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L WY #F BH [ E Y & 48 Bk & #i A H
A FAEFEH M 3M 6M M 3M 6M M 3M 6M PE PB PS | #& F e AE4 A8 ROE ROA ROIC £ A4 4% D2E  AD k3 #F
WAL T AE 0.50 -034 -036 -038| 004 008 010 |-0.03 -0.03 -0.02| 0.02 -0.33 -0.04 | 0.15 0.13 014 | 041 030 035 011 033 | 016 0.15 -0.11 -0.09
JE&K b ¥4-FF| 050 -0.23 -024 -025|-001 -0.01 -0.01| 005 0.07 0.08|-003 -0.19 -0.02| 0.04 0.01 002 | 020 008 012 0.04 016 | 014 0.14 -0.07 -0.06
M -0.34 -0.23 092 084 | 017 022 021 |-020 -021 -019 (| 020 0.25 0.20 | 0.01 0.00 0.00 0.13 -0.05 -0.09 -0.01 -008|-0.16 -014 015 0.14
BT 3M -0.36 -0.24 0.92 094 | 004 016 0.20 |-0.08 -0.19 -020 | 0.20 0.26 0.21 | 0.01 0.00 -0.01 | -0.14 -005 -0.09 -0.01 -0.09 |-0.17 -0.15 0.17 0.16
6M -0.38 -0.25 0.84 0.94 0.01 0.06 0.15 | -0.04 -0.09 -0.17 | 0.21 0.26 0.22 0.01 0.00 -0.01 | -0.13 0.04 -0.08 0.00 -0.08 [ -0.19 0.16 0.19 0.18
im 0.04 -0.01 0.17 0.04 0.01 0.51 035 | -0.31 -0.12 -0.07 | 0.11 0.07 0.06 0.01 0.01 0.01 0.00 0.00 0.00 0.00 0.00 | 0.00 0.00 0.01 0.00
)& 2 3M 0.08 -0.01 0.22 0.16 0.06 0.51 0.65 | -0.30 -0.34 0.19 | 0.20 0.11 0.10 0.03 0.04 0.04 0.02 0.02 0.02 0.01 0.00 | 0.00 0.00 0.01 0.00
6M 0.10 -0.01 021 020 015 | 0.35 0.65 -0.28 -035 -036[| 029 0.4 0.15 [ 0.07 0.09 0.09 | 0.05 005 0.05 0.03 0.02 0.01 0.00 0.02 0.01
M -0.03 0.05 -0.20 -0.08 -0.04 | -0.31 -0.30 -0.28 062 048 | -026 -0.14 -0.12 | -0.02 0.00 0.00 | 0.02 001 0.01 -0.02 0.05 0.01 -0.01 000 0.01
AR E 3M -0.03 0.07 -0.21 -019 -0.09 | -0.12 -0.34 -0.35| 0.62 0.78 | -0.35 -0.19 -0.17 | -0.03 -0.01 0.00 | 0.03 001 0.01 -002 0.07 0.01 -0.02 001 0.02
6M -0.02 0.08 -0.19 -0.20 -0.17 | -0.07 -0.19 -0.36 | 0.48 0.78 -040 -0.21 -0.20 | -0.04 -0.02 -0.02 | 0.03 0.00 0.00 -0.04 0.08 0.01 -0.01 000 0.02
PE 0.02 -0.03 020 020 021 | 011 020 0.29 |-0.26 -0.35 -0.40 0.34 050 | 0.12 0.09 009 | 015 021 022 022 005 0.05 -0.03 010 0.10
4L PB -0.33 -0.19 0.25 0.26 0.26 0.07 0.11 0.14 | -0.14 -0.19 0.21 | 0.34 0.31 | -0.13 -0.16 -0.17 | -0.56 -046 -050 -0.10 -0.38 | -0.12 0.13 0.06 0.06
PS -0.04 -0.02 0.20 0.21 0.22 0.06 0.10 0.15 | -0.12 -0.17 0.20 | 0.50 0.31 -0.03 0.02 0.01 0.00 0.16 0.12 0.58 0.33 050 -046 0.41 0.39
-4 & 0.15 0.04 0.01 0.01 0.01 0.01 0.03 0.07 | -0.02 -0.03 0.04 | 0.12 0.13 -0.03 0.41 0.39 0.34 0.29 0.29 0.08 0.23 0.03 0.03 0.03 0.03
Ak #Fr##E 013 0.01 0.00 000 0.00 | 0.010 004 0.09 | 0.00 0.01 -0.02 [ 0.09 0.16 0.02 | 041 078 | 039 038 039 015 0.32 0.01 -0.02 0.03 0.02
441 | 014 0.02 0.00 -0.01 -001) 0.01 004 0.09 | 0.00 0.00 0.02 | 0.09 -0.17 0.01 | 0.39 0.78 046 036 037 015 0.37 0.01 -0.01 0.02 0.02
ROE 0.41 0.20 -0.13 -0.14 -0.13 | 0.00 0.02 005 | 002 003 0.03 | 015  -056 0.00 | 0.34 0.39 0.46 083 086 035 0.70 0.08 -0.09 014 0.15
ROA 0.30 0.08 -0.05 -0.05 -0.04| 000 002 005 | 001 001 0.00]| 021 -046 0.16 | 0.29 0.38 0.36 | 0.83 096 044 0.70 0.38 -037 032 0.36
A A ROIC 0.35 0.12 -0.09 -0.09 -0.08 | 0.00 0.02 005 | 001 001 0.00]| 022 -050 0.12 | 0.29 0.39 0.37 | 0.86 0.96 0.40 0.69 031 -031 028 031
A% | 011 0.04 -0.01 -0.01 0.00 0.00 0.01 0.03 | -0.02 -0.02 0.04 | 0.22 0.10 0.58 0.08 0.15 0.15 0.35 0.44 0.40 0.63 0.38 -032 033 0.30
% 4% | 033 0.16 -0.08 -0.09 -0.08 | 0.00 0.00 0.02 0.05 0.07 0.08 0.05 -0.38 0.33 0.23 0.32 0.37 070 0.70 0.69 0.63 0.31 0.27 0.32 0.34
D2E 0.16 0.14 -0.16 -0.17 -0.19 | 0.00 0.00 -0.01|-0.01 -0.01 0.01 | -0.05 -0.12  -0.50 | 0.03 -0.01 -0.01 | -0.08 -0.38 -0.31 -0.38 -0.31 0.92

