9% 20.5% 40.5% 54.9% 118.9% -2.9% -7.9%

¥ 4E 500_3m 195.7% 16.2% -21.2% 12.6% 43.1% 55.9% 111.7% 0.2% -8.0%

o 4 A 1m 209.6% 6.3% -22.2% 18.8% 38.2% 54.8% 109.5% -3.3% -7.9%

s 4 A 3m 198.9% 16.3% -22.0% 12.6% 37.2% 57.6% 99.4% -0.9% -7.8%

4 A-PR300_1m | 213.1% 16.0% -17.2% 31.3% 43.2% 59.2% 120.3% -7.8% -11.1%

4 A-PR 300_3m | 186.3% 21.0% -21.8% 13.0% 32.4% 56.0% 119.6% -8.9% -11.2%

500-300_1m 206.9% 23.9% -26.2% 22.1% 43.0% 36.5% 109.5% -6.2% -10.3%

500-300_3m 190.3% 29.7% -24.6% 17.3% 43.9% 43.5% 122.4% -7.8% -9.7%

3% 300_PE 192.4% 24.8% -23.5% 16.0% 31.6% 39.4% 95.8% -7.4% -12.1%

foth 4 A_PE 192.6% 23.8% -23.4% 16.1% 42.9% 42.6% 84.8% -7.4% -12.9%

7 300_1m 188.0% 20.4% -25.0% 20.2% 35.6% 52.9% 86.3% -1.0% -11.2%

7 300_3m 189.8% 22.1% -24.5% 14.5% 35.6% 51.4% 65.2% -3.3% -9.0%

#ix 4 A 1m 190.8% 20.1% -27.1% 21.0% 34.6% 69.1% 96.7% -3.0% 9.7%

£ A 3m 196.5% 21.7% -24.2% 16.2% 34.6% 54.8% 63.5% -4.2% -8.9%

GRS SHIBOR1M 180.5% 17.7% -26.1% 14.6% 37.5% 52.1% 92.6% -8.2% -12.1%
FARIR: Wind, #BIEAFFR AT

My EN S EA, KRB -F4EAER £ 2012 4. 2013 4. 2016 F VA& 2017
AR T RAGAER e — R K ARG 0%, AU ) AR AR A A A 4% 12 2015 SRR AR
AR,

T &VA 2017 5 1 A ABI5T b T R4 AR 5 B FHEaT AR £ KA 36 T 3530355 T
B FEEFAR S A IE £, FTAAGEIRT ikah % L3847+ 647 300 77 1 AN A
. FIES00 A 1A EEHARA AFT 1SR RSEAR FENEAGETE.
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£ 3 BRAMAEAET IC+6 B-F+24 AEHER 2017 4 1 ARESBRALAE L

AR
JRAeAER
HBhFE PR 300_1m
#BhFE_FE 500_1m
EHE LA 1Im

5%
34.2%
53.5%
58.7%
56.6%

B3 HRE PB FlRH% ROE IC rankIC ) &
31.1% 11.6% 3.2% 12.2% 7.8% 0.11 0.11 -1.96%
12.9% 4.6% 6.1% 16.9% 6.1% 0.22 0.24 -0.53%
13.6% 0.5% 6.8% 15.5% 4.9% 0.22 0.25 -0.39%
15.2% 0.1% 5.6% 16.7% 6.0% 0.22 0.24 -0.42%

PR R: Wind, &l iESHFR T

L5 R, SR FHERERNESRFER T LT E509RE, MEKT R
HRFURFFER TR ERE., NER LA, B FENERNKFT 54 IC A AA
B 4544 Fl B s R L,

2.3 ZRAEAETF IC +8 B -FAER+24 A
TARTT RBBANERRA LT ZHFENEA FTLORTF. $2KENE

TOP100 2842 E L. EFIATALR FIMAEFEFE, B-FEEA B RIL4E
A EE AR, RAANF KSR EIEAREEA N R 83t F RGER A — 7 6945

R, %&%A%@mﬁmnuu0ﬁ$ﬁ&% 2 B ENYT K.

