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W& AP AT TR IR B F ARG RN, Mk AR o T A 45 e B T A R A 5
hz%%%ﬂ MbRHIE S, AP HFAAMMEFAE: 1) BFAHKERZNEALT, &
HGBOLHATIE AL, 2) S TE—EXSZHAXAT, EXOFRAFLIFRRIEE
116915 &,

stF B B, ZRH TSR FGEERTEAT. B, T T SHALE TR
FlepAE, FmRKFHEE%E 0 R T, REIER GGG R FHRITIRAALR 4
M., TR FELET LSS, HMARE AT H R T U RIS 77 ik 693
F = 3t B A BAR I F ) .

ﬁkﬁ FTRENET BT BREIE, F oS3 TR B % B-F4EA 6
R, =T KR ST %Tya%ﬁi%iyo

1. SEE T

MERFAEYRATHRENES, RFZ0GARLERTES, miZHEEMGE T L
ATRELAZEGGAAEME, TRALE T —ANEAHELGRTEY, &FHF 4 2009 4+ 1
ﬂézm7#7ﬂ&m&@&éﬁ%¢%%ﬁo

(1 BFAGEAENSYME (200051 FE 20175 7A)

LR REF-Y. #®F E# FRAE R Bk X A A
w4 FAAPEA IM 3V 6M | IM  3M  6M | 1M  3M  6M | PE PB  PS | % ¥ AWSAM ROE ROA ROIC LAFHAHH| D2E AD ke k%
T w4 050 |-034 -0.36 -038| 004 008 010 |-003 -003 -0.02| 002  -0.33 -004| 015 013 0.4 | 041 030 035 011 033 | 016 015 -0.11 -0.09
4 % b % 4F 5| 0.50 023 -024 -025]-00L -001 -0.01] 005 007 008 |-003 -019 -002| 0.04 00l 002 ] 020 008 012 004 0.6 | 014 014 -007 -0.06
M |-034| -023 092 084 017 022 021 ]-020 -021 -019| 020 025 020 | 001 000 000 |-013 -0.05 -009 -001 -0.08]|-016 -0.14 015 014
FE 3M | -036| -0.24 | 092 094 | 004 016 020 |-008 -019 -0.20| 020 026 021|001 000 -001|-0.14 -005 -0.09 -001 -0.09 |-017 -015 017 0.16
6M | -038| -025 | 0.84 094 001 006 015 |-004 -009 -017 | 021 026 022 | 001 000 -001|-013 -0.04 -008 000 -008|-019 -016 019 0.8
IM | 004 | -001 | 017 004 001 051 035 |-031 -012 -0.07| 011 007 006 | 001 001 00l | 0.00 000 000 000 000 | 000 000 001 0.00
R4 3M | 008 | -001 | 022 016 006 | 051 065 | 030 -0.34 -019| 020 011 010 | 003 004 004 | 002 002 002 001 000 | 000 000 001 0.00
6M | 010 | -001 | 021 020 015 | 035 065 028 -035 -036| 029 014 015)| 007 009 009 | 005 005 005 003 002 |-0.00 000 002 001
M |-003| 005 |[-020 -008 -0.04-031 -030 -0.28 062 048 [ -026 -014 -012|-002 000 000 | 002 00l 00l -0.02 005 |-000 -001 000 001
#RE 3V [-003| 007 |-021 -019 -009 |-0.12 -034 -0.35]| 062 0.78 | 035 -019 -017 [-0.03 -001 000 | 003 001 001 -002 007 |-001 -002 001 002
6M [ -0.02| 008 |-019 -0.20 -017 |-0.07 -019 -0.36| 048 0.78 040 -021 020 |-0.04 -002 -0.02| 003 000 000 -004 008 |-001 -0.00 000 0.02
PE | 002 | 003 | 020 020 021|011 020 029 |-026 -035 -0.40 034 050 | 012 009 009 | 015 021 022 022 005 ]|-005 -0.03 010 010
i PB [-033| -019 | 025 026 026|007 011 014 |-014 -019 -021| 034 031 | 013 -016 -0.17 |0/86" -0.46 050 -0.10 038 |-0.12 -013 006 0.6
PS | -004| 002 | 020 021 022|006 010 015 [-012 -017 -020 | 050 031 -0.03 002 001|000 016 012 058 033 [:050 -046 041 039
& | 015 | 004 | 001 001 001|001 003 007 |-002 -003 -004| 012 -013 -0.03 041 039 | 034 029 029 008 023 | 003 003 003 003
A%k #ef#m 013 | 001 [ 000 000 000|001 004 009|000 -0.01 -002| 009 -016 002 | 041 078 | 039 038 039 015 032 [-001 -002 003 002
#3014 | 002 | 000 -001 -001| 00l 004 009 | 000 000 -002| 009 -0.7 001 | 039 078 046 036 037 015 037 | -001 -0.01 002 002
ROE | 041 | 020 |-013 -014 -013| 000 002 005 | 002 003 003 | 015 |-056| 000 | 0.34 039 046 083 086 035 070 |-0.08 -009 014 0.15
ROA | 030 [ 008 |-005 -005 -004| 000 002 005|001l 001 000|021 -046 016 | 029 038 036 | 0.83 096 044 070 |-038 -037 032 036
&# ROIC | 035 | 012 [-0.09 -009 -0.08| 000 002 005|001 001 000|022 [-050 012|029 039 037 | 086 096 040 069 |-031 -031 028 031
Z#i#% | 011 | 004 |-001 -001 000 | 0.00 001 003 |-002 -002 -0.04| 022 -0.0 058 | 008 015 015 | 035 044 040 063 | -0.38 -032 033 030
##% | 033 | 016 |-008 -0.09 -008| 000 000 002|005 007 008|005 -038 033|023 032 037|070 070 069 063 031 -027 032 034
D2E | 016 | 014 |-016 -017 -0.9| 000 000 -001|-0.01 -001 -0.01|-0.05 -012|-0.50| 003 -001 -001|-0.08 -0.38 -031 -0.38 -031 0.92

Wiy 720 | 015| 014 |-014 015 016|000 000 000 |-001 -002 -001|-003 -013 [-046| 003 -0.02 -00L|-009 -037 -031 -032 -027 092 058 -0.63
#3h |-011| -007 [ 015 017 019 | 001 001 002 | 0.00 001 000 | 010 006 041|003 003 002|014 032 028 033 032 -0.58 0.89

#% |-009| 006 | 014 016 018 | 000 000 001 | 001 002 002] 010 006 039|003 002 002|015 036 031 030 034 063 089

KRR Wind, ABIERAT T

MEERTELEI, stTFR—KEF, &BFZRREOAI XM, Flde, T2
FIEGEF, SI5AZ A RDAXMERZTF 0.50, 24 9I54FZ AR @ LKA X
&ﬁﬁmf&%oﬁ LAEME S BTN X —KE T2 GARANI|BER F, &
HH T 2B H Y R HATE G0 e, MR, B FRERE S48 4R T et
FAH AR FeHTA.

TFE—RRT 0, BTN ZIF RTEIRERE A T X
K .
BF =) wi+ AT,

b, BF A% RF, FRF \ CABRETEANRNGERTF, W, HBERE. é
HREREFIEYeeg kb, RNROSEHEFT A28 TRANEHERE, ANamEalcgs
F O RIABAER AL, ARE T BT AR B4, #’J%T#Eja‘:l’é*{iﬁ/i‘

1) #REFNAZBHEREENET. & T IC 2T B2 R TR KA ) 6945
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2) BBEANASEFREE DR, &1 F IC 2 —ANBIFHE 2 B TR A A 6945
A7, TR —REF, THRTERETH IC TR,

»

3) RARABEEANNESETFRREAES, TATER T IC FIRATERS

s PRI E — RS ER A Z LR T o ERRE,
AAREW G Pt T L Z A4 7 ik T R R ILBATE M A7, S hAR X
&t
2. A AR RIAT I
AF IR T ARG Y 5T, BHAE6 % AT 6 RIATH L, ﬁ;ﬁ@

S AT

(E%H&ﬁ* R

s BAFERMAERTE. TRELTAREMEAGETEF, SR ToHE
FETH—FT ARTE.)