B A2D 0.15 0.14 -0.14 -0.15 -0.16 | 0.00 0.00 0.00 | -0.01 -0.02 0.01 | -0.03 -0.13  -0.46 | 0.03 -0.02 -0.01 | -0.09 -0.37 -0.31 -0.32 -0.27 | 0.92 -0.58 -0.63
R -0.11 -0.07 015 017 019 | 0.01 001 0.02 | 0.00 001 0.00| 010 0.06 041 | 0.03 0.03 002 | 014 032 028 033 032 -0.58 0.89

EX ] -0.09 -0.06 0.14 016 018 | 0.00 000 0.01 ) 0.01 002 0.02 | 010 006 0.39 | 0.03 0.02 002 | 015 036 031 030 034 -0.63 0.89
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*2 Ic ICIR BE BE 3% %% =k
Pearson 0.087 3.195 86.4% 68.9%
MR 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 Y= 3.62% 2.03% -1.59%
Spearman 0.119 3.619 87.4% 78.6%
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1) ¥ FHIXBAT, HEANFOENETHA 7 KEEAG 0 B F 34T E AT,
R ESUE 0 B A,

2) A EREHETELE N B IC
3) RMMAMERAGETORLEREH 1, Lk ETHELRE S O;
4) AFERBHE AL g T %G 6 AT .

AIRAE A=A, NIRIEA 24, BB F IC B A 69 &tk 24 A~ A IC #4939
i, TALETHESETE, L4680 FEIVAR A E Top Bottom 10%4 449 % Ik,

A5 “BEANALBHERRZR (Kit) M5 ETREELRIL

E3) IC ICIR BR BE E 24 EZS =k

Pearson 0.087 3.195 86.4% 68.9%

M2 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%

Wg)“" 3.78% 2.05% -1.73%
(#it) Spearman 0.123 3.827 88.3% 77.7%

KA R Wind, B iEAHR AT
VR ER T4, AT EXAFIC G, B A 6RFHERENFR 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) AL, 1A B BT RHFSHurd,
2) REEIAFT, INMNARME 3ANMAREMAEEMERS. £, 3AMA RS
B F 4 2010 FF ¥4, 2011 5 ¥ F 00 % 2015 F# 2 2016 F4F & 18] H4Eak
£
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,