TOP100 2044

A& é’J«‘kﬂ‘ FEAFEZT A, EEMF RS T RAGAEE 693 ta AR TR,
& 4 BRAEART IC+8 B-F+24 A HaAER =tk
Pearson TopBottom10%A % = Top100
IC ICIR %2 BF | 2x £k 3% | HFukid E# IR BE BT
AR 0.106 3.777 87.1% 73.3% | 2.078 -1.864 3.942 53.1% 53.8% 3277 69.3% 59.8%
£ A 1m 0.101 3.659 87.1% 72.3% | 1.831 -1.687 3.518 | 46.9% 54.7%  2.886 68.3%  65.1%
£ A_3m 0.099 3461 842% 713% | 1.753 -1.710 3463 | 46.9% 55.0%  2.850 70.3% 62.3%
F# 300 1m | 0100 3.618 87.1% 72.3% | 1.837 -1.692 3529 | 47.5% 53.9% 2947 67.3% 64.2%
. ¥ 300_3m | 0.099 3407 851% 72.3% | 1.974 -1.665 3.639 51.3% 53.8%  3.119 68.3% 62.7%
F4E500_1m | 0.103 3.641 86.1% 73.3% | 1.894 -1.703 3.598 | 47.9% 545% 2929 67.3% 65.8%
3500 3m | 0.103 3.584 86.1% 72.3% | 1.810 -1.824 3.634 | 48.3% 54.8% 2891 68.3% 61.7%
K& 1m | 0093 3.474 851% 74.3% | 1.858 -1.496 3.354 | 46.6% 53.2%  2.933 69.3% = 64.5%
K44 3m | 0093 3351 842% 752% | 1.712 -1574 3286 | 458% 52.6% 2.817 69.3% 61.8%
FHE 300_1m | 0.100 3.399 86.1% 72.3% | 1.931 -1.848 3.779 51.2% 53.3% 3294 67.3% 61.8%
## 300_3m | 0.100 3.599 88.1% 73.3% | 1.936 -1.868 3.805 51.8% 547%  3.335 68.3% 60.7%
$3E 500 1m | 0.105 3.763 86.1% 79.2% | 2.140 -1.994 4.133 53.3% 524%  3.379 68.3% 62.6%
%3E 500 3m | 0.103 3.793 88.1% 73.3% | 1.950 -1.927 3.877 53.4% 52.9% 3559 67.3% 60.6%
K3k A A 1m 0.104 3.605 87.1% 752% | 2.073 -1.931 4.003 51.8% 536%  3.348 68.3% 62.6%
£ A_3m 0.101 3.669 88.1% 74.3% | 1.968 -1.860 3.829 52.1% 534% 3471 67.3% 62.0%
4 A-300_1m | 0.110 3.992 89.1% 79.2% | 2.187 -1.872 4.058 53.4% 53.8%  3.193 68.3% 67.0%
4 A-300_3m | 0.100 3.498 86.1% 72.3% | 1.932 -1.694 3.626 50.5% 536% 3.049 66.3% 64.4%
500-300_1m | 0.103 3.765 88.1% 74.3% | 2.011 -1.797 3.808 | 49.9% 53.8%  3.038 65.3% 66.3%
500-300_3m | 0.102 3.855 89.1% 74.3% | 2.017 -1.777 3.794 53.0% 53.7%  3.266 66.3% = 63.5%
o ¥ 300 PE | 0.091 3.065 822% 713% | 1.733 -1.545 3278 | 456% 54.2% 2696 66.3% = 66.9%
4 A _PE 0.092 3160 83.2% 71.3% | 1.617 -1.605 3.222 | 41.9% 543% 2477 65.3%  69.0%
##300_1m | 0.097 3513 87.1% 74.3% | 1.874 -1.706 3.580 51.4% 53.8% 3191 67.3% 62.6%
¥ 300_3m | 0.097 3.334 84.2% 68.3% | 1.861 -1.814 3675 | 49.8% 541%  3.123  70.3% 61.5%
Bt A A#%F_1m | 0.095 3408 86.1% 72.3% | 1.757 -1.653 3.410 | 48.2% 53.2%  2.965 68.3% 62.5%
A A#%F 3m | 0094 3217 851% 683% | 1.689 -1.737 3426 | 47.4% 53.4%  3.000 69.3% 61.8%
Fl SHIBORIM | 0.098 3.607 90.1% 74.3% | 1.890 -1.834 3724 | 49.7% 53.8%  3.129 65.3% 652%
FortRoR: Wind, &8 5HF7 AT
TARETT RASEE B RF B FHE AR 6 55 KA L.