&2 BTt Ea st
B¥ FTHET B F3LEA
Liki:} Liki:} & N1
EI2 e TARF 7 3 TR mATEE 6T
Y MR LAA BT H
#F 3M MRZAT 3AA B #HmFF
6M MERT 6 AN A B TR
1Y JEZFT 1A P #kBktE
&3 3M FREAT 3 A A ARk
6M MEZHT 6 A A kg
1M AZH 1A~ A Bk Fama-French =B &£ =2 R 7
R 3M BEZ 5T 34~ A B ik Fama-French ZE £ =)2 R 7
6M AXZH 6 4~ A B ik Fama-French =B & =2 R 7
PE P2 XA / ()2 B8] IR A 6944118 TTM)
1 PB MR TAL / BATAE AR A (RS Y I AARA)
PS RZE T/ &k BN (TTM)
Bl 8] LN R B3 ik
mK &k A1) 8] g b A1) E ) b3 ik
A - 8) &A1) iE R P ak
ROE V2B BB R AR A A2 / (B0 )2 B B B B AR AR 5+ 3K )2 B B 8] M AR AR )
ROA HANE (S Y BIXFRMA)2 / (ALK T+ ARG K )
2 ) ROIC )38 F BN G R AR 69 4 A)I8%2 / (A A BN K AR S IHEAKA)
EXJES (B LMN-F L RA) / B LN
| HFVE /BN
D2E R ABrait / R AR A SR
poyn AZD f?‘/‘i é‘ﬁ( i Lﬁéﬁr
k] RANF /R itk
&3 (RBHF = - HRAR) /R R
FARIR: EBIERA R PT
AIRE1£ 5 2008 4 12 A 31 B £ 2017 F 7 ﬂ 31 B Z A IR HATE M, KT
HRTEE B ST, 12RUAR LT R#H 6 A MAKRE

EMEZ RFAERA, AR KT ASEFEHIC 697 %k, ZH R0 R EN

TAFZI L ARE (RNEAE SR FEHICAERARFRE.
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R LARMR, 2ak TR EFAIRE 6

BEATERT N, K& BT & e BT #ATRKERE SR T
MM RSB T, AR N AT, SE AT Y HAT B T E ZOA AR KA
MELB T, BFERXGENAXETTAE Z7 AT NEARE CGRRBTF A7) 5
(T ——LBREFHERD.

FEEENR, BEMOER RBTR TR EILE, mELEEOERRTTH
FERAIE, XA TAGLPURRTHFER, RAAERTHELS LRTH
BB REGELT, BT ERXNFTELNRRGLAH S R, OTHERS L
PRBF o, BFH B RFAEEL: REE+RER VS Bg+E”, BFELERT
# G WA w AT B0 AL, (2 AE AR F A 64 JE 3R A T RS
2.1 HERE A AL R R R

EF ABRERNARIR” X—E3%, TEH ICHEZRE FERBAENIRG., &hTIE
VAT F kAT BTl g.

1) A FHiIKAT, ALY EANETHL N IC 6934914,
2) BB IHERKGBE FHELEREA 1, A LB FHELERET S O;
3) ATEBETHBEFAEMARTHERLEHET I,

AIRAE A=A, NIRIEA 24, BB F IC B g & itk 24 A~ A IC 4939
f, FTRLE THRENE, LA5RTFHEIEA Z Top Bottom 10%284-49 % Z ik 4.

%3 “BREMNALBHRREZ” BENEHTRAELIL

*2 Ic ICIR BE BE 3% %% 5k
Pearson 0.087 3.195 86.4% 68.9%
) 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.098 3.346 83.5% 72.8%
Y= 3.62% 2.03% -1.59%
Spearman 0.119 3.619 87.4% 78.6%

P RR: Wind, EBiERFTR AT

VLI LR Ha, Bt/ 09 56 B TAR T R4 560 T/ LAFae ikt ). &L
4B ¥ IC. RankIC. ICIR "A% Rank ICIR #8807 E#, EF-F TOP BOTTOM 10%
M E. 5 RRBENAT RIKB QAL TSR R EI,

TERLETERRFAHRELER T RE L. WERLARETALI:

1) RFHERFF, INADHBRFEUR6ANAABYRFR2H A RNTERS.
£, 6 /4NA B ¥#FFE 2010 FFFFAK 2014 F £ 2015 F EFF 4%
eV e

2) REXRAFF, INMNAREARIANAREEINMERS. £+, SMNARSEE
2015 FF FSF AR IF AL H

3) BHEELAFP, 1AMAER FAEEA DN R A HL 4%

4) FAEBEF+F, PBAKZ PS TTM #6491 %45 5. £+, PS_TTM 4 2010
FAE 2012 F EFFVAR 2013 FF FF £ 2015 4 L F S8 akk

5) mKAXETE, FTLMAFRIIGE, B LAEEF 3G iR BEF)E R g
R IR A R

5o 1k I L2 6945 B FE Aa ik 42 B 7


http://www.hibor.com.cn/

ON ZAlhfE 5

HAITONG

N

Ié

Rk TARMR, 2Rk TR FARE T

6) ZAGAELETF, ROE & LA 4L E M FRS;
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A4 “BEANNEBRERREZE BERTHRENL

L SEE T3 #®T B #

HRE a1l Ak

B A bX: 3 P
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Rk TARMR, 2k TR FARE 8

R, AETE B IC THAZ S| Hrh, X BEX—FA, THEHNNEFTFar4
et Gty RER FHATERAE, MAAEFE T IC Ehn LA o phopk,

fA.

JE S TRRAR P T 45 IR A TR AT AR E 09 7 2

1) FFEIXBT, BEANFHENR T H A REELE B F AT E AR,
R ESUE 0 B A,

2) SR IUE B T A N 169 1C #1i;
3) B KA ETFHMLRE S 1, LA N EFHERE S O;
4) AFEREHEFALMERETIHERGRT I

AIRAE A=A, NIRIEA 24, BB F IC B A 69 &tk 24 A~ A IC #4939
TARLETE%TE, L4608 FeEIVAR A E Top Bottom 10%4 449 % Ik,

A5 “BEANALBHERRZR (Kit) BgHEETEELIL

E¥) IC ICIR ;-3 Bl E 24 EZS O

Pearson 0.087 3.195 86.4% 68.9%

AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.098 3.346 83.5% 72.8%

=2 3.62% 2.03% -1.59%
Spearman 0.119 3.619 87.4% 78.6%
Pearson 0.102 3.519 87.4% 73.8%

W%)‘% 3.78% 2.05% -1.73%
(#it) Spearman 0.123 3.827 88.3% 77.7%

R RR: Wind, EBIESFRT AT

MR LA T4, BAE2ATERXRATFICE, BgiE A A6R TR EHIFE T H—F

th3ei% . A AHF IC. Rank IC. ICIR vA% Rank ICIR #4337 st —F 3%, HEF
TOP BOTTOM 10% % &k . % KIKB VAR T KM B G 3B L& G PTRS.

TERLETERRFAHRELER T RE L., WEHLARETALI:

1) ASHHEIET, 1A B H-FREHFERE S,

2) REXFERFT, INARELS 3NMA RS REGIMERS. £+, 3MARGE
B F 4 2010 FF ¥4, 2011 5 ¥ F 00 % 2015 F# 2 2016 F4F & 18] H4Eak
ki

3) KFHFEEFEIFF, 1NMNAD)A R FHELS LD,

4) fEERFEART,PE_TTM 5 PB4kt e 9 %4 5. £+, PB /£ 2009 4+ £ 2010
L AvA B 2015 40 E 2015 4K 8] Ak 8

