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1 3.394% 1.36% 16.8% 26.94% 002348  54.65%  51.16%  6.033%
2 1.545%  -0.07537%  18.93%  36.43%  -0.07686  54.65% 50% 0.8632%
0 3 5712%  4.017% 18.8% 27.9% 01442  6279%  53.49%  15.59%
4 2.775%  -4502%  17.34%  4121%  -03331  48.84%  3837%  -20.05%
5 04537%  -1.669%  15.67%  31.02%  -0.1625 50% 4186%  -5.343%
-0.02 6 2.414%  3.844%  1922%  4622% 02817  51.16% 407%  -16.53%
7 4686%  2.996%  19.03%  3548% 00886  5698%  52.33%  11.28%
SEms 2.489% 7% 13.39%  30.41% 0.41 S116%  4535%  -6.042%
-0.04 ' : ' ' : ' : o 1.761% - 1629%  31.65%  -0.07603  53.49% - -
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1 11.72% 6.21% 18.67%  21.56% 0.4671 5745%  51.06% 16.83%
0.05 2 6.687% 1.957%  20.88%  25.67% 0.1766 5745%  48.94%  7.151%
3 5303%  0.1951%  1646%  21.16% 0.1399 5532%  51.06% 1.83%
4 4.2% 20523%  18.92%  24.09%  0.06342  5532%  51.06%  -0.9035%
0 5 4593%  -04571%  1697%  27.58%  0.09387  46.81%  4681%  -0.9763%
6 4904%  -02686%  1626%  21.18% 0.1171 59.57%  5532%  0.03404%
7 4.651%  -9263%  1894%  28.58%  -0.4041  48.94%  36.17%  -24.28%
Lo 1525%  7.088% 18.07% 18.43% 0.6781 51.06%  53.19% 11.8%
-0.05 Y 4.996% - 15.8% 1938%  0.1264  53.19% - -
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0.04 F 1 9.719% 7.122% 19.72% 32.19% 0.3407 60.26% 51.28% 22.23%
2 1.068% -1.471% 17.8% 33.89% -0.1086 51.28% 41.03% -5.462%
002 - 3 8.84% 6.035% 18.01% 33.74% 0.3243 56.41% 55.13% 21.84%
4 1.828% -0.6232% 18.66% 39.49% -0.06278 47.44% 44.87% -1.619%
0 5 -3.24% -5.603% 18.44% 34.42% -0.3384 51.28% 35.9% -21.77%
6 -2.273% -4.895% 17.03% 32.82% -0.3097 50% 42.31% -19.39%
002 b 7 0.422% -1.983% 19.02% 35.4% -0.1355 52.56% 52.56% -6.156%
’ E2egi RS 8.431% 2.919% 13.92% 24.32% 0.3902 53.85% 55.13% 7.003%
0.04 , . . | , | . P93 2.546% -- 16.64% 31.65% -0.02731 55.13% -- --
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1 15.48% 6.23% 22.7% 36.95% 0.55 57.98% 52.1% 19.47%
0.08 2 6.771% -1.317% 23.79% 50.46% 0.1585 57.14% 50.42% -3.726%
0.06 3 7.472% -0.859% 23.06% 45.77% 0.1939 53.78% 48.74% -1.778%
’ 4 10.33% 2.327% 25.32% 48.87% 0.2893 59.66% 53.78% 9.273%
0.04 5 10.95% 2.95% 25.62% 55.19% 0.3101 61.34% 49.58% 11.17%
6 2.137% -5.079% 26.53% 61.94% -0.03254 55.46% 32.77% -15.35%
0.02 7 0.7502% -6.485% 26.45% 62.95% -0.08506 53.78% 37.82% -16.43%
%o d 11.49% -2.84% 18.79% 35.78% 0.4518 55.46% 47.9% 1.998%
0 o 8.022% - 23.12% 50.32% 0.2172 57.98% -- -
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0.1 £ deih % £ L FmE
0.08 1 15.48% 7.369% 25.38% 35.35% 0.4915 56.56% 53.28% 22.29%
2 8.182% 0.4553% 24.04% 47.53% 0.2156 51.64% 50.82% 2.838%
0.06 3 5.062% -2.469% 23.45% 56.53% 0.08796 56.56% 41.8% -10.03%
4 12.64% 4.881% 24.92% 38.19% 0.3868 58.2% 54.1% 21.47%
0.04 5 6.31% -1.181% 24.61% 55.63% 0.1345 55.74% 48.36% -3.295%
0.02 6 1.621% -5.667% 23.81% 62.04% -0.05791 54.1% 36.89% -21.28%
7 2.085% -5.364% 25.83% 56.32% -0.0354 56.56% 44.26% -10.23%
0 %o 11.02% -1.938% 18.99% 23.78% 0.4224 55.74% 49.18% 2.298%
P 7.627% -- 22.95% 50.32% 0.2016 57.38% - --