4ol kB L a0 4

BT Akt F
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£ 5 BRAMAMEAET IC+8 B F+24 A&mAER TOP100 44425 A ik #

2009 2010 2011 2012 2013 2014 2015 2016 2017
JRIEAER 230.2% 40.9% -17.2% 21.9% 51.8% 76.3% 220.5% 10.4% -19.6%

£ A 1m 229.0% 42.5% -17.4% 19.6% 53.1% 72.9% 135.3% 8.8% -19%

£ A_3m 226.3% 42.4% -15.8% 23.6% 46.4% 80.0% 119.0% 14.4% -21%

¥ 300_1m 228.7% 42.1% -17.4% 21.4% 46.1% 81.4% 137.0% 10.7% -20%

. ¥ 300_3m 230.6% 43.1% -16.3% 23.3% 47.3% 74.9% 184.6% 13.0% -20%

*F4E 500_1m 227.1% 42.3% -17.8% 20.8% 55.1% 67.3% 154.0% 9.4% -20%

*F4E 500_3m 223.2% 41.7% -17.2% 22.7% 47.5% 82.5% 138.1% 15.3% -21%

R4 & 1m 224.7% 34.5% -18.0% 19.0% 45.3% 73.4% 146.5% 17.8% -20%

R4 3m 238.4% 42.7% -20.6% 19.7% 40.9% 83.7% 110.9% 19.2% -21%

#¥% 300_1m 230.2% 33.3% -17.0% 22.3% 49.0% 74.6% 192.6% 17.3% -20%

#¥% 300_3m 219.5% 35.9% -19.4% 20.1% 50.4% 78.4% 197.1% 14.4% -13%

#4E 500_1m 233.9% 33.9% -16.4% 27.4% 52.1% 65.0% 217.9% 15.6% -18%

#4E 500_3m 227.9% 32.4% -18.8% 20.8% 55.0% 75.2% 207.6% 15.0% -11%

. £ A 1m 230.0% 34.2% -16.4% 23.8% 47.9% 72.9% 199.7% 16.0% -19%
P

4 A 3m 222.1% 34.3% -19.4% 19.4% 53.7% 76.2% 196.8% 15.4% -13%

4 A-300_1m 237.8% 36.6% -17.2% 30.4% 44.3% 69.8% 221.1% 13.9% -19%

4 A-300_3m 218.4% 43.9% -16.6% 24.1% 41.5% 74.9% 194.8% 11.1% -19%

500-300_1m 236.2% 37.8% -21.8% 17.8% 48.8% 60.9% 209.9% 15.0% -18%

500-300_3m 223.0% 41.4% -18.5% 23.2% 66.1% 75.3% 182.6% 13.3% -17%

pn & 300_PE 222.4% 41.5% -19.3% 14.7% 47.2% 69.4% 150.9% 10.7% -20%

£ A_PE 226.7% 39.2% -19.8% 15.3% 55.5% 81.5% 77.6% 12.0% -20%

## 300_1m 234.5% 39.2% -16.8% 25.0% 44.4% 106.5% 142.2% 16.8% -20%

wrE #% 300_3m 230.7% 39.9% -18.8% 20.0% 46.7% 107.9% 128.7% 18.0% -20%

2 A#EF _1m 236.8% 42.3% -18.1% 26.3% 40.6% 93.6% 113.0% 18.0% -20%

£ A#F _3m 233.7% 43.8% -19.5% 19.6% 47.8% 111.6% 88.3% 19.0% -20%

% SHIBOR1M 197.3% 40.2% -23.3% 20.2% 47.4% 73.1% 209.5% 11.9% -13%

KA FRB: Wind, EBIESFFT AT

SN A B, R34 B FHE AR £ 2016 F AR 2017 A48 FRASAER
H— RN HEIEE, o B FHERAA A 2009, 2010, 2011 4. 2012 4. 2013 A&
2014 380 7 R4 AER, 2% K345 FAEN AR ik £ 2015 SF28 8R4 HER

T &VA 2017 5 1 A ABI5T e T R4 AR 5 B FHEaT AR £ KA 36 T 3530355 T
B F B B R UA R AR, T RAGRIRT Esh R L4547 F 497K 300 77 34N A ik 3h.
% 3E 500 A7 3ANA kS AR A AT 3AMAREA R FHENEE,