5) MK H RIEATY, AR IR FEHL
6) AAfLHKIAFT, ROE. BAF 5 4H)FA4064 H 69 A FARER 5

7) wtEfe A KBATE, D2E HikghrbRAak ke AR S,

5o 1k I L2 6945 B FE Aa ik 42 B 7


http://www.hibor.com.cn/

@ /Alhies

HAITONG R IEMR e TEEARE9

Ié

(6 “BRAA NGB ERE” (&) BERELSEREN

#i B HRE AL Ak AR R h
F|RFIM RFIM RF6M | RHIM  EHIM KM PE_TTM PS TTM [#i A Fk AW $ AR ROA ROIC 4] S D2E A2D  RF kB PE
0% 0% o 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% WNI00% | 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% WNI00% | 0% 0% 0% 0%
0% 0% 0% E00% | 0% 0% 0% WNI00% | 0% 0% 0% 0%
0% 0% 0% WNE00% | 0% 0% 0% WNE00% | 0% 0% 0% 0%
[i00% [E00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20090630 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
20090731 0% 0% 0% 0% 0% 0% 0% % 0% E00% | 0% 0%
20090831 [100% | 0% 0% 0% 0% 0% 0% 0% 0% [I00% | 0% 0%
20090930 0% 0% 0% 0% 0% 0% 0% 0% 00% | 0% %
20091030 0% 0% 0% 0% 0% 0% 0% 0% [E00% | 0% %
20091130 0% 0% 0% 0% 0% 0% 0% 0% E00% | 0% %
20091231 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20100129 0% 0% 0% 0% 0% 0% 0% [Wz00% | 0% 0% 0%
[I100% |IF300% |WFI00% | 0% 0% 0% 0% 0% 0% 0% Wi00% | 0% 0%
0% 0% 0% 0% 0% 0% 0% Wi00% | 0% %
% % 0% 0% 0% 0% 0% Wi00% | 0% %
20100531 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20100630 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0%
Wi00% | 0% 0% 0% 0% 0% 0% 0% 0% [W00% | 0%
% 0% 0% 0% 0% 0% 0% 0% [WE00% | 0%
% % 0% 0% 0% 0% 0% 0% 0% 0%
% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% % 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% | 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% | 0% 0% 0% 0% 0% 0% 0%
% 0% 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% | 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% % 0% 0% 0% 0% 0%
0% 0% 0% 0%  [I00% | 0% 0% 0% 0% 0%
% 0% 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% | 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0% 0%
[i00% [00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20121130 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0%
20121231 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20130131 [F100% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20130228 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20130329 % % 0% 0% 0% 0% 0% 0% 0% 0%
20130426 % % 0% 0% 0% 0% 0% 0% 0% 0%
20130531 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20130628 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
20130731 [i00% [WN00% | 0% 0% 0% 0% 0% 0% 0% % 0% [I00% | 0%
20130830 [INE00% | Wa00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% E00% | 0%
20130930 0% 0% 0% 0% 0% 0% 0% 0% 0% E00% | 0%
20131031 [IG00% [WNE00% [WNE00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% E00% | 0%
20131129 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
W100% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  [00% |
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  [I00% |
% % 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  [E00% |
0% 0% 0% | 0% 0% 0% 0% 0% 0% 0%  IE00% |
0% 0% 0% | 0% 0% 0% 0% 0% % 0%  [00% |
0% 0% 0% | 0% 0% 0% 0% 0% % 0%  [00% |
% % 0% 0% 0% 0% 0% 0% 0% 0%  [IE00% |
0% 0% 0% 0% 0% 0% 0% Wi00% | 0% 0% 0%  [IE00% |
[00% [Wi00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% %
20141128 0% 0% 0% | 0% 0% 0% 0% 0% WHE00% | 0% 0% 0%
0% 0% 0% | 0% 0% 0% % 0% [WI00% | 0% 0% 0%
0% 0% 0% | 0% 0% 0% % 0% [WE00% | 0% 0% 0%
% 0% 0% 0% 0% 0% 0% o% [IE00% | 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% %
0% 0% 0% | 0% 0% 0% W00% | 0% 0% 0%
0% 0% 0% | 0% 0% 0% 0% 0% 0%
0% 0% 0% | 0% 0% 0% 0% 0% 0%
% 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0%
20151030 0% 0% 0% 0% 0% 0% 0% 0% 0%
20151130 0% 0% 0% 0% 0% 0% 0% 0% 0%
[F100% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% X 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0%
[i00% [00% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
20160429 0% 0% 0% | 0% 0% 0% 0% 0% 0%
20160531 0% 0% 0% 0% 0% 0% 0% 0% 0%
[F100% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% 0% 0% 0% 0% 0% 0%
% 0% 0% 0% 0% 0% 0% o% [WE00% | 0%
0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0%
% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% 0% 0% 0% 0%
20170331 0% 0% 0% 0% 0% 0% 0% 0% 0%
20170428 0% 0% 0% | 0% 0% 0% 0% 0% 0%
20170531 [i00% [WE00% | 0% 0% 0% | 0% 0% 0% 0% W00% | 0% 0%
20170630 [W00% (0% | 0% 0% 0% 0% 0% 0% 0% [WE00% | 0% %
20170731 [IG00% | WNG00% [WNE00% | 0% % 0% 0% 0% 0% % 0% WE00% | 0%

g

FARR: Wind, #BIESRR BT

&

2.3 AN HBIBR A

AT “RANEFRBHRAR” X =3, FIAFTRA IC#2 B TaBaRe%
5. MATRAAT 7 HERHERANNESE TR E:

1) FFHIXBT, #HHELFHENAET B NI IC 693414,

4 R E XSG 415 ST Ao A )
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ON /A4lh T g

9/ HAITONG SRk TALARG, gk A2 RSN 10
2) BRI kAT E A, BRRE w8 AR o e T A

N

Ic;
Wy = o oo
Yhalic|

3) AFTERAFTHRTEERAEREIHARLEHET I

ABE AN AT, NIRIEA 24, BB F IC B2 A 69 2 itk 24 A~ A IC 893
i, TALETHESEIE, L2468 FHEAIVAR A E Top Bottom 10%4 469 % ik,

AT “EINNABBEEAR BgaTE B TR AN

ER IC ICIR ;- %3 BE A 3% EZS 22k
Pearson 0.087 3.195 86.4% 68.9%
AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.095 3.174 81.6% 70.9%
=2 3.43% 1.99% -1.44%
Spearman 0.117 3.515 88.3% 74.8%

R RR: Wind, EBIESFRT T

LR LR T 4o, BRAESATT B T4 5, LI 172] T RFt. A4 BT IC. Rank
IC. Rank ICIR#FEIT £A, HEF TOPBOTTOM 10% % =ik . % kil Elk4
AP b AEAFERE A, BRARS ERENKELSRRT 2 RRANRIT, @
Lt AL &

TFTALETEERFANRGELEREG BN IL. WEH LR ETALI:

1) AHHERFF, INMNA BB FRERSI SR EARGOGELERE, 3/MA
B¥#FFERZ, 6/NA BH®RFEET A 2014 F54 % 2015 FF+ LA &%
B EERE .

2) REERAFTF, 1 MAREVAR 3/NARIEGIEER TR E. 2014 554
B, AR RAEESAREIR G, W 2014 F54mA 0k, 3R Rt E
5 5T 40%.

3) BRHFELBATF, INMNAREIRFEARGELERE, B TIEE 50%;

4) HAEERFF,PBAAPS TTM AR GG %ERE. L +,PS_TTM ££ 2013
FTFHFE 2015 F EF P RS ML,

5) RELEHERFF, TRMARIZE, Bk F)EE HLIg ik B HE F g
iR JE K BRI A B b oy Pt A AR h dE ik

6) BAAELETF, ROE 5 LA R EHRSN K EEAFRGOELERE, L+,
ROE £ 2014 S5 % £ 2016 4 R YT 5, LA R £ 2012 F45+ 5
2014 FF R TELER TR Z);

7) KERAXR T, SABFHEREN LS .

5o 1k I L2 6945 B FE Aa ik 42 B 7
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N
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iALhTE B

HAITONG

R LA,

ik TA2 FARE 11

%8

“R A AR BECR AR

M2 E 5 Bt L

20100129
20100226
20100331
20100430
20100531
20100630
20100730
20100831
20100930
20101029
20101130
20101231
20110131
20110228
20110331
20110429
20110531
20110630
20110729
20110831
20110930
20111031
20111130
20111230
20120131
20120229
20120330
20120427|
20120531
20120629
20120731
20120831
20120928
20121031
20121130
20121231
20130131
20130228
20130329
20130426
20130531
20130628
20130731
20130830
20130930
20131031
20131129
20131231
20140130
20140228
20140331
20140430
20140530
20140630
20140731
20140829
20140930
20141031
20141128
20141231
20150130
20150227|
20150331
20150430
20150529
20150630
20150731
20150831
20150930
20151030
20151130
20151231
20160129
20160229
20160331
20160429
20160531
20160630
20160729
20160831
20160930
20161031
20161130
20161230
20170126
20170228
20170331
20170428
20170531
20170630
20170731

FeAt kB Wind,

LR T
Wi | S| &M
“100%] 53%

K+
#F3M HFoM
0 )