“HEZT” EOEMENG AR ABIESZTA WF 4o iR E XX B 0915 G FE AR E Y
Jﬁﬁiﬁ)\@? http://www.hibor.com.cn
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HAITONG R IEMR e TEEARE9

Ié

(6 “BRAEAMLEBEERER” (&) BERELSEREN

FRE A4 Ak AR e h
F|RFIM RFIM RF6M | RHIM  EHIM R H6M R R IMB F R IMH £ & 6M| PE_TTM PS TTM [Fi A\ FL AW AR ROA ROIC  &.#] S % D2E A2D  RF kBB E
0% 0% 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% [WE00% | 0% 0% 0% 0% o% WE00% | 0% 0% o% WE00% | 0% 0% 0% 0%
0% 0% 0% (WEI00% | 0% % 0% 0% % % 0% 0% 0% WEI00% | 0% 0% 0% 0%
0% 0% % 0% | 0% 0% (WEE00% | 0% 0% 0% 0% 0% 0% WNI00% | 0% 0% 0% 0%
0% 0% 0% 0% 0% |WEE00% | 0% 0% 0% WNE00% | 0% 0% 0% WNE00% | 0% 0% 0% 0%
% % 0% 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% [NE00% [WE00% | 0% 0% 0% 0% 0% 0% o% WHE00% | 0% 0% WE00% | 0% 0%
0% 0% 0% 0% 0% [E00% |WNE00% | 0% % 0% | 0% 0% 0% 0% I00% | 0% 0% [I00% | 0% 0%
0% 0% % % o |MEE00% | 0% 0% 0% | 0% 0% 0% 0% W00% | 0% 0% 00% | 0% 0%
[F300% | 0% 0% 0% 0% o |MEE00% | 0% 0% 0% | 0% 0% 0% 0% WNE00% | 0% 0% [E00% | 0% 0%
[W300% |[IFi00% |W00% | 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% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% [WE00% | 0% 0% [WE00% | 0% 0% 0% 0% 0% 0% o% WH00% | 0% |WEO00% | 0% 0% 0%
0% 0% % % ov |MEE00% | 0% 0% 0% | 0% 0% 0% 0% I00% | 0% WH00% | o% 0%
0% 0% % % o |MEE00% | 0% 0% 0% | 0% 0% 0% 0% WEI00% | 0% WH00% | o% 0%
% % 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% WNE00% | 0% WE00% | o% 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% o% WE00% | 0% 0% 0% 0%
0% 0% 0% [WE00% | 0% 0% o% WE00% | 0% 0% 0% 0% 0% 0% WE00% | 0% 0% 0%
0% 0% 0% 0% | 0% 0% ov MEO0% | 0% 0% | 0% 0% 0% 0% 00% | 0% 0% [E00% | 0%
% % 0% % 0% 0% WE00% | 0% 0% | 0% 0% 0% 0% WI00% | 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% [WE00% | 0% 0% o% WE00% | 0% 0% 0% 0% 0% 0% WE00% | 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% o% E00% | 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% (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% (WEI00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% 0% o% MEE00% | 0% 0% 0%  [I00% | 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% (WE00% | 0% 0% 0% 0% 0% | 0% 0% 0% 0% 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% [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% o% E00% | 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% o% [WE00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% 0% [WE00% | 0% 0% o% WE00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% (WNE00% | 0% o% [ME00% | 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% (WEE00% | 0% 0% % 0% 0% MEE00% | 0% 0% | 0% 0% 0% 0% WNI00% | 0% 0% 0% 0%
% 0% (WEE00% | 0% 0% 0% 0% 0% WNE00% | 0% 0% | 0% 0% 0% 0% WN00% | 0% 0% 0% 0%
0% 0% [WE00% | 0% % 0% | 0% 0% 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% [WE00% | 0% 0% o% E00% | 0% 0% 0% 0% 0% o% WE00% | 0% 0% 0% 0%
0% 0% [WNE00% | 0% o% |MEE00% | 0% % % 0% % 0% | 0% % % 0% I00% | 0% 0% 0% 0%
0% 0% (WEE00% | 0% 0% % 0% 0%  WNE00% | 0% 0% | 0% 0% 0% 0% W00% | 0% 0% 0% 0%
% 0% (WEE00% | 0% 0% 0% 0% ov MEE00% | 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% [E00% | 0% 0% [WE00% | 0% 0% 0% 0%  [E00% [WNE00% 0% 0% 0% 0% 0% 0% 0% 0% WE00% | 0%
% 0% (WEE00% | 0% 0% (WEI00% | 0% 0% % 0% 0% | 0% 0% 0% 0% [I00% | 0% 0% 0% [E00% | 0%
0% 0% [E00% | 0% 0% 0% | 0% 0% 0% MNE00% | 0% 0% | 0% 0% 0% 0% WN00% | 0% 0% 0% E00% | 0%