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2 8.356% 0.6011% 23.68% 45.44% 0.2262 59.84% 50% 3.495%
3 5.815% -1.803% 23.92% 55.62% 0.1177 57.38% 45.9% -4.775%
4 9.774% 2.026% 24.65% 41.05% 0.2748 57.38% 52.46% 8.438%
5 10.7% 2.82% 24.11% 47.13% 0.3192 58.2% 50% 11.74%
6 1.635% -5.682% 24.22% 61.02% -0.05638 57.38% 40.16% -17.57%
7 -3.285% -9.638% 26.81% 65.68% -0.2344 54.92% 36.89% -31.75%
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ST TR B AR KEAFRERE OAFA LE Bl 2 BIEE B F A 20170101  7.91%  23.46%  31.10% 8.29%  9.99%  28. 66% 0. 3790
UM TRERC B HA K HATR HAEPSYAF L 451 0 R [R EE & F B 20170101 | 9.68% @ 22.47%  28.08% 7.79%  9.52%  29.26% 0. 3540
o HrImTREA%E B HA G HATERE OAFEE BB R L B F B 20170101 1.78%  20.84% 19.94% 5.93%  7.48%  28.31% 0. 2267
ST E EA 1< BATR BAE IS R IREE E F1 A 20170101  6.18% = 26.82% 13.39% 5.03%  6.43% 31.59%  0.1557
S ATIm TR A B BA FREAFREAROEEF EE BT EE 57 B F A 20170101  2.71%  18.02% 19.76% 4.61%  6.54%  28.13% 0. 2131
S AT Im T EA%E A A FHATHASE NIER SEE B E S EF A 20170101  2.80% 19.68% 17.35% 4.44%  5.91%  31.72% 0. 1506
4> T Um T EA%E A #A G EATEA B AR N =B S IR E F A 20170101  2.64% | 26.20% 14.04% 4.34%  5.76%  34.21% 0.1357
S HTImTFER K A EA rhEAFREAEPS I FEL BB E 9 A F B 20170101  2.41%  18.15% 17.43% 4.24%  5.99%  31.24% 0.1679
IR TREAK B HA K< HATH HAROE VA FEL 451 0 2 3R EE [H F & 20170101  7.01%  24.39% 12.20% 3.35%  5.16%  29.47% 0. 1121
ST TRHA%E B EA GHATAHRE N S IREE E T2 A 20170101  3.29% = 26.05% 9.05%  3.08%  4.87% . 38.28%  0.0946
S ATIm TR A B HA KHATAHAEPS il 2 EREL A F B 20170101  4.12% | 27.68% 7.47%  2.05%  3.90%  31.65% 0. 0501
S ATIm T EA%E B A G HATIER Sy #rm AR E TR A R L B F A 20170101  3.60% 18.98% 8.06%  1.95%  3.97% | 26.90% 0. 0596
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1 7.619% 5.971% 19.55% 33.06% 0.2362 56.1% 56.1% 18.6%
2 2262%  0.7911%  19.39% 29.98%  -0.03807 56.1% 45.12% 3.877%
3 9.785% 7.906% 17.54% 28.55% 0.3867 56.1% 58.54% 29.32%
4 J1.046%  -2.523%  18.24% 31.09% 02218 56.1% 51.22%  -1031%
5 0.6526%  -1.03% 17.83% 36.08% 201316 47.56%  45.12%  -2.721%
6 7157%  -8.802%  16.83%  45.89% -0.6035 46.34% 32.93%  -37.31%
7 2.115%  -3.63% 18.66% 37.75% -0.274 42.68% 37.8% -12.45%
01 - : ' : ' : : ZoEmds 8998%  4.473% 14.57% 25.65% 0.4116 57.32% 53.66% 9.016%
1 2 3 1 5 6 7 Eok 1.62% - 16.43%  31.65%  -0.08398  53.66% - -
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[ FENT
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A E: AR
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E N B F F ] Ht FIRFE
1 8.229% 6.459% 18.98% 26.59% 0.2755 57.32% 54.88% 19.47%
2 3.837% 2.025% 17.31% 32.93% 0.04833 59.76% 48.78% 8.429%
3 0.2929% -1.027% 19.74% 38.01% -0.1371 52.44% 51.22% -2.669%
4 0.2752% -1.296% 18.23% 37.77% -0.1494 54.88% 50% -4.088%
5 1.369% -0.4808% 16.68% 34.88% -0.09777 53.66% 50% -0.8161%
6 -0.7418% -2.396% 17.61% 37.72% -0.2125 50% 42.68% -8.578%
7 -3.738% -5.081% 19.09% 31.8% -0.3529 41.46% 35.37% -21.64%
Loins 11.38% 6.374% 13.91% 13.41% 0.6024 57.32% 53.66% 11.32%
P97 1.62% - 16.43% 31.65% -0.08398 53.66% - --
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% KE E: 3