00% 33% [F14%|

Il
bl
=

RN RN
REIBR
I

Y-
SEZR
ES

5 e L L L
255
24

g
g R
£

LLLLEL L L

¥

ELSS

o

=

ol
3
S

el Gl el .
RIRBBE
SSXRSES

B
BB
5

o5

R AE AR T

B RRAE
BAIM  EHEM R H6M R A M4 F K M4 R A 6M)
30% [ 27%|
1349 279%)
(3% 3% 26%|
g D9 a3% 28%)
325 28%|
g 31% [ 28%)
4 320 1 30%|
, 32% JI)31%)
3% [ 20%|
1% Ji] 27%)
30% Ji] 27%|
30% i) 27%|
28% [ 27%|
20% ] 25%|
28% ] 23%|
6% 358 W30% [ 22%)
[-36% 359 130% [ 23%|
% ‘g % 29% [ 20%)
% 30% ] 21%
g g 30% =|] 22%
2% [ 16%)
2% fI 11%)
E 20% JI 16%|
3 2% fI 12%)
o W) 28% [ 17%|
o W) 28% [ 16%)
Wsie B20% 4%
[37% [ -4 W5 30w I 11%
BT [ Weok E130% | 10%
‘g g 2% | 6%
21% | -1%|
g 13%E  -15%|
2% -6%)
2% 9%|
2% JI 11%)
24% 0%
30% 39%|
By 3% [ 16%
Wsiy 3% I 15%
WS Wso% I 15%
(6% 319 Wi 3% 1 18%)
g % % Eaz% I 22%)
% 329 ] 21%|
g % 32% E 18%|
% B133% [ 21%)
[-21% % 33% 22%
(-39 % 33% 19%)
9% B133% [ 23%)
% B133% [ 21%)
Wy 3w [ 18%
| kS E 18%)
W5 W% I 15%)
[-36% 5 Wsew 1 14%
[-38% s W B 14%
[-38% % I 134% J 13%)
g % Ess% B 15%)
% 3s% Bl 16%
% 34% 9%|
3% | 10%)
% BJ36% fl 15%)
W2y Essw JI 13%
|G 7% 2%
9% 29|
% M8% 6%
W Bo% -2%|
[39% [ 529 W56 W 4o0% a%|
[-39% [ 509 % I B8% 6%
[28% % Esm 10%)
[-37% % 36% 9%|
% Eu% 6%|
33% 9%|
Wsie Bzw J| 0%
s Essw I 16%
% J134% 14%)
R % I B7% 17%)|
- % I 136% 20%)
E 2% W137% 21%)
5% [ 51 W23 BB 1 19%)
o7 [-A6% % B 21%|
-56% % B 17%)
-26% % B 15%|
g % 0 19%|
g [] 23%)
-2 1 20%)
B 0 18%|
R 1 19%]
R 0 21%|
B 1 21%]
E 0 21%|
23 1 22%
-34%  [-40% B 21%)
-24% g T 21%
-23% 1 20%)
43 T 22%
245 ] 20%)
245 1 19%
E 15%|
R 1 20%)
. [ 19%]
- 1 18%|
- [ 19%)
-26% 0] 22%)
-om AR B 22%
-0A%  [ash I 27%)

2.4

Lz A A RN
PB__PE_TTM PS_TTM |8 A % ROA  ROIC &#l% 4% | Dk AD AR AARE
?ss% 3%  [E32%| -13% 259%  [W28% 1% %o% T 0% 2w [l-49%

61% 9%  [B30%| -18% [E2s%  [W2s% -2% o Hew  Bew [H20% [ %
[ 58% 110 [B31%] [§-20% Mesw Mot 2%  [Hoow| Ba%  @9% [M1o% [H19%
[Wsew  [F14%  [B30%)| -13% [E25%  [Woo% 5% 25% ﬁ
Ws1% [Boow [Eaow| —J15% hove (2% iB6%

[ s6% 12%  [Ba1oe| [§-23% [H26% 7% B W%
63% |- [B3ow| [E-20% [ [H2s% 8% Be%  Ban
60% 10%  [B30%| 2206 [] [W29% 9% 50 oY
58% 11% [B31| B25% [ [Hoe% 7% 3% Ba%
58% 11%  [B30%| -19% [J [B24% 4% 8%

61% 4% [B3s% 229 [0 [B24% 4% 28%

58% 0% [B34%| [15% [ 21% 24% Bi%

57% 9% [B34%| [-13% [ [B23% 5% %

58% 8% [B34%) 7% [0 19% 3%

[W61% 9% 30%)| 2% [J 17% 0%

[ s8% 2% [E31% 8% [ 6% [H2o% 25%

[ 3% [Eare| [-20% [0 [Biroe  [Hro% 2%

[ s7% 8% [Basw| 1% [ 3% aig% 28%

55% 13%  [E32% 5% o% Bo%

519 179 [B32%)| 8% 119 13% 8%

520 4% [Baan| % 13% 7% 29%

1% 5% [ES55%) 15% 18% Bi%

39% 8% [B53%| 11% 14% %

34% -6% [E60%) 4% 8% %

3% fi2w [E51%) % 5% 0%

37% 13%  [IB50%| F13% 2%

31% 2% [E67%|  H66Y% 7% 9% 1%

[W30% 5% [MEes%| 8% Fi6%  [i5%

30% 6% [ME6a%w|  [W62% Fow  Hirw

F22% 4% [ME63%|  WA9% [B19% His%

14%  [F119| (T 75%) % H13% 2%

10% -29% [(B-88% 6% -6% 5%

2% 5% [E83% 5% 200 5%

17% 7% [E77%) 3% B 10%

25% 2% [E73%| % [B14% 14%

2% @7 [E51% 6% 5% 3%

% 35% [TE61%) % fib% %

20% 32%  [ME48%| 8% 0% %

18% 359 [M479% 1% 1% %

16% 30%  [W45% 2% fis% %

Bosw [Ba3aw [B3sw| §28% F13% Jo%

W 34% 32% [B34%| 4% [W32% B
34% sa%  [Baow|  [oa% 8% 1%

28% % [B28%| 8% fi3% 0%

30% [Wa2%  [F10%| 1% fi2% 50

% 2% [F15% HE 4%

6% 3% B17% 6% 1% 8%

2% 36%  [B22%) 9% [E22%  Fio%

2% 30%  [F10%) 4% F17% -6%

46% 44% | -9% -5% 2%

48% 52% | 0% 3% 8% 2%

a9%  21% 29 % % 3%
a0 [Wasw  Ww| f85% i o |5  2%%

7% [Barw  Bek| JEs% % 8% w2

0% [Easw 5% JEo% B% 7% Bow  @8%

1% 33%  J66%) % 7% 6% Biv

13% 1% B % 6% 5% %

9% 27% 6% 5% %

2% % % 6% %

11% 1% % 6% 5% %

-1% 33% 9% % 6%

5% {10% g: % 0% 5% 2% g%

25%  Jion % 6% 2 %

% 5% 186%) % 6% 4% @B @B%

6% 6% 4% 2o @B%

fiee  How 5% W53% 9% 1% 2 2%

fisve  [28%  Baw| E61% 3% 2% Bl [Mosw [Mo2we @2b%  Br%

2% 7% 20% 13%| [B31% 2% 14% flow 24%  [B20% %

7% %//: 25% 13%| [®30% -6% 15% 6%| 24% 20% %

3% % %: 26% 110 [W34% -9% 18% 1%| 25% -20% %

2% % % 28% 15%| [W32% 4% l16% 7%) 24%  [B20% %

3% % g& % 25% 190%| [W33% 5% 17% 8%| 24% -20% %

[B34% %) 20% an| 1% 14%  [B23% % 60| [2a% [Hiow 1%

17% % 8% 1% 2%| [Hs2% -8% 19% 6% [B25% [Biow 1%

9% % 9% 10% 5| [B33% 11% 20% 5% -24% l10%  28%

15% % A% 2% [-13% [W33% 14% %2% % a| [Boaw [isw  B9% 2%

B 25% % B % [R-2a% [H-34%| [W34% 19% 5% o -4%| -25% -18% 25% 29%
[H24% 6% jithy W3z [Hiow [He% 4% -8%| L 25% 18% 28% 25%
g&t% B5% 11%) W3z [Baw [Woow 0%  [Haw| [Woe% [Hi6% 29%

74% l 1% [F25%| [Wa1% 24% 29% -2% 114%) -25% -14% %

73% 8% [F19%) [Ba1% 24% 8% 2% 14%| 26%  [B16% gﬁ

71% 2% [E21%| 1% 24% 9% 2% 14% 26%  [B17%

69% 2% 2% 23% 7% % 15% 26%  [B17%

70% 9% 0% [®30% 23% 7% % 17%) 26% [B16%  B0% g%

60% % 19| [B29% 25% 8% 1% 18%) 2% 5% B2% %

67% 5% 28%) [B2s% 25% 6% -6% 18%| [-28% a6 A% 2%

59% 12% 28%)| [®25% 25% 6% 1% 17%) 150 g0 % | -5%

78% % 22% [B29% 25% 28% 3% 160 [W28% (15w  [Bin  B6%

7% | 1% 26%| W7o [H23% 6% -6% 18%| [B-28% 5% Bo% 5%

56%  [£21% 23%) [W28% 22% 26% -6% 17%| [B-27% -16% 25%
[Ws3%  [E23% 24%) [®29% 2% [H26% 5% 18%| [B-26% 15% 25%

51% 28% 219 [W32% 8%  [H26% 6% 18| [B-29% [W-20%

% 30% 23%)| [®29% 2206 [W29% 1% 189 [M-29% -17% EBZ:

5% 320 24%) [B25% 21% 7% 6%  [H21oe| [W30% [H17% 9%

% 31% 2204 [B28% 20% 5% 5%  [H22oe| [W30% [W22% B 9%

9% 2% 24%| [B29% 17% 2% 6% [Hoew| [B31% [W2sw  25% 0%

60% 14% 26%) [B29% 1169% 0% 6% [M2sw| 320 [MW-29% 2% 8%

50% 20%  [B30%) [B23% 19% 2% 13%  [Hosw| (B-30% [W3s% % § 7%

7% 229%  [B30%) 21% 19% 1% [Biew  [Hosw| [B-41% B3 | 3% [E19%

44% 26%  [E30%) 17% 16% 19% 220 [H2sw| [B2aw [B2rwe [Basw [MB-34%
342% 28%  [H30%| -9% i129% 6% % [Hesw| [E13% [B18% g-zm [-46%

41% 29%  [E30%| 0% 15% 16% 5%  [H24%| 7% Hs5% -29% [-39%
W30 [E3206 [E29%| 2% % Jow [ac% 10|  Ha% 8% 349 [E-44%

Bosw  [E32%| 8% [z [Bisw [W3sw  [Ho2w Hov H7% 30% [B-34%

% 7 A 2k B ECR Ae A -

WM—F PR T ICHTEFEREAENRG, Admd TR FZ ALY AL, B
F 89 IC RURILT B F 4980848 7, B2 B Ak A F 9% mh. AT F et TR
FHATERAE, JIREMRKERFHH, BHRTEF IC ot E SR, TEAAT
Tk B IR E

1) TR IERT, BEAFOENEFTEHANAFREEFRATELLRE,

M e

Fizz)

sl Wik XS 094E
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\d) HAITONG

N

Rk TARMR, ek TR FARE 12

12.

EREHEFAE;
2) HHEAXERENRE T ALE N B IC 14,
3) BRI KON HITE B, BgiE w BAR T B ke T A

IC;

TG
4) AT EREHETESE BT % 0T i,

ABE N, NIJAA 24, LI AT IC B2 62t £ 24 A IC 453
TARLETHR%TE, L4608 F 0 EILAR A E Top Bottom 10%4 469 % Ik,

A9 “EANBBER R (i) Bewe B FHREAN

E3) IC ICIR BR Bl E 24 EZS O

Pearson 0.087 3.195 86.4% 68.9%

AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.095 3.174 81.6% 70.9%

=2 3.43% 1.99% -1.44%
Spearman 0.117 3.515 88.3% 74.8%
M4k 2 Pearson 0.100 3.369 84.5% 70.9%

. 3.59% 2.05% -1.54%
(#at) Spearman 0.122 3.707 88.3% 78.6%

R R Wind, EBIESFRT T

WA ELE T, EEANASBRETRENGRSH R EEINE TR, Km

FR FIFg Bt R, NESRFHAERL, BHREEZELSRTHIC. ICIR. BEUAR
2 LA HRAR T B AT 69 T2 T R VA B R A e e AR A |

TREETERXBFTRARELEREGSEFE L. BN LAE T AL

1) AshEERTF, INMNA BH®-FEFNEEREMHT LG, SN BH®RTFER
Z;

2) REERBETF, 1/4MARSEUA 3/NA RS EER TS,

3) KFHFEEATFTF, 1NMNAD)EARFELENENR ALK SOELERE, X
F /£ 50%~70%. 8] 3k 3h;

4) FAERBF+, PB A 2009 5454 % 2010 54 F L& 2015 4 LA 3K 56414
YA E,PE_TTM /£ 2010 545 F £ 2012 £ 4 K A 4 5 6964 E, PS_TTM
J 2014 F ARG HEHR T,

5) RKGEALEFF, TIRRAR IR GELER TSR G, T AEFRE kg
& 53 ) b3k ok Z;

Alee H X B F+,ROE 5 E£4)F LK G B4 E,ROA 5 ROIC £ 2015

6) &H %
FEF £ 2016 FFF LA SR E;

7) HERAKBATY, SEFTRAERELRARIL.

5o 1k I L2 6945 B FE Aa ik 42 B 7
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@ /Alhies