0% 0% (WEE00% | 0% 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% (WNE00% | 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% [E00% | 0% 0% [WE00% | 0% 0% o% [WE00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% WE00% | 0%
0% 0% (WEI00% | 0% % 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%  [00% |
0% 0% (WEE00% | 0% % 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%  [I00% |
0% 0% (WNE00% | 0% 0% 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% | 0% 0% (WNE00% | 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% % %
0% 0% 0% | 0% 0% 0% 0% 0% %  E00% |IE00% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% [E00% | 0% [WE00% | 0% 0% 0% 0%  [I00% [WNE00% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% o%  NE00% | 0% 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
% % 0%  WNE00% | 0% 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% WNE00% | 0% 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
% % o% WE00% | 0% [WN00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% | 0% 0% 0% 0% 0% 0% [NE00% |WE00% | 0% 0% 0% 0% 0% 0% 0% 0%
% 0% (WEI00% | 0% o% [ME00% | 0% 0% 0% | 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% (WEE00% | 0% 0% 0% 0% o E00% | 0% 0% | 0% 0% 0% 0% 0% 0% 0% %
% 0% (WNE00% | 0% 0% 0% 0% o% [E00% | 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
% % 0% WNE00% | 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% o% WEE00% | 0% |[WE00% | 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% NE00% | 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% o% WNE00% | 0% |[MN00% | 0% % 0% 0% 0% | 0% 0% 0% WNI00% | 0% 0% 0% 0%
0% 0% 0% WE00% | 0% 0% | 0% o |MEE00% | 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
% 0% 0% WNE00% | 0% 0% 0% 0% 0% 0% | 0% 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% ov MNE00% | 0% [MNI00% | 0% 0% 0% | 0% 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% 0% [E00% | 0% [WE00% | 0% 0% o% E00% | 0% 0% 0% 0% o% WE00% | 0% 0% 0% 0% 0%
% 0% o% WNE00% | 0% |[MN00% | 0% 0% 0% 0% 0% | 0% 0% 0% WNI00% | 0% 0% 0% 0% 0%
0% 0% 0% WNE00% | 0% % 0% o% MEE00% | 0% 0% | 0% 0% 0% WNE00% | 0% % 0% 0% 0%
% % 0% WNE00% | 0% 0% 0% 0% WE00% | 0% 0% | 0% 0% 0% WE00% | 0% 0% 0% 0% 0%
% % 0% WE00% | 0% 0% 0% % 0% 0% | 0% 0% 0% 0% 0% 0% 0% 0%
0% 0% o% WE00% | 0% 0% 0% 0% o% [Ni00% |Wi00% | 0% 0% o% [WE00% | 0% % 0% 0% 0%
0% 0% 0% [E00% | 0% [WE00% | 0% 0% 0% 0% 0% 0% 0% o% WHE00% | 0% 0% 0% 0% 0%  IE00% |
0% 0% o% NE00% | 0% |[MN00% | 0% 0% 0% 0% 0% 0% | 0% 0% o% [WE00% | 0% 0% 0% 0% 0% [00% |
0% 0% 0%  WNE00% | 0% 0% 0% 0% 0% 0% | 0% 0% 0% 0% WNI00% | 0% 0% 0% 0%  [E00% |
% % 0% WNE00% | 0% 0% 0% 0% WNE00% | 0% 0% | 0% 0% 0% 0% WNE00% | 0% 0% 0% 0%  [E00% |
% % 0% WE00% | 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% [E00% | 0% [WE00% | 0% 0% o% WE00% | 0% 0% 0% 0% 0% 0% WHE00% | 0% 0% 0% 0%
% 0% (WEE00% | 0% 0% % 0% o% WEE00% | 0% 0% | 0% 0% 0% 0% WEI00% | 0% 0% 0% 0%
0% 0% 0%  WNE00% | 0% % 0% 0% WEE00% | 0% 0% | 0% 0% 0% 0% WN00% | 0% 0% 0% 0%
0% 0% (WEE00% | 0% 0% 0% 0% 0% WNE00% | 0% 0% | 0% 0% 0% 0% WN00% | 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% WE00% | 0% 0% 0% 0%
0% 0% [E00% | 0% 0% [WE00% | 0% 0% o% WE00% | 0% 0% 0% 0% 0% 0% WE00% | 0% 0% WHE00% | 0% 0%
0% 0% [WE00% | 0% 0% 0% | 0% 0% o WE00% | 0% 0% | 0% 0% 0% 0% 0% 0% 0% [WE00% | 0% %
20170731 [IG00% | WNG00% [WNE00% | 0% 0% 0% WNE00% | 0% 0% | 0% 0% 0% WNE00% | 0% 0% | 0% 0% 0% 0% WE00% | 0% 0% 0% WE00% | 0%