20100101 2.88% 24.16% 13.61% 3.89% 10.55% 44.25%  0.3231
20100101 3.92% 27.91% 10.07% 3. 15% 9.33% 46.35%  0.2489
20100101 2.36% 24.31% 9. 87% 2. 63% 9.13% 39.43%  0.2603
20100101 3.22% 32.43% 10.87% 3. 32% 9.13% 57.46%  0.2302
20100101 2.36% 29.20% 11.12% 3.41% 8.94% 56.59% 0.2144
20100101 2.72%  30.43% 7.26% 2.12% 7.95% 44.39%  0.1862
20100101 3.27% 18.84% 7. 05% 1.59% 7.84% 44.60%  0.2034
20100101 —-2.59% 27.84%| =20.44% 5. 64% 0.39% 51.68% -0.1136
20100101 =3.99% 30.39% -17.06% —6.51% -0.18% 53.79% —0.1407
20100101 -2.94% 29.96% -18.05% —-6.89% -0.58% 52.43% -0.1583

W3R = A& AR 5 A & (TTM) 48 Ao A B -F

W AR R = AKAE e B /78 e BN (TTM) A8 A A B F
MR R & EH R/ E L E AN (TTM) T 48 A B T
AR = BT FHA 2% R =E TN TA AL H T
MR = HMEZAE TV BT

MR R & AKAE 3 R/ e EOON (TTM) B -F

MR = Bang 4 /4006 #0E TN BT
MR R = gl R AR-JE A gk £ (TTM) LA AL F
AR = W 4% B (TTM) 7 48 A= A B F

W3R = A8 b (TTM) 4B Ao A B -F

a2 A

FREREAF: TEMEBIFER, TTMAIEERMHRHHE

IR EFREIEL: & OR THEAMT-1EREEAMIRFEIE < ERIEEE
BRIC R FIREE : & O T HEM E—BM R SR 2 Bl RVIREL

i e e s e s .

[RIGHHREAIER N : MREEEIT=EFEEEWME. z-scorefz, MEMNGERHRT RN/ EIEKER T
B K 18

FEUERN: BEBIT EERRSIRMEMEMENE, 720X RAT T SEatrF Tl 2 ki 1E

FEKRIR: Wind, £ZE8WIESEERA

s, Tl BE. 5% BlERE—REEREEH



Nl

BiRxEFEHHAEAN, BERRBEAZFNHE - R A

I Rank IC
— FEEIRaNk 1C 10.3

| v\ s 04} |0’
‘ ALY . LIk | -
| WA =g 02t | ‘ ‘“‘ m .
2, i/ | y V \ :Group& o |_
7 I\ /A . Y /\ —giﬁﬂgg i | ill | || | | | I'