%6 RRREAETF IC+8 B-F+24 A HWAER 2017 4 1 AR ENBAELAE N

AR W4h wESE  #F B BRE PB Hix ROE IC rankiC | Ak
JRAEARR 30.9% 15.1%  184% 16.8%  6.2% 1.7% 6.6% 4.2% -0.03 0.07 | -4.47%
#BHE_P# 300 3m  18.8% 172%  30.3% 9.1% 5.8% 9.3% 6.0% 3.4% 0.15 014 | 2.71%
#ShE_PIES00_3m  19.7% 16.7%  31.7%  82% 7.6% 8.7% 5.8% 1.7% 0.15 013 | -2.62%
EHE_ 4 A 3m 19.4% 16.4%  30.9% 9.2% 6.8% 8.5% 6.2% 2.7% 0.14 013 | -2.79%

P RR: Wind, & iERAHFR AT

5 R AR, AFFHERAER K@K T AR F. AR FeRELNER, ™
RETHIFERFULPBEFHRE., NER LA, AFHENERNERT E54I1C 1A
BABKT B 4769 A B A R I,

5 Wik B X XS 0 45 B F Ak AR AT
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2.4 AFE

APt F ARG LAER AT AR B FEESTRRMLESRETF IC RIGAER LA
B 5 R B TR G RISAT T 2P arir. B LA, RIMahF LA &
S RERTE AR, ARV FEBATAE . B F R IGHAFEA — AR AR,

MEAR B MR EE, stFRRATARE TS REFHEY, 2L TEET
AR 2t F TOP100 2146932 73 4K, AN T T1AR F/5, 1AM kshF £
AT X ) Sk B b A Bt — 4R A,

MW E LR, RIHB - FHEMAER 4% £ 2016 F R RWLAER, BT

AR 2014 . 2017 F5F 030 mR AR, A2 AUH AR Y R T AR A 4e £
2015 F36 5 R 4642 A

3. AIC st T #) % £4-4547 B T8 HAER

A —F 69 = M4 R R RAF AR LA BIF e UK, (2R A EREATR T35
BegidfEd, BAEF R TRIETHGEF T T EAANR FTHEREA TR, 2RISY
UL ERG AR T RESFG RN LR, (2R BB EE RO H. RR
HRBTEEFE AT FRE G T TEFOREGRITIH TN L, (22 AT 3
e N, A% AT AIC 4% 840 (Akaike's Information Criterion ) #2 7 &4 % %
Ji ik AAR, FRAFTARR AIC T5ik k60 % &M K2R FHEAER #4177 @,
3.1 £HEEW Bk ——AIC 48 BAEN

AIC 4% 2./ 1 Bp Akaike information criterion, #7343 A5A 304K, Bl 69 — A 4
B CEIEROBS A L, B T AR TARE AT AR 09 B 2 B AR A e o
BT A RARAR T A2 AIC 3847, #Arit A5 R LT X

AIC =T *log|| 2, || + 2NK

b, THRLHAETKE, NAGZKEATHE, KAXHEEHE.

JE R TRBAT IR AR, TIRBUL T HFRBTEM T 56 ik

1) RECHTEESGAZE, FTHELEMHTE TR AICHA1EH AIC And41E;

2) mm&rEs, BAELESTHE—NEHEEE AT TR AT ER
Jn &k AR Fe AT 9 AR AIC;

3) BHTA &k S8 ATAEA AIC B & T ILA AEA AIC M421E 6k, ALk
B A RIUE R A EE, TN RS B SR ARAER AIC PPt L 69 &t R iR
mECLELST. NELRELSFRRZEEEHEDFIR2),

A8 ) A R AAR T A A R R 2T T AR B £ A4S AT IRk,
32 AIC 244 EFRFHENFEN wRXE

AFAENST AIC % 544K 5 H FHIALA G 47 = 0] B 35 8 A T iR 8 8147

1) AR = neTEh: 2008 412 A 31 HZ 2017 %5 A 12 6;

2) BFMm: WAL, ERMTIE. BFE. R BFRE. PB. LAl
% ROE;

W ol P i B L5 64 45 BARFE A ik A A
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3) AF4E: Pif BT 3T 8@ AR AL B OE ST e 2L 28

4) BF iy K BB 2 FHBRXNILERT IC;