g

FAPRIR: Wind, HEIERAFRE AT

&

2.3 AN HBIBR A

AT “EAANEFRBARAR” X—E3, RATEA ICHEE TLBRBRIZR
5. MATRAAT 7 HERHERANNESE TR E:

1) AFHIEXRTF, HHELFENAT LN IC 69 34d;

“=EZT ENEMCNEERRRABIEASZTS 55 iR XX E 091E BAR T A ik A 5 O
Rﬁﬁiﬁ]\%http:ﬂwww.hibor.com.cn
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ON /A4lh T g

\d) HAITONG

N

Rk TARMR, ek TR FARE 10

2) BBIME KPR ESE, BRRE w iy Rt F ke T X

IC;

L
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 “EINNABRBEEAR BgaTE B TR AN

£R IC ICIR ;- %3 BE A 3% EZS w2k
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#FHILT £, BEF TOPBOTTOM 10% % ik . % kiks Al
BRI, fifFERN R, BEARS ZRENKELSRRT S RANRIT, @
Ll S A E

TREGTELBTAREERE NS EE L. BN LAE T AL

1)

2)

3)

4)

5)

6)

7)

RAEERFF, INMNABHBFREAEARNSHAEAEZNELRE, 3NA
B¥#FEAZ., 6 MNA BT RATE 2014 F540 2 2015 FFF EA KR
B ERAE .,

RARERAFF, LAAREEAR 3P RSB E TR 5. 2014 5540
B, LASA R EIRE, M 2014 S5k, 3/NA REteiEsmE
5 5T 40%.

KAHNZERBAFF, 1LNMNAEERFEARSOEHERE, FEMREEL 50%;

HEEE T T, PB AR PS_TTM AA &6 4EmE. 4+, PS_TTM £ 2013
T HHE 2015 F b F b At

REEAEEF R, TR AR g, T L AEF b3k L RS F)E R g
A KRBT R B B 6 AR TR A JE30

BAGEAELBAFF, ROE 5L R A RIR EAARSOELERE, LT,
ROE £ 2014 S5 % £ 2016 4 R YT 5, LA R £ 2012 F45+ 5
2014 FF R TELER TR Z);

HERALBT P, SAETRARESRAN D,

EEAEN BPEMCRBARAEEIZILE

Jﬁﬁiﬁ)\@? http://www.hibor.com.cn

5o 1k I L2 6945 B FE Aa ik 42 B 7
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N/ HAITONG R IR erk i EARE 11