Rank|C

HiihRank 1C

v 06t 1-0.2
3 e : : : : e 5 e : : E : 0.8 :; ' ' 0.3
I N N D I I I T 2015-01-01 2020-01-01
H#

R i K :2010-01-29 ~ 2023-09-28
WEME: AM

0.06
EED R 21
FlE FRABm SFhks RAgk AEmE HEmE ALRHE  FhkE
0.04 % WA F &3 = 4t FRE
1 7.132% 2.349% 27.29% 56.24% 0.1514 55.42% 51.2% 7.349%
2 6.625% 1.773% 25.46% 46.54% 0.1424 55.42% 48.19% 7.339%
0.02 3 5.797% 0.9238% 24.99% 47.15% 0.1119 55.42% 53.01% 4.586%
4 4.099% -1.004% 23.53% 47.27% 0.04668 54.22% 48.19% -3.252%
5 3.472% -1.31% 24.59% 56.51% 0.01919 53.61% 45.18% -4.462%
0
6 5.892% 0.503% 23.28% 50.96% 0.1242 54.82% 53.61% 2.917%
7 -0.603% -5.793% 23.62% 53.42% -0.1526 54.22% 42.77% -14.76%
- 1 1 1 1 L 1 L TA 6.522% -3.194% 20.58% 33.96% 0.1712 53.01% 49.4% 0.9004%
0.02
1 2 3 4 5 G 7 b3 5.001% - 23.03% 50.32% 0.08685 56.02% - -

BEEER: Wind, 28 MESEERA
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BHEF—® - RN

J P B E g KRR BRER BRERL BAERX

s ik £ i RankIC  1C/IR s ssis Hax wm *ooF
fE4h PETTMiZ — A~ A ¥ 44 JA 20091113 2.58% 20. 72% -3. 94% —1. 34% 4.32% 45.25%  0.0618
514 PETTMiZ =4~ A ¥ 44 J2 20091113 2.72% 20. 86% 2. 36% 0. 34% 5. 95% 43.19%  0.1332
544 PETTMiZ =4~ A #48E JA 20091113 0. 78% 20. 46% -3.22% -1.33% 4. 45% 39.74%  0.0683
114 PETTMiL <A~ ] 3414 J2 20091113 0. 36% 20. 87% 2. 84% 0. 49% 6.18% 43.50%  0.1417
114 PETTMiZ + =A™ A 144 J& 20091113 -1.22%  20.37% —9. 54% -2. 74% 2.53% 53.31% -0.0206
1E1E PETTMiL — A~ F 7 45 Ao A K Aw J& 20091113 2. 06% 27.19% 13.18% 3.72% 9.41% 39.97% | 0.2805
fE1A PETTMiL = A~ A 7 45 v A K A JA 20091113 1. 68% 27. 21% 10. 37% 2.73% 8. 32% 42.25%  0.2325
1A PETTMiL = A~ A 7 45 v A K A J2 20091113 1. 35% 27.14% 4.27% 0. 90% 6. 44% 41.92%  0.1515
514 PETTMZ 55 AN A 77 4B Aw ALK A J2 20091113 1.81% 26. 89% 7.15% 1.72% 7.17% 41.01%  0.1786
544 PETTMiL + = AN A B A B K A= J2 20091113 2.16% 26. 29% 7.55% 1. 64% 6.97% 42.76%  0.1705
1A PBNEWiE — /> F] 3514 J2 20091113 1. 55% 24. 60% 2.31% 0.27% 6. 28% 36.49% 0.1518
fE4h PBNEWiL =/~ F ¥ 18 JA 20091113 1. 11% 24. 40% 0. 05% —0. 60% 5. 36% 39.16% 0.1085
114 PBNEWiL =/~ F] 3414 J& 20091113 1. 35% 22. 26% 2. 69% 0. 44% 6.21% 41.64%  0.1432
1514 PBNEW:Z < /4~ A ¥4 Ja 20091113 1. 47% 22. 28% 0. 85% -0. 21% 5. 60% 40.84%  0.1180
48 PBNEW:Z + = AN A 314 JA 20091113 2.18% 22.51% 3.97% 0. 90% 6.91% 34.27%  0.1806
1514 PBNEWZL — AN F 77 48 Aw ALK A J2 20091113 2.21% 26. 29% 6. 75% 1. 49% 7.10% 43.96%  0.1846
544 PBNEWZL = A~ F 77 48 Aw ALK Fr J2 20091113 1.88% 26.17% 5. 05% 1. 08% 6. 61% 47.42%  0.1600
114 PBNEW:L =/~ A i {fL A AR K Fer J2 20091113 1. 84% 25. 94% 5.37% 1.18% 6. 71% 47.14%  0.1641
114 PBNEWZL 5< /™ A T A& Am AR K Fer J& 20091113 1. 90% 25. 49% 2. 30% 0.31% 5.77% 47.47%  0.1215
fE4h PBNEW:Z + =A™ A B A 4 K A= J& 20091113 2. 47% 25.13% 3. 19% 0.57% 6. 04% 44.14%  0.1335