5) BFHRAA: M AIC # M kA R EH BT TUCH 4T
6) AHE BRI

a) #kEkPEE: PR 300, FHE 500, A AR 1ASABASA KRS, T HET 1
ANRAIBAS AR

b) #kFhFK: PiE 300. FIES500. A AFAANAMBANA DAL E
c) fEMA%: 7IF 300 464k PB. 4 A 454k PB;

d) #FFE£: PRI0045HAT1/AMNABH®ETF. AT 1AA BT
e) #|%%: SHIBOR1M

7) oM A RRIRAT HITH R 100 49 SHEZFRLLL-, HIETE B4 ST
ABRR IR, BRI ZERA T NI AR,

33 ERmMLER

TE 3 ETT B FEFAER TOP100 4144 BB 4464 R TOP100 41478 %A~ &= )
X 8] VA B AE 2017 SEvA k64415 & 4,

1 445 A% (2009.01~2017.05) A2 b4 (2017.01~2017.05.12)
50 1.050 1.150 1.300
45 1.000
1.100 1.2
40 0.950 %0
35 0.900 1.050 1.200
ﬂ\
gg g-ggg 1.000 1.150
c— 4 A3 ) .
20 ﬁ&f&&(&éﬂ:) 0.750 0.950 1.100
T,
12 AIC4 4‘:7?1 7 HEnt AL (£ 4h) gggg 0.900 oAb AR (% &) 1.050
— %R 4G . N "
o IR B ) oo 0.850 AIC & # 17 40 2 (4 1,000
i 0.550 0.800 — LR A (B 4) 0.950
TTUOUOANTOOLOLOLOTTOMNOWULETNOONST AN — O O NWOWTFTTOWOONWNMOWOOWNDLODW~NNv—MhkT<TO
NMOANNNT - —OO0OOMANNNNNT OO0 NNN MO~~~ AN O T T AN NO T T ANNO~— T ANN O v«
NOWONTONTONTNTTONTONTTONTTMOON NTT o A AN AN NNOOOOOST T T T W0 W0
T OO TOOTOO "0 O - OO —-T0OO0O0O 00— OO T«—O T OO O0OO0O0 0000000000000 0 0O
VOO OO T AN ANNMOHMOETTTOOLW O© OO~ OMNMMMMMMMMMMMMNMMMNMNMNNMNNMNNDNS
e 885555505000 000000000000 R R R R R - R =
ANANNNNNNNNANANANANANANANNANNNNNNNNN AN AN ANANANANANANNNNNNNNNNNNNNN
FoAt kIR Wind, #HEAERHFL P Kot kR: Wind, HliEAHR AT

IRIBLL S AR AT S, RTARAL 2 R0 A 0T ) LA RS04 RAARAL, (2% 2 A%
PR T HIIET (o, 2014 55 12 AVAR 2017 SFhk ) Asd FREGHEA LA K
Wae R A . T RS T RIARE Ao B FHEARR 09 o LR L.

4ol W B X5 0 45 B F A kA E Al
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A7 BT HARN L RSB 55 B RILE LA

FE
2009
2010
2011
2012
2013
2014
2015
2016
ik
2017 4

5412
2]

Y3

LS 1
230.2%
40.9%
-17.2%
21.9%
51.8%
76.3%
220.5%
10.4%

-19.6%

53.1%

BNt
20.7%
26.8%
29.3%
18.0%
16.4%
12.8%
53.8%
33.9%

21.9%

53.8%

RIEAER
Calmar IR
10.89 5.059
1.52 3.784
-0.58 4.049
1.21 3.459
3.20 4.593
5.84 2.983
4.02 4.754
0.30 3.433
-2.08 -3.677
0.988 3.277

R
91.7%
66.7%
41.7%
66.7%
66.7%
91.7%
75.0%
75.0%

20.0%

69.3%

®_F
63.2%
60.8%
55.7%
61.6%
68.8%
56.1%
58.8%
55.8%

45.2%

59.8%

-
221.7%
39.2%
-20.6%
18.8%
32.8%
93.8%
144.0%
8.2%

1.0%

49.4%

B4
20.7%
26.8%
31.9%
17.7%
14.5%

9.6%
54.5%
33.8%

9.7%

54.5%

B FHa A

Calmar IR
10.49 4.813
1.45 3.669
-0.64 2.950
1.06 3.145
2.29 1.775
9.51 4.684
2.59 3.219
0.24 3.134
0.28 2.903
0.906 3.044