N/ HAITONG R LR rk T FARE 13

%10 “EA ARBHERIAR (B ) BERESBFNL

LESE S 13 ®¥ B BRE A4 Ak E TR

W | WS | #FIM BFIM RFOM | REEIM RV RHEEM &#gwwﬁy_sm*}%ze PE_TTM PS_TTM |# RN I8 448 A% BF% | D2E AD mﬁ— x;a%m;
20081231 [ 43 [33% - (428, [34% -24% % 9% 4%| (b 70 5% B 37% 27% 5% 9% 15% -8%
20090123 (457 [32% (418 (358 -24%| Wa7w W2ow WRa% 1 69%| I 129% B 40% I 130% B3% 8%| [B8%  Be% [14% [12%
20090227 | -46% 319 Camo [ -24%| Wagw [E2sw [Eban 49 I130% I d3% I 27% B 17w B8% Ba% [ [ia%
20090331 a8 (319 (A58 Gl 248 Wa7w [Epsw  [esw| (b 49 |I130% 429 ] 28% 7% fisw| B9% Be% [izw Hiew
20090430 [ 4798 319 Cam, 33 -5 Waiw Ebsw %s% 49 ) 209 429 ] 29% 23% % [ﬂ-s% -8%
20090527 | a9W (319 Cam o8 24| Wadw Eorw 20w 2% (13106 B 449 || 25% 7% H9% 6% | 0%
20090630 [ 528 (30% A, 38 -25%| Waiw F2ow 30w 880 5% [ 27% b EB%W @e% 5% | 1%
20090731 498 |319 (28 33 -25%| W M30% WE2w% ov |47 W 24% M) 29% Be% R f-6% 1%
20090831 [ | Cam 30§ -26%| Eain [E28% %1% [ 49 |W66% I 79 I 27% Ba% 6% 6% | 2%
20090930 [ 459 (3198 [ash 30 -248| Wasw Eeew k4w W59% B 159% I 26% sy How| B8% Eo%  fow Eg%
20091030 (46 319 E 3% -25% 23% 100 | A%l -5% ] 22% % s%| B8%  B6% 3% %
20091130 [ a2 329 o3 24 p3% 8% |MNE2% 1 11% W] 27% 4% B B8%  Haw s
20091231 |45 329 (a1 (3% 27 5% 206 | MING4% §  13% B 23% B9 50|  BO% E‘/v % %
20100129 [ 457 [329 408 (328 28K 4% 8o |M68% [ 9% | 23% | BTw %  Bs%  BA%
20100226 44 31 a B 28 4% 40| MET1% F) 14% FI 15% 13%| B5% B B8 B3%
20100331 259 [319% (358 -27e 4% a9%|ME53% B 20% ] 27% 120 B5%  B5%  B4w
20100430 [ 4508 329 (388 (358 oW 4% 7% |I57% I 23% B 20% 4% 11% % % %
20100531 [ 269 (329 (398 (34 280 1% % 15% 21% B5% 11% 1% 9%
20100630 [ 4608 [329 a g 20% I 1% 23% % 11% 3% 7% #9%
20100730 [ 259 (329 p2% Wee% B 16% E| 18% % f2%| 3% Jew  ES%
20100831 [ 209 (3194 (389 [38% - 18% 5% E 13% 22% % 11%| B1%  How  B9%  B8%
20100930 [ 4798 319 368 (398 - 12%| 1k e I 14% K 20% %  fo%| BO% B8% B5w  Biw
20101029 (8% 309 358 [-38% 18% a0 | IT6a% F| 12% 1 24% % ow| BI% B5% 5% 2%
20101130 [ a8W 30 g 3 - 18% 30 | M63% I 12% [ 25% % f1%| B2% B Bow %
20101231 a8 20% (350  -22% 4% 11% B 28% % f2% 1% % E 8% ll 8%
20110131 (23 (319 (48, [3@ -2% 4% % B 12% 6% Bo% 13% % 6% 5%
20110228 (24 (319 [ 508 i 3% % I 14% 7% %  [ow| @4 B8%  Hiow  |-5%
20110331 (219 329 [-adm, 5 18% % B 17% B 86% %  fi0%| Hi%  Bow [Hiew [13%
20110429 [-a0% (329 [ 508 -4 15% 0% | I 39% ] 22% 9% % ow| B5% B7w (B0 [His%
20110531 [39% 329 = 1% [B3% | I 39% K| 22% 9% % fow|  B5% o [M21% [M18%
20110630 (419 (329 g 8% 100 | I 20% [ 24% 7% 9%|  B6% % [B20% [B18%
20110729 (a8 329 9% 59| B B6% | 27% 7% o%|  [B9% % [(B23% [B17%
20110831 (2198 (329 ) 3% 5% 29% 6% % 12% % % 19% 15%
20110930 (2198 [329 [ am 111% 6% M1 29% 5% Ba% 5% o [H23n [Hi9%
20111031 (4198 (329 [ag8 f14% 6% B 130% B 134% o%| B8% 3% (M2 [H17%
20111130 (228 (319 6 2% 8% ] 299 ME133% % ow| A% B [Misw  [11%
20111230 (4198 (329 (=588 3% 410 I 26% B 133% % 1% @2%  B8% M5  [Hiow
20120131 (4198 (319 (=89 % 790 B 130% M 133% % % ng% 17%
20120229 (229 (329 a 4% 5% J130% 5% % 8% o [B21% [Hi9%
20120330 [-40% 329 2% 790 1319 M 133% % % % [B20% [B19%
20120427 [-a008 [329 438 7% 5% 31% 50 % 8% % [H22% 220%
20120531 [-40% [-32% (0% 3% 14% 329 W132% 5% % 6%| Ba% B6% [H20% [H20%
20120629 [40% [3298 a8, 38 14% Laoo | B340 W 132% W 34% 9% 0%| B5%  B6% [B19% [H20%
20120731 (a0 329 % 11% 0%| B 85% J130% 5% % 0%| B2%  PAw (22w [M22%
20120831 [-a0% |32 E 11% % | BE_B6% B 131% B _33% % o B8%  Bdw Hzl% 22%
20120928 419 [329 [a8% - 10% 6 I 129% 5% % 1| B4%  Bdw 21% 22%
20121031 100%| [-4198 3298 % 1% 8% I 28% B 133% % 0%| Ba% 24w [Hoow [W22%
20121130 (309 (339 6% 9% J129% B 132% % 20| B2%  Bro [Biow [M22%
20121231 (4008 329 (408, 30% 4% 0% ] 28% B 132% Bd% 36| B2% E18% [Ho2%
20130131 (419 339 [ 38 6% 1% 206 B129% BE129% B8% 2%|  B8% % 19% [W22%
20130228 (4198 33 B ) -3% % [bsv% 200 |ME4b% [ 26% L1 27% Baw 0%|  B8% 10% [H19%
20130329 (419 [-33% (=438, -12% o [Hs% 0% |4k 1 27% W] 27% % 8%| H7% 1% 1%
20130426 43 |33 (448, 7% oo [Shev 4% | W48 I 27% L] 26% % 8%|  B8% % %
20130531 [ -a79%  [-32% (=458 % 1% % [Bew  §7%|B48% E 26% ] 26% % 8% 179 How o
20130628 (2798 (33 (o - E 1% % [BB5% 9% | I 49% 26% 25% % 0% -6% 1% % @2%
20130731 (449 (329 (498 288 -23% 9% % [Bow  §6b|M50% I 26% | 25% B6% 1% 4% 4%  B2% 0%
20130830 | 24 329 g %% -2 9% oo [Hhaw 8% | W48 I 26% I 26% B3% 26w [-6% (2% Bow E%
20130930 [ amm (319 58 28% -19% 5% o [Bew 6% | W48 I 26% ] 26% Bow  Brw| B lew EB% 8%
20131031 [ 459 3% ol 285 ik 5% 0 (s oo W abo I 27% 1 27% B Brw| Hioe 17 E2% 8%
20131129 [ 48 3298 g 298 -23% 114% 0[5 1% W 46% B127% B 27% [B3%  [B6w| [ [-6% W%  B9%
20131231 | 48W (329 (88 31 23 14% o [Shov 9% B dao I 129% B 27% Baw  Bow| Misw Bz  B6%  [@5%
20140130 -39 om0 38 -7h 8%| dlo [ 42%|WE50% ) 25% I 25%|  fe% 5% [Bow| [Hi9% [Miew B2 %
20140228 3398 [eE  -24%  10%| 5% o [Bpove  4B%|WE52% [T 24% I 24%|  [5% 1o [Bow| [Eo2% [Ris%  Bob
20140331 3398 o (38 ok 6% 0 [B3w  48%|WE51% ] 23% ) 25%|  Hew 1% B%| @aw @iw Bl Bi%
20140430 339 o8 [am® 4% -6% % [B3w  45%|WE63% I 22% I 25%| How 2% Biw| @aw Fiew o %:
20140530 -390 500 [am 4% 2% & [ew  §1%|WE54% I 22% I 23%|  Ja% 0 Baw| @23  [H17% o
20140630 [-339 (A [ am 5% 4% W  Bew 4% |I52% | 24% I 24% 7% %  1B6%| [H22% 18% Bov
20140731 [-329A (488 [ -am -7 7%  Bw  Bow  52%|Warw B28% B 26% 0% %  BAw| [B21% [Hiew Bl  Baw
20140829 (3298 (a8, (a8 -10% 7%| %  Hew  55%| 44% I 129% B 27% 0% 1 [B8w| [M21w [Miew B  B2%
20140930 (3298 (468 | -47% -7 11% Bw  Brw 60% | 43% I 129% 27% 4% B3% 22% 15% g//z %:
20141031 3298 [-48% 9% 15% 4% 0% 57% | 41% I 130% W1 28% 2% % 22% 17%
20141128 329 = 3 5% 16% % 200 68%| I 43% B 27% BE130%| [H12% %  23%| [E22% [H17% B0k  B2%
20141231 3298 [ -45%; 6% 20%| [H2% 0% 8% %7% 31% 33%| [W25% 4% f12% 22% 17% %Z %
20150130 (3298 (58 [-a2% 5% 18%| Hsw [Brew % 206 I 23% %| [F15% 4% fiew| [M21% [B14%
20150227 [-339 (488 [ -46% - 18%| Hew [Bsw 55% | I 44% 25% 31% 15% 6%  [22% 22% 14% B0  B4%
20150331 (329 (=488 g K p2%s| [(Mb2% 3% o | a7% 1 23% B 130%| [F12% % %| [@21% [11%  B2%  B6%
20150430 339 (a8, E 229 4% 10% 6% | IIN53% E 17% 30% 19% % 0% 22% 13% 8%
20150529 339 (239 [ -a8% 9% 19%| (3% Bow 15% %% 16% 28% 17% Baw 22w 22% 11%  82%
20150630 339 - 1% %9% 9%  [B2% % ] 20% 30%| [WM27% 11% 6% 22% 0% B2%
20150731 339 - 14% 5% 7% [53% B 24% B 129%| [W25% 5% 14% 22% 10 B3%
20150831 329 - 16%| [Bo% 8% 2% 22% 31%| [W25% 5% 3% 22% 0%  B2%  B5%
20150930 329 3® (41 - 1106 [BBsw [How B2w 20% B132%| [R21% 5%  J6%w| [W22% 8%
20151030 339 (388 (428 - 0% %w  few 20% W 134%| [R20% 2% Tow| M22%w 7%
20151130, 339 E - -8% {0% 8% B 21% 5% 20% 9% s5%| [H21% -6%
20151231 32 B -14% oo Bw B 20% 506 [B23% 2% 5%| [B21% 5% %:
20160129 329 37 (408 - 1106 0% Fow  60% 23% 600 [B23% 1% -6%| [E16% 7%
20160229 £3298 [-378o g - 1| %% [Baw A% E 24% 60| [F17% 9% ow| [iaw  How  B8%  B6%
20160331, (319 EL ) - 2% $0% (0%  48% B 22% Bs3%| [B1s% 3% | 5%| [M1o% [-3%  B8%  HO0%
20160429 319 (388 [4l - a%|  52% 6% 4% E 24% B 132%| [16% 4% -3%| [@H15% s B8% W%
20160531 L3198 38 [40% -23% 6w| B [Bew 9% 24% B 132% 0% 14%  J11%| [H17% 1% %;
20160630 L3208 @ [E5% 4% 5%| %% %3% 2% B 24% B 132%| [f11% 11% 1%| Biswe  §7%
20160729 329 388 [398 - 6% A% 2% Tiw B 24% 20%| [H13% 14% 1% 22% 2%  B5%
20160831 329 3@ [40% - 6%| ju (1%  B% B 24% B 129%| [F15% 14% 3%| [B25% 4% B5%
20160930 337 368 [30% - 1% B [  F% 23% 1 29% 1% 0% 3%| [E22% 1%  B9%  B8%
20161031 329 (388 (398 - 6%| i [Bow W 219% B129% 2% % 5%| [B21% 2%  @9%  8%%
20161130 339 @ (=9 - 1% % 9% ﬁ//: 23% B128%| [He% % [24%| [B2s% 4% B2% 8%
20161230 329 (408, [388 -22% 37% % 8% 23% J130% % % 2aw| (Heow [M21%  B4% %
20170126 339 589 [ 318 -25% % 5% % 26% 30% 9% % P1% gzz% gzs% g% %
20170228 339 408 [3 228 -17% 8% 4% 18% 28% 31% 5% 0% 39% 29% % 3%
20170331 329 4l [3 E -22% 7% [B0% 1% 26% E131% % % 50| (M3s% [M31%  @B% 4%
20170428 329 (418 [3 - -13% }5% [mB6% % 25% 30% % % 59%|[M39% [M3s%  B2%  |5%
20170531 [-339 308 [ E 17%| B (5% 5% 26% W130% % % 4% | Bas [(MBac%e | 3% [-7%
20170630, [-339% Al [ - 23%| 1% [(B8% L19| 45 24% 31% % 0% 1206| [M23% [(B43% [B13% 20%
20170731 [-33 38 [= - 19| [paw [Mbaw  fioow|Wd3% ) 25% I 132% % %  How| [-6% [W23w [M36% Eass%