wEZHN: PEOZ:PETTM,PBO%E: PBNEW

[RIGHELIEFN: HRESLERHNNRGEERIE, M"REEH#HIT=EmEEERIE. z-score/l5, ™
BG4S BRI BB IEKIB A 9 B SK SE Y%

HRUTERN: BERT EERBRSREMEMENE, 733 NMAT T SEEsrmi T kAR 1E

/,

FEKRIR: Wind, £ZE8WIESEERA
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ik R itk uF

B L5

CHINA FORTUNE SECURITIES

if— B PET{E 04X

IE—/NBPER{ENI

754 B PETT{E Y

IE+=/ BPEm{&EM
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HEEMEHNE—PAHEMNPE () - R A

. : ' T 0.3
" 06 EErankiC
' e FEERaANK IC
04F 0.2
%
= 02} o
—Group 1 1] e
:group§ ; %
=] £ 0 01 &
——Group 5 .o
—Group 6 (N [
I——Group 7 -|:|2 r '<¢$
Y e
04} 0
06 F
‘ -0.8 ! ! ' ! -0.1
: : 20150101 2017-07-02 20200101  2022-07-02
& g & & g o F & & g & 3’%
0.16 ey A B K :2013-09-30 ~ 2023-09-28
HEME: AM
0.14 EME: F 9
0.12 BF 5 m bk A,
Floks  FRABE FRksh RRRA  LEKE  ALBE  ALAER  HERE
0.1 £ deih % £ L FmE
0.08 1 15.48% 7.369% 25.38% 35.35% 0.4915 56.56% 53.28% 22.29%
2 8.182% 0.4553% 24.04% 47.53% 0.2156 51.64% 50.82% 2.838%
0.06 3 5.062% -2.469% 23.45% 56.53% 0.08796 56.56% 41.8% -10.03%
4 12.64% 4.881% 24.92% 38.19% 0.3868 58.2% 54.1% 21.47%
0.04 5 6.31% -1.181% 24.61% 55.63% 0.1345 55.74% 48.36% -3.295%
0.02 6 1.621% -5.667% 23.81% 62.04% -0.05791 54.1% 36.89% -21.28%
7 2.085% -5.364% 25.83% 56.32% -0.0354 56.56% 44.26% -10.23%
0 %o 11.02% -1.938% 18.99% 23.78% 0.4224 55.74% 49.18% 2.298%
P 7.627% -- 22.95% 50.32% 0.2016 57.38% -- --

BEEEIR: Wind, 280 NESEERA
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4 LY -~
EXEF—4 B S

D& S . ;
o _ %%kF %KF .
B k£ B ¥ & AR A E”m’?%” RankIC IC/IR m*x’g V&L N &1 ok BEE
3 &) FALH W % P ACE:

#

20160106
20160106
20160106
20160106

20160106 3.44% 31.61% 4. 90% 1. 30% 5. 20% 0.1098
20160106 2.73% 31.91% 4. 49% 1.12% 5.14%  39. 60% 0.1127
20160106 1. 48% -1.70% -0.95% 3. 10% 0. 0062
20160106  —1.48% 5.07% 1.02% 4. 78% 0.0984
20160106  -2.73% 31.91% 0.18% —0.33% 3. 45% 0.0243