/

A8 “RAMEBHENR EERESRER

LR T K+ B BRE Lz Ak A A RN

W | FAPF | ®FIM O HEFIM EFoM | REIM KEIM RHM R EIMEFEIMARAEEM  PB PE TTM PS TTM [#ab kA #k Al S H#E ROE ROA ROIC &A% SH% D2E AD  RFHRE BFHRE
20081231 | 100%) 00%| [(W53% [B33%  [114%) 27%?65% 3% [B32%| [-13% [1-26% [B-61%| [B27% 25%  [W28% 1% %o%
20090123 -4%| ] 27%) 61% 9%  [E30%) -18% 219 [B-61%| [B26%  [W25%  [W2s% -2% 0%| B -7%
20090227, [-o% (6@ 329 26%| [58% 11% [B31%6| [-20% [F-25% [W-s5%| [Eesw [Heew [W2r% 2% [B20%) 19%
20090331 -4%| 9% 2% 28%| [56%  [F14% [B30%| [-13% [1-20% [E-67%| [B24% [E25% 5%| -2%
20090430 -9%| e | 28%| [W51% 20w [E3ow| 1% 3% [-82%| [B13% 19% 3% LI%
20090527, 0%| 319% [ 28%| [ks6% 14% [B31%| [B-23% [H-28% [B-asw| [Bsw [Ho6% 19| =)
20090630 %) , I Bsv% 3% [ 30%| 63% 7% [Eaow| B-20% [@-as% [E-a7%| [Boew [Hos% 79%) B
20090731, 2%| E 2% 31%| 60% 10% 229 [W-40% [B-38%| [Bsw [Boow 5% o
20090831/ 19| 31% 29% 58% 11% [B31%| [H-25% [W-a0% [E-asw| [Esw [How Eli;m 2%
20090930 -5%| 31% 27%| 58% 11% -19%  [W-43% [B-38%| [Boaw  [Boa% 0%) Bi%
20091030) 6% 30% 27% 61% 4% [Basw| [-22% [M-a1% [Barw| [Eorw [Boaw 4% 2%
20091130 1%) 30% 27%) 58% 9%  [Baaw| [-15% [W-43% [B-42% [Boa% 21% 4% 1%
20091231 8% 28% 27% 57% 0% (B34 [-13% [W-a2% [W-aa%| [Bow [H23% 4%
20100129 8%| 29% 25%) 58% 8% [B34%) 7% [W-aa% [B-48%) st% 19% 4% %
20100226/ 7% 28% 23%| [61% 9% 30% 2% [W-44% [B-54%) 25% 17% 0%) %
20100331 How| [36W [E5W W130% ] 22%| [Wss% 129 [B31%) 8% [W-30% [W-53% [B26% 16% W27 29%
20100430 Raw| [36W 35W 130% ] 23%| [60% 3% [Barw| [-20% [H-33% [W-a7| [Boowe 17 [W29%| 28%
20100531 %)| % 29% [ 20%| [R57% 8% [B3s%| f13% [H-36% [-51% [Bos% -3% 2%| &%
20100630) %| % %3@% B 21% [Wss%  Fiaw  [Ea2w 28% [W-a2%| [ 5% 39%) 2%
20100730 o%| g 30% 22%) 51%  [17w  [B32%) g%  [B-200 [B-42% [Bosn 11% 3%6) 2%
20100831 28% 16% 52% 4% [Baa% 9% [-26% [B-30%| [E2rw 13% 0%) 2
20100930 2% 11%) 1% 5% [IES55%| 229 [B-2rw|  [B23n 15% [Ba2% %
20101029 - 29% 16% 39% 8% [B53%| 6% k- [Bie% 11% %)
20101130 : 21% 12%) 34% -6% [E60%) 1% ] 2% 11% 4% 1%
20101231 %% 28% 17% 37% 12% [ME51%) % 6%  §11%] % 5% 29%) %
20110131 %) % 28% 16%) 37% 13% [IB50%) B-17%  [-10%) 120 [13% 9% %
20110228| | 29% 14% 31% 2% [Wero6|  JB6% 14% 0% Hn% % %) %
20110331 Baw| [308 [ 5o W130% | 1% [H30% 5% [MEe5%| M@%  §11%  J116 Bizw  [iew [a1%| 2%
20110429 [-5% (378 (429 Weo W130% I 10%| [E30% % [MEeaw| We2%  fhsw  fow| Bz  [Hi9% [E35% [-30%
20110531 179%) 21% § 6% [B22% [ 63 W 21w foaw| [ow  [Bion 30| B-28%
20110630 1% 219 | 1% Bia%  B11o] [E75% 9% 26 Hpae|  few  Hi3w 79 [W2s%