4ol 13k B X5 6913 BARE An ik 48 7 0]
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9/ HAITONG SRR TAZEFR ARk I ERA 14
2.5 X754 PCA Feé

AT “RRAHBLEANAR T RRBRMS)” X—83, THA LR SHRATE
FHH. EEIRBAEP, THTETHR L CAIIRAT PCA ST, HFIE— AR
AL E., BIRSHRdo T HF:

N

1) AFTFHIEAT, FHHEEFTENETHELNHIC 693418

2) SFEANABTF IC 57347 R oM, FTIRE —TROBRE W, ZE£ 5 E&F
TR ETHLH kT
W,k
W, = ————
k I]§:1|W,k|

3) ATEETHETALRERT I HELEHET I

AIBE AN, NERIAA 24, LB EF IC e A e 2it -k 24 4~A IC 493
i, TALETHEEIE, S46RFEIVAR A E Top Bottom 10%4 449 % Ik,

%11 “A7 A PCAF—ER5" KW EBFHAREEAN

xR IC ICIR ;i 3 RERR 3% %% 2k
Pearson 0.087 3.195 86.4% 68.9%
AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.094 3.148 80.6% 68.9%
=2 3.43% 1.99% -1.44%
Spearman 0.115 3.467 87.4% 75.7%

AR Wind, EBIESFFT AT

JEPCAZ kT, Bt EA6RTFRIGEAR, ERFHICHE. $25TKki
EFPHFRI, mBAFICIRAB FREATHNT &%,

T AL R TEAELAFHNIRELEREGHBFINL. £ PCA K% ET, 2LAFHE
R T B A 9, FFARARREA.

5o 1k I L2 6945 B FE Aa ik 42 B 7
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N/ HAITONG R LEMR rk T EAIRE 15

/

% 12 “RA A PCAB—ER5” BERENEMEIL

L& SEIE T ®¥ B BRE A4 Ak B4 T3]

W | WEEF | EFIVM EFIV RFEM | KREEIM R HEIM K#SM ;ﬂlw##)lswﬂ?-ls PB  PE_TTM PS_TTM|#:kiA #& 48 ### | ROE ROA ROIC £#4% A& | D2E  A2D AL @
20081231 0% 0%| 34% % % II85% W, [ -28%  [E25% W 3196 W 33 M 369 [MEN25% M 23% M23% I | 10% T 10% [(Moco, (W24%  Bi% 8%
20090123 7% s Waso) (W -26%  [W26% 25| I 23% I23% I 10% W19 | 260 [H24%
20090227 ~279% I 35% [ -27% W26% I 36% I 26%) I 23% I23% | 9% I 190 | WE26% [(ME24%
20090331 ~279% I 35% [ -25% [W28% 26%) I 23% M23% I 10% I 19% [ E26% [(E24%
20090430 ~27% I 35% [ -23%  W20% Z6%) 230 W23% I 9% I19% [ E26% [(E24% %
20090527 ~27% I 35% [ -24% W29% ﬁ 3% I 10% 9% (K 26% [(B23% %
20090630 34% [ 29% I 34% WT37% [@-15% [H84% I 2 Bs6% 59| I 2% 229 I 10% W20 | 269 [(M24%
20090731 36% [ 27% I 34% [M-13%  W850% [ 28% M 35% M 36% 500 II23% 2% I 10% 200 [(E26% [(E24%
20090831 ~26% I 34% [-14% [W85% I 28% I 35% B 37% 239 229 I 10% IE20% | ME26% [(ME24%
20090930 ~26% I 34% [®-15% W34% [ 29% M 35% M 36% 239 2% I 10% 200 K 26% 23%
20091030 5% [lII % g: ~29% I 35% I 36% 239 I23% ] 10% W90 K259 [(E23%
20091130 330 [l 122% 10% " 28% I 34% 239 2% I 10% 190 (K259 [(E23% %I
20091231 330 [l 122% b W12 380 I 28% I 34% M 38% % 239 I23% I 10% W00 (K24 [(E22% %]
20100129 34% 2% 12% ~289% I 34% 370 o I23% I23% I 11% I 19% [E26% [(MB23% %I
20100226 350 % o I_28% I34% I 23% I 23% I | 10% 190 | K269 [(24% B0%
20100331 35% 29 % b 80%
20100430 7% 2% % 229 I23% 1129 IET19%
20100531 8%  W82% >
20100630 0% %
20100730 39% 1% %
20100831 % %
20100930 W2av% % B30%|
20101029 506 % 8ol
20101130 0%| 0%| % %
20101231 0%| 0% % %
20110131 0% 0% % B28%
20110228 0% 0% % % [ 35% 329 I 32% m 23% I 15% I 17% [ 269 [24% 28%
20110331 0%| 0%| Bo% % E; o0 I 33% I 33% - 24% I 15% I 179 | 260 [E24% 8%
20110429 0% 0% 2% % 26% [(MR23% 128%
20110531 0%| 0%| B20% % 26% [(R23%
20110630 0% 0% % % 26% 23%
20110729 0% 0% % % 26% 23%
20110831 0% 0% % % 26% [(B23%
20110930 0% 0% % 9% I 37% I 30% I 32% I 16% ME24% MI23% M 18% M 17% | B26% [B23%
20111031 |IIE00%]MINE00%| % 9% 879 I 30% I 330 W 17% M24% W 23% -E% I 16% 26% [23% 21%
20111130 [II00% MIINI00%| o6 829 [38% I 30% I 3096 [ 6% IE24% MEE22% 179 [ W 26% [ME23% 1%
20111230 0% 0% %  [30% [MI37% 309 330 [ 180 IN239% MIN22% -E% I 18% | _ME26% [(E23% 27%
20120131 0% 0% % 329 370 I 309 I 339 I 179 IN23% ME22% I 19% | E26% [(E23% %
20120229 0% 0% % 32% I 36% T 31% T 349% I 1% 239 229, IIE20% MIT19% [(E26% [B23%
20120330 0% 0% % 349 3000 T340 I 1790 229 IT22% MEE20% ME16% (26% [23%
20120427 0% 0% 36% I 30% I 33% I 17% I23% MI22% M 20% M16% (6% [23%
20120531 0% 0% 349 339 339 I 179 229 229 I 19% MI20% (25% [22%
20120629 0% )0%| 35% 329 I 33% I 16% MIE22% (259 [(E22%
20120731 0% )0%| 135% 329 I 33% I 16% MIE229 M21% MET21% 200 (E259% [(R22%
20120831 0% 0% "33% I 33% I 34% I 16% 229 MIT21% 219 MI20% [(E25% [(22%
20120928 0%| 0%| 33% I 33% I 34% I 16% 229 I 219 I 21% I 20% [ MB25% [B22%
20121031 0% 0% “319 349 IT36% I 16% 229 I21% MT21% MIT20% (25% [(22%
20121130 0% )0%| “29% 359 I 36% (I 16% 229 219 IE21% 2500 [IM22%
20121231 0% 0% 3 ~ 6% IIT36% I 16% IT229 219 I20% MEE20 [(E25% [22%
20130131 0% 0% 319, 349 359 W 24% ME89% -‘11. — 279 ST, 36 1790 229 219 I20% 200 (B 2s% [I822%
20130228 0% 0% E. T34% IS5y [ Z6% ﬂ —27% IIT36% IIT36% [ 16% I229 MIT21% MIE20% 250 [B23%
20130329 0% 0% —29% 359 369 [ 169 IE22% 219 219 2500 [#23%
20130426 0% “29% IIT35% IIT35% I 1% 219 210 219 M20% [(E26% [23%
20130531 0% —28% IT36% IT36% I 16% 219 219 219 MIT20! 26% [(23%
20130628 —29% 359 359 [ 1700 2190 2190 219 200 (k26 [B23%
20130731 33% [ 23% “29% I 35% I 35% [ 179 219 2% CE25% [(M23%
20130830 0% 3% [l 23% 3106 [ 349 B35 [ Lo 2166 I 200 M 219 [ 210 | 250 [W23%
20130930 0%| sy [l 22% “319% I 349 3500 [ 179 2190 200 I 219 2100 [ (25% [(23%
20131031 0%) I 22% “319 349 350 I 1796 219 20 I 21% (5% [(M23%
20131129 I 22% G096 I35 [ 35 I 179 I 219 I 20%% 2106 210 [ M2506 [MM22%
20131231 “29% 350 I35% I 1500 229 I 219 I229 200 (259 [22%
20140130 “319% I 359 3490 [ 189 229 229 W 19% 1900 [ M25% [(23%
20140228 359 I 339 I 320 [ 179 I 2290 219 219 1900 [ 25% [(823%
20140331 369 I 3296 I 329 I 169 229 I219 219 I 20% (259 [23%
20140430 349 I 339 I 339 [ 16% I 22% 219 2190 I 200 [ 25% [(M23%
20140530 [84% [ 339 3% I 359 [ 179 229 219 219 I 20% 259 [23%
20140630 9% [ 319% I 359% I 349 (I 189 229 229 I 199 I 190 | E26% [(ME23%
20140731 339 I 35% I 33% [ 169 229 I 219 I 219 I 19% | WE26% [(E24%
20140829 % I 33% I 34% I 35% I 16% MIE23% M21% M21% M19% Eza% gﬂ%
20140930 % W59 I 34% I 3400 I 329 [ 179 M 23% 225 199 I 19% W26% [(M24%
20141031 % 9% [ 349% 349 I 339 (I 18% 229 229 I 19% I 199 | WE26% [(ME24%
20141128 % % [ 34% I 349% I 329 (I 18% I 23% 229 I 199 I 199 | E26% [(ME24%
20141231 % % % 339 I 319 [ 179 229 229 200 BE19%
20150130 4 36% I 2790 I 3600 I 36% % % 8 I 319% I 319 I 117 [23% ME22% 20 IT18%
20150227 34% 356 [l 319 M350 M350 W30%  W33% 'L'L- I 3196 I 300 (I 1700 239 229 200 I 18%
20150331 349 355 [ 329 359 M33% %% 1339 [ 399 I 319 I 309 [ 170 239 M22% 9| 6%
20150430 330 3596 I 329 M350 M 33% % [W83% I 3106 I 299 [ 177% IE23% M 22% [ %
20150529 0%| 0%| 329 359 [ 329 340 I34% % B83% I 3106 I 299 [ 17% IE23% I 22% [
20150630 0% 0% 309 359 [ 3400 3400 I 33% % % I 30% B 299 B dovo 230 I 229 M 20% W 18% |  [26%
20150731 0% 0% % I 30% 21% 37 % % 180 IET18%
20150831 0% 0% 50% “28% s BBl % 180 IET18%
20150930 0% | 0% B 20% 309 I 34% BBi% % 17 I 18%
20151030 0% 0% 309 I 3496 [ 279 M 33% % % B18%
20151130 0%| 0%| I 290 330 [ 25% M 32% % % a8  B6%
20151231 0% 0% 2% " 259% IT32% % % 8%
20160129 0% 0% ~23% BT33% % 5%
20160229 0% 0% 1229 IT34% % 8%
20160331 0% 0% ~ 23% I 34% IT43% % 43% I 28% I 29% 3% 239 179 IET18%
20160429 0% 0% " 12206 34 ITA4% % % I 28% I 299 [I201 229 229 W17 IE18%
20160531 0% 0% % 450% I 27% I 28% 229 2% 1% 9%
20160630 0% 0% % 229 179 IET19%
20160729 0% 0% % 7% I 5% I 289 (219, 229 229 I 15% M1 [(E25% [
20160831 10%| 0% % 16% I_pe% I_28% 239 IE239% I 169 I 199 | 25% [
20160930 0% 0% % 1794 I 06% I 28% [IET20% 229 -7% 190 | 25% [
20161031 0% 0% 2% 250 [ 26%
20161130 0%| 0%| % 25% [
20161230 0% 0% % 19%] I 25% I 26% 19 24% [
20170126 0% 0% % 8% I 26% B_27% 24%
20170228 0% )0%| % 169 I 269 I 289 [ 19% I22% 24%
20170331 0% 0%] % 17% I 259% 289 [ 200 229 229 I 16% 24% 27%
20170428 0%| 0% 2% 1790 I 249% I 28% Y 24% 2%
20170531 0% 0% E28% 7% I 25% I 28% 24% 2%
20170630 0% )0%| E30% 45% I 26% I 29% 229 229 5% 24% %
20170731 0%| 0% 36% M 85% I 30% B20% 16% I 25% I 29% [I21% I 22% 229 I 16% M 20% | (E24%