20160106
20160106
20160106
20160106
20160106

—3.44% 31.61%

FESEE: Wind, “EBIESTER
s, Bl &R B2 EiEEEE—nEEG == L PAGE 32




HEEFER121NB5E, TSRS EEE B E=iEs

17 T T T 0.4
| |EEERank IC
| |=——3%0RankIC i
1 0.3
D5 F
O
(&) 0.2 -
— [
e m
s 0 >
= 01
05 | )
0
-1 | I 1 1 0.1
. 2018-01-01 2020-01-01 2022-01-01
B
- ' =0 i 4:2016-01-29 ~ 2023-09-28
AEHFE: AM
| B3 MR
FALIE PR Fks KRR A BLEkE AEmE AL BAkE
| % EES % = #it i3 e
1 9.078% 4.99% 19.79%  3856%  0.3071 5532%  53.19%  13.38%
| 2 9365%  5505%  19.45%  3046% 03272 5851%  5426%  18.89%
3 5.156%  1273%  17.51%  30.87%  0.1231 590.57%  54.26%  5.999%
4 5038%  1256%  17.93%  30.08% 01136  53.19%  5426%  6341%
||
5 3.189%  -6.739%  17.48%  4441% 03541  51.06%  36.17%  -29.88%
1 6 0.1183%  -3.797%  17.66%  3451%  -0.1766  47.87%  42.55%  -14.27%
7 0.6907%  -4359%  18.44%  4427%  -02001  51.06%  36.17%  -1291%
é ? Loame 8169%  1.503%  19.05% 34.2% 02714 61.7% 54.26% 5.38%
E 3.794% - 1621%  31.65%  0.04897  5426% - -
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5 — Ik . 4 —_ -
BHEF—E& EEILS
KR . .
, EP S .
BHFKE B F % A& JR 5 IR E @m’.@éﬁ RankIC IC/IR mﬂ% RABE Ak E Gk EEibg
8] L Pl &1 s & % X = H#H

*

20160106 0.10%  29.40%

20160106 0.79%  29.59% 3.65%  7.63% 39.66%

20100101 1.82% 9.43%  2.79% 46.07%  0.1886
20100101 7.30%  1.82%  6.73% 46.90%  0.1462
20100101 7.30%  1.82%  6.73% 46.90%  0.1462
20100101 4.90%  1.23%  5.98% 47.23% 0.1122
20100101  0.66% 28.30%  5.03%  1.20%  6.11% 49.63%  0.1227
20160106  —1.62% 26.23%  4.44%  0.75%  4.27% 45.13%  0.0670
20160106 1.16% 29.72%  3.25%  0.63%  4.53% 41.11%  0.0784
20100101 “ 2.30%  0.31%  5.14% 52.37% 0.0817
20190104 2.18%  0.28%  8.93% 19.29% 0.3709
20160106 —1.43%  26.64%  2.02%  0.24%  3.76% 45.98%  0.0404
20160106 —-1.08% 26.55%  0.34% -0.14%  3.49% 44.20%  0.0270
20100101 0. 60% 0.26% -0.45%  4.12% 52.40% 0.0410

20160106 0.37% 29.00% -0.92% -0.82% 2.92% 39.86% —0.0042
20100101 1. 58% . 37% 3. 58% 0.0232
20100101 —0. 59% -1.39% 3. 72% 0. 0291
20160106 . 64%
20160106  —0.82% 28. 88%
20160106 27.33%
20100101 29.11%

ZFRRIR: Wind, £Z2EWIESEERIA
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EXRELTHY, ERBURFRINEYF, (EfGERRER - R A