R
91.7%
58.3%
41.7%
66.7%
58.3%
91.7%
66.7%
75.0%

40.0%

67.3%

#F
67.2%
63.5%
73.3%
70.0%
77.4%
69.8%
74.8%
63.2%

81.0%

70.7%

FoAtRIR: Wind, #BIEARBTIAT

MK H A,

PO AR 2014 S0 B 2017 4 K830 R 46427, AR 4 )
JRAA A ST B AR ER AR B30 RR AR R TR T R AR
B R FHEEAEA £ 2014 5 12 A A% 2017 Fvh k& AR E e, A46HF IC LA
TOP100 284~ A Bk 3 1 L

* 8 HIARA 5 RAARE 0 BT e oAt

AR R e wERF  #®FF B HRE AEAE g ROE IC rankIC Rk
20141128  37.1% 10.6% 14.0% 11.4% 13.5% 0.4% 9.6% 3.4% | -0269  -0.269 -10.75%
20161230  30.9% 15.1% 18.4% 16.8% 6.2% 1.7% 6.6% 42% | -0.026  -0.067 -4.47%
f; 20170126  28.6% 16.6% 20.7% 14.2% 6.4% 1.9% 7.4% 42% | 0.087 0.119 4.46%
2% 20170228  26.9% 16.2% 19.4% 16.1% 6.8% 3.2% 7.3% 42% | -0.067  -0.067 -5.80%
20170331  23.7% 16.6% 20.6% 16.5% 6.8% 3.2% 7.1% 55% | -0.075  -0.129 -9.26%
20170428  21.1% 15.4% 21.3% 16.1% 7.2% 3.5% 7.7% 7.7% | -0.037  -0.048 -5.71%
20141128 2.1% 10.4% 406%  22.4% 1.3% 1.4% 1.9% 10.0% | 0.155 0.156 3.84%
A 20161230  10.1% 16.9% 27.5%  23.1% 3.3% 13.2% 1.4% 47% | 0.231 0.247 2.97%
;;; 20170126  54.6% 2.5% 3.8% 5.3% 3.1% 9.3% 14.0% 7.4% | 0.052 0.070 4.43%
g% 20170228 3.2% 17.7% 42.6% 2.4% 8.7% 1.3% 10.9% 3.3% | 0.051 0.076 -0.85%
A 20170331 4.7% 17.9% 34.3% 6.5% 2.7% 22.6% 5.7% 57% | 0.142 0.164 -2.06%

20170428 2.5% 11.3% 29.0% 14.4% 3.2% 17.3% 8.9% 13.3% | 0.001 0.025 -3.30%

Ferb kR Wind, i8S PT

M ER T4, BT

J\ /‘8 '15 l ’!IU

FRREIT.

3.4 AE 4

AFRETT AIC N

£ 2014 F 12 A VAR 2017 Fvhk, HFRAER K35

FOTARA f2 bk MAS o i o) LA A2 B FARE 0 o B b B A

Abrd KiaAkT
TAARF. HFAERTHRE, R4 THRFERT. HEEFTUA ROE BT HR
F. AEAETAR SR T ICAK TOP100 a4 ik & ER A,

AR 69 E I

IHiE T S AN TR FENAER R, SR ERE,

B F #8424 TOP100 2847 R MK . _EwgAK T R 46424 TOP100 4, A2 2 4 &
WE A, B FHEMARE A E S A £ hn it BL28E 1 RAE B 2
RS RAT A A BRI,

YIS F

4o i SE X5 4 15 LA S Ak A 2
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®

4. I“‘/ﬁ

(4

ARG IEX—AEER, RET —#EFGE THEIER, ZERA T
BFREMATH BN —7 @ 54T B FRAGERAR, F—F@LEETI AT EA
TRTFABERG A, BEFINIARE, BFHENARR GRS 2oz Sy il T
T BT T 3 RAs-49 by

EFBFUEUAE T W £ 00 5, HEA TR F 080 F A B F AR AL
FRAARTRE, HIb, HHA O TR O 45 T LM 098 F 5609 2R HAT bt
KRG ZRAE, WA R TR R,

G, ALARET —E2RAFHRZNTE, AT AICENRTH TELZMEY
FEA T AR ST RE, G BrETREA 9 fa e S A,

B kst, EATEAI2HE FHENERE LAY ER. ELEMHE RN,
BRI R TR S R TRBAER, X EM TSN RS, BAGRBELIE
TEWRBA AR ENTRI R ERE. BEFELFEAREF AL TRIEA LS
Rt FARARBAT—FGEE, e, S TFEFRERTT A (o, FEZIUAEFRF ). 2T
F &M FHATMICA IS,