FoFbRR: Wind, #BiEAATR AT
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2.6 XA PCA FEéf-git

FEF AT IC TSI B FARL MG Hh, TEAEZAT IC 5 2KRELE
F49 IC F2A4EAH B F AR BTE 4548, S B T4 T o T P
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Pearson 0.087 3.195 86.4% 68.9%

M AT 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
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Pearson 0.087 3.195 86.4% 68.9%

&4 a7 3.05% 1.55% -1.50%
Spearman 0.107 3.492 86.4% 76.7%
Pearson 0.098 3.346 83.5% 72.8%
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Spearman 0.119 3.619 87.4% 78.6%
Pearson 0.102 3.519 87.4% 73.8%
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Spearman 0.123 3.827 88.3% 77.7%
Pearson 0.095 3.174 81.6% 70.9%
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Pearson 0.100 3.369 84.5% 70.9%
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IC 575 Pearson 0.094 3.148 80.6% 68.9%
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PCA ¢ Spearman 0.115 3.467 87.4% 75.7%
Pearson 0.094 3.129 80.6% 69.9%

EXIC 57 3.37% 1.98% -1.39%
PCA ¢ Spearman 0.114 3.442 87.4% 74.8%
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WE TAE -0.066  -1.893 -0.066 -1.893 -0.066 -1.893 -0.066 -1.893 -0.066 -1.893 -0.066 -1.893

e L& bk TAET 0.037 2.049 0.037 2.049 0.037 2.049 0.037 2.049 0.037 2.049 0.037 2.049
1M -0.062 -2.037 -0.062 -2.037 -0.062 -2.037

F 3M -0.049 -1.625 -0.062 -2.037 -0.049 -1.625 0.054 1.700 -0.049 -1.625 -0.052 -1.632
6M -0.043 -1.400 -0.043 -1.400 -0.043 -1.400
iM -0.039 -1.435 -0.045 -1.686 -0.045 -1.716

R 3M -0.034 -1.203 -0.036 -1.317 -0.039 -1.398 0.044 1.476 -0.040 -1.429 -0.043 -1.424
6M -0.021 -0.771 -0.022 -0.833 -0.023 -0.848
1M 0.031 1.990 0.032 2.231 0.033 2.352

BRE 3M 0.020 1.187 0.032 2.087 0.017 1.110 0.029 1.842 0.017 1.126 0.020 1.207
6M 0.012 0.655 0.007 0.404 0.006 0.345
PE -0.009 -0.381 -0.001 -0.048 -0.002 -0.110

FE1E PB -0.023 -1.338 -0.018 -0.907 -0.019 -1.157 0.006 0.308 -0.020 -1.238 0.004 0.170
PS -0.005 -0.215 -0.001 -0.036 -0.001 -0.062
Bk 0.023 1.985 0.024 2.212 0.026 2.387

f;;i] b £)H 0.012 1.090 0.021 1.898 0.014 1.200 0.024 2.239 0.017 1.571 0.024 2.170
#F1iE 0.015 1.500 0.017 1.621 0.020 2.013
ROE 0.008 0.451 0.009 0.595 0.016 0.914
ROA 0.001 0.048 0.004 0.214 0.012 0.684

Z A ROIC 0.001 0.063 0.014 0.893 0.004 0.235 0.012 0.616 0.012 0.695 0.016 0.830
EXGES 0.009 0.610 0.011 0.865 0.018 1.403
=k S 0.005 0.319 0.006 0.448 0.014 0.936
D2E 0.004 0.265 0.003 0.188 0.002 0.154
wz A2D 0.004  0.334 0.003  0.247 0.003  0.282

o - 0.002 0.125 0.015 0.888 0.004 0.283 0.011 0.765 0.005 0.373 0.005 0.368
#& ) 0.002 0.122 0.004 0.291 0.005 0.374
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