0.8 i T 1 0.2
[ el
B 0.6 | | =——FZRankIC 0.15
i 04} ‘ 01 .
ooz 0.2 F I 0.05 =
= Group 3 ¢ (1]
~ = | A 1 I @
——Group 6 0 T\ | I ] T
=l | l |
0.2 { -0.05
04} 1-0.1
06 ' : ' L 015
2018-01-01 2020-01-01 2022-01-01
0.14 T ' ' ' ' ' ' =0 0 B :2016-01-29 ~ 2023-09-28
WM A
CESY TS TS
Fldes  FRARH Fiks RARA EERE BEmE  HEAEH  FL0E
F P& # = 4t FREFE
1 12.32% 8.364% 20.8% 28.42% 0.4481 58.51% 51.06% 21.3%
2 -1.749% -5.441% 17.53% 34.38% -0.2709 51.06% 39.36% -19.48%
3 4.427% 0.7714% 18.75% 37.51% 0.07609 55.32% 42.55% 4.04%
4 1.526% -2.023% 18.2% 38.12% -0.08096 52.13% 51.06% -9.769%
5 4.942% 1.16% 17.9% 34.28% 0.1085 58.51% 55.32% 5.899%
6 0.5399% -3.094% 17.76% 35.95% -0.1385 54.26% 42.55% -12.87%
7 2.773% -1.417% 15.32% 26.71% -0.01484 55.32% 45.74% -4.067%
LR mbs 8.769% 2.784% 17.28% 22.32% 0.3338 56.38% 45.74% 6.757%
P 3.794% - 16.21% 31.65% 0.04897 54.26% - -

BEEEIR: Wind, 280 NESEERA
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A~ LXHEFRAE: BRoKRHSALLES: B CEis

I
3
i

0.6 r T 0.25
| | Rank IC
04 p |==7EZRankIC 0.2
Bk LAT 0.15
LI ]
——Group 1 -
—eowz O ‘ r 01 £
et Ll L Lk \ 5
o & | LT AT A F o
igroupﬁ I:r-_' N DDE —__.:
—Group 7 Jron
e | E
0
~-0.05
L '] _D 1
2015-01-01 2020-01-01
e ] H g & 8 ] Hﬁ
0.07 - - - ' - - ' =) B 46:2010-01-29 ~ 2023-09-28
PEIRE: A M
0.06
0.05 B-F 44 sok A
’ s RAE ks RiRmk AEHE By pE HEAAH FERE
0.04 F M F F = 4t RRE
' 1 6.734% 1.819% 25.55% 46.9% 0.1462 54.22% 54.82% 7.302%
0.03 2 6.098% 1.142% 24.48% 48.56% 0.1266 53.01% 50% 5.548%
3 6.11% 1.24% 25.1% 57.02% 0.1239 54.82% 49.4% 5.589%
0.02 4 4.106% -0.88% 23.98% 5225%  0.04613 56.63% 45.78%  -2.675%
5 4249%  -0.6125%  24.58% 59.86%  0.05081 54.22% 47.59%  -1.518%
001 6 2.16% 2.819%  23.83% 4631%  -0.03523  54.82% 46.39% -9.57%
7 3.482%  -1.903%  22.58% 5474% 002136  54.22% 50% -5.432%
0 LEms 2.83% 6.495%  13.94% 29.75%  -0.01217  51.81% 47.59%  -4.576%
Ak 5.001% - 23.03% 50.32%  0.08685 56.02% - -

BEEER: Wind, 28 MESEERA
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EREA—LHRKAHE: REFX, EREEHEMNERE (¥F) . B 285

T I Rank IC

— FEEIRaNk IC
10.15
‘ M 10.1
li i ‘ s 0

O
ut- &) -
= o
LY e
i 14 T
5_ ] é
T 05 0.0
: d -0.1
ER : : 0.15
o : : L : : . . : 3 T . : 2015-01-01 2020-01-01
01 ' ' ' ' ' ' ' Bl Bt 4 :2010-01-29 ~ 2023-09-28
WaME: AM
0.08 -
B F 24 Bk k& A,
0.06 | S FRAMBE Fhks RERA O ELEkE ALBRE HLEs  FakE
&3 M# & # ] H I E
0.04 i 1 5.802%  0.9395%  26.63% 49.01% 0.1052 51.81% 48.19% 3.992%
2 8.176% 3.012% 24.61% 43.22% 0.2103 55.42% 56.02% 11.39%
3 7.308% 2.437% 25.17% 48.72% 0.1712 57.23% 50.6% 10.54%
0.02 i 4 7.52% 2.293% 23.79% 49.28% 0.19 59.04% 53.61% 9.127%
5 4.031%  -0.9777%  23.99% 52.88% 0.043 56.63% 46.99%  -3.046%
0 6 0.05622%  -4.863%  23.57% 58.74% -0.1249 53.01% 42.17%  -19.16%
7 -0.2005%  -5.082%  24.34% 60.69% -0.1315 53.01% 37.95%  -14.57%
007 1 ! ! ! ! ! ! HoEind 4.988%  -4.828% 17.27% 34.34% 0.1151 57.83% 46.99% -1.27%
1 2 3 4 5 G 7 EoE 5.001% - 23.03% 50.32% 0.08685 56.02% - -