5. MR

T3 RGNS, T A R A R R 3 R e st %k & L 7> A 8K B v,
AL e RS dEAAER S E, f3idAHEE,

W ol P i B L5 64 45 BARFE A ik A A
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15 BHE
LI B O

pyeY 3 Aik TAZHE R H A
EFE 4Rk TR B A

AALA & EREA L 242 P 0 E AR T B ML T, ABHROTRLAE, Ha. EE L ARE, KRS PR GHIERE L
Bk w g iE L, AATMRIEZFELe pa R gk, inZ8A THE O RLEMR, FHiEse s T 5 Ry,
HWTRZAESTH ZH7 IR B RFA, 4L A,

AP

AARAE AL B E A RO AT R3] QA T AARARNE])”) R FAER ., And TABBERAMIARERNEAEF . EETHEALT,
AR o 6 45 B3RP R 89 F TS M RSTAEAT AR T, AT LT, A 8] RIHEAT A B AL AIR4 T 494547 9 P75 | 20
EIEATIR K R AEAT TTAE.

AR TR FA . AR AN 8] T A A ARSI 5 B W P10, AR TR0 IE RS FAR A LA SN
LB, ERRNH, AN TA S S AR BRAA . E AN R —H IRk

THHRE, BAFER. AREPTRGE L, ARG ARG RE P AE &4, THRETEN, LEAH BEANFE P R0
BFAAF. MERARTE Z. BP HHEARE T QEMELREBOLT AR, EREATHRAT, HBIEABLFE
KA T G 2 H A R F R 2| 0900 8] BT ZATHIE R I AT 5y, 37T A X480 &) —ABHLFTARATIR 5 R AR S5

ARE RO REP R, A EERIEAFTAT @i, AFFRIRE 69 (0453 RIFMEART 5 X BT X a3 0. SLEPHES
L8, KBRS ELIEFTHAMA, RAMEAT R IRAN ) Ridn ey Epby XARR . PTA AL AR B AT. IRSAFITEATITI A AN
SR BAT. IRGARITBATIT. Jok 3| MRS BAL AR, 5 RGBBIESA AT RITHT, F+HEW SR FRIELFATFT, B
TR AT AATA Ve R & 49 31 Rl A= 2

AR o EHE M AR L ) B EIEA L ST, EBIEAS ML FRar 5] 09 2B B @ E AR TS L S,

W40l ik E LG 69 45 BN E ik E A
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38 5 R A A PR 8) AR 50 BT

% A 5

(021)23219403  luying@htsec.com

IR &) Fir e

(021)23219422 k jlang@htsec.com

A F AT 4 Bh 38

(021)23219962 zq8487@htsec.com

F LG A
% #48(021)23212042
R 7% (021)23219394
F  14(021)23219820
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2 4£(021)23154142
ZA447(021)23219885

) M 5 A 5 B A
£ #8(021)23212042
/& #(021)23219807
sk AE 2 (021)23219981
PR (021)23219445
BEA

Z£IWH(021)23154121

A 42 (021) 23154149 dj11195@htsec.com

BOR AT E A

280 7(021)23219434
[4 A £1(021)23219393
% —(021)23219387
& #%(021)23219946
J&#52(021)23219953
I  #8(021)23219396
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jc9001@htsec.com
zx6701@htsec.com
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zqy9731@htsec.com
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chenjiuhong@htsec.com
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R %(0755)23963569 dx9618@htsec.com

HEA

#A(021)23154145
I £5(021)23154017
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B BAEAE
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wm10860@htsec.com
dw11213@htsec.com

2q8487@htsec.com
hyh11052@htsec.com

sxw10268@htsec.com
qct10912@htsec.com
myc11153@htsec.com

ty11049@htsec.com

1x11011@htsec.com

B ek

(021)63411586 gaodd@htsec.com

B Fir #8439

(021)23219404 dengyong@htsec.com
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(021)23219732
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&
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1£(021)23219914
—3%(021)23219774

% %(021)23219443
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gaodd@htsec.com
fengjr@htsec.com
zhengyb@htsec.com
yhm9591@htsec.com
ylg9619@htsec.com
1197 73@htsec.com
s$2c9633@htsec.com

yw10384@htsec.com
zyy10866@htsec.com
ys10481@htsec.com
lly10892@htsec.com
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4 #(010)56760096
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#(021)23154117
©(021)23154147

*i@mn

(021)23154184
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