BEEER: Wind, 28 MESEERA
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26—

EErankC

s FEZRANK IC

Bk kR

E28 %0
——Group 1
——Group 2
~——Group 3
—Group 4
——Group 5
~——Group 6
—Group 7
—31

Rank|C

1 , r 08! ' : ' 0.1

; 2018-01-01 2020-01-01 2022-01-01
0.1 1 1 1 1 T T 1 .
B Bt K :2016-01-29 ~ 2023-09-28
WeME: M
0.08
Bk A
Fiudcs  FAEE Fhks EMsk  EELE pREE pLaEm FAakd
0.06 i Hes F e I 4 IR
1 9.635% 5.258% 17.36% 29.51% 0.3822 60.64% 50% 15.73%
2 0.935% -2.793% 18.24% 40.4% -0.1132 51.06% 50% -8.22%
0.04 3 4.048% 0.3018% 18.82% 28.65% 0.05571 54.26% 52.13% 2.272%
4 2.898% -0.8072% 18.23% 32.51% -0.005578 57.45% 45.74% -2.069%
0.02 5 4.368% 0.5456% 17.74% 41.23% 0.07711 56.38% 43.62% 3.154%
6 1.957% -1.75% 17.41% 40.23% -0.05991 54.26% 41.49% -7.741%
7 0.5885% -2.815% 19.16% 42.6% -0.1259 54.26% 45.74% -11.19%
0 g RS 7.49% 0.3346% 14.8% 17.25% 0.3035 53.19% 48.94% 3.902%
b3 3.794% - 16.21% 31.65% 0.04897 54.26% - --

BEEEIR: Wind, 280 NESEERA
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&2 BFEAIEIE, EEMENLIRBRESITIL: B CEis

Na i
. T 1 0.3
. | 0.3
. 0e F -F'.a_nklc
. | | —EEEIRaNK IC
i 0 I 10.2
3 O
1t I \Ih il 4 %
* i” |:| ‘h "r|lll ||J. |h 'r‘ ! llil || hl' "H I' '“'"l Vll-l' ll EFE"E
i 02t l ‘ 0 =
| 04t
L H-0.1
‘ 06|
} ‘ ‘ 08! ' ' 0.2
2015-01-01 2020-01-01
| T T ! ! J k et K2 L . el ol o B
0.12 ! ! ! ! ! ! k M) 8+ 4 :2010-01-29 ~ 2023-09-28
0 WesE: A
0.1
o B vt iy}
o 0.08 B FllE T Rk ERRA LERE O BLBEE O ALAEH  FAkE
006 ES NEES # 2F A
0. 1 10.69% 5.681% 27.11% 45.07% 0.2836 53.01% 56.02% 15.43%
0.04 2 6.724% 1.681% 24.39% 43.95% 0.1527 54.22% 48.8% 7.761%
0. 3 6.97% 1.756% 24.06% 46.18% 0.165 54.82% 51.81% 7.468%
002 4 3.09% -1.952% 23.29% 53.5% 0.003848 56.02% 43.98% -7.512%
5 1.096% -3.688% 24.18% 59.5% -0.07871 56.02% 41.57% -14.63%
0 6 5.627% 0.7138% 24.5% 56.05% 0.1072 54.22% 43.37% 3.956%
01 7 -1.081% -6.054% 23.3% 54.43% -0.1751 53.01% 38.55% -20.87%
002 1 ] ] ] ] ] I | S Emb 11.14% 1.047% 17.45% 17.04% 0.4666 55.42% 51.2% 4.963%
1 2 3 4 5 G 7 R 5.001% - 23.03% 50.32% 0.08685 56.02% - -

BEEER: Wind, 28 MESEERA
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EREFEN: SLUS13FFEK12.97%, FhBHTHIERs% B 5z

r T T 0.4
| 1
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