20110729 6%| 13%E  -15%| 10% -2% (B-88%| 6% 6% f28%|  [-7% -6% 1% 0%) i 5%
20110831 6% 22% 6% 2% 5% [E83% 5% 79 Epew| 5% fi2% 9%)
20110930 3%| 21% 9%| 17% 7% [R77%) 3% Lo Fow  Huw 5% 1%
20111031 -4%) 28% 11% 25% 2% (3% %  @Bow  Eerw| [aw  [uw %) 3%
20111130) 7% 24% 0%| 2% B [ES51% 6% EE6% 89%) % 5% 39%)
20111230) 17% 30% 39%| % 35% [E61% % 5% 1% % o 0%
20120131 21% s 31% 16% 20% s2%  [B48% 8% 8% %) 0% 9% -23%
20120229) 19% Wsin Eisw B 15w  [Fisw  [B3sw (B4t 19 6% 32% @9 19% 29% H-zz%
20120330 24%) W% 30% 15%| 16% 39%  [B45%) 2% 6%  E33%) % fis% -4%| g-zs%
20120427 [Bo5%| [360 319 Wi E31% B 18%| [H28% [B34% [Ba3sw| f§28%  H8r%  985% @@  Msw [E21%) 29%
20120531 24%)| % 329% [ 22%| [W34% 320 [B34%| 4%  §d9%  $36% 80 [W32% [‘23% [B-29%
20120629 24% % Esz% B 21%) 34% sa% [Ba2w| Joaw  HHow  §8e%|  @i% -8% | 199 [-29%
20120731 26%) % 32% 18%) 28% % [B28%) 8% Es% 367 29% 3% %) 20%
20120831 25% % 33% 21%| 300 [Baz  [F19%) 1% 5% | B fi2% Bow| -30%
20120928 Hza% [-21% % 33% 22%| % 2% [F15% s B4 2% HE %) 27%
20121031 24| (400 % 33% 19% 6% 3% B17% 6%  @ET%  EE6%| 4% 1% %) 31%
20121130) 27% % 33% 23% 2% 36%  [B22% 9% 6% Es% 5%  [H22% %) -27%
20121231 26% % 33% 21% 2% 30%  [F10%) 4% 8% 8% o B17% 9%) -27%
20130131 24% W do% 33% 18% 46% a4% [} -9%) 8% 132%) 2% 5% -28%
20130228 24%)| b 33% H 18%)| -48% 52% | 0% 3% 6% $B1%) 5% 8% %) -13%
20130329 24%) 5w W% 15%) 49% 21%) 29% s $32%| 6% s %) 5% Biw
20130426 Boow| 368 s W33% B 14%| B [Wasw  @w|  §E5% % $B1%| fis% 7% 22wl B 2%
20130531 f11%| [38% s W 34% B 14%| 7% [B3rw 6| ME8%  §32%  §30%| Hav % Biv| w2
20130628 (179  [389 % B 134% f 13% 0% 3s% 5% W89  MB1% 9%| 4% BY% 2| Bow 2%
20130731 gu% g % Ess% B 15%) 1% 33% 6% % $B0% 8% 3% 7% %) B
20130830 19% % 3s% Bl 16% 13% 19 %) % 8o 9%| 2% 6% %) %
20130930 2% % 34% 9% 9% 2% Bow 99%| 1% 6% %) %
20131031 14% 33% 10% 2% % 1% 99%| 3% 7% %) %
20131129 19%| % 36% 15% 11% 1% % 1% 99%| 2% 6% %) %
20131231 %) | 35% 13%| -1% 33% 0% 2% 99%) 8% % 9%)
20140130 |G 7% % Bs%  fow % E2e%  E26%) 6% 0% 9% 2% %
20140228 % 2%| 25% 10% % % 29% 27%) % %) 2% g%
20140331 % M8% 6% 9% 5%  186%)| % 28% 26%| % 0% % Bs%  @28%
20140430 B Bow -2%| 6% 6% 26% 25%| 5% %) 2% 2%
20140530 0% [39% [ 520 W 56% % aw|  fiew  Bow  W5%| M53%  E2s%  ERow 0% 5% Bav| 2 2%
20140630 Bow| [0 [ 500 % B B8% 6%|  fi8% 8% A W61 2% 18%) 13% 3% 2% 2w B
20140731 % [-38% % Esm 10%) 2% 7% 20% 13%| [B31% 2% flow %
20140829 [-37% % 36% 9%) % %//: 25% 13%| [B30% 6% 6%| %
20140930 % % Eu% 6% 3% % %: 26% 1106 [MW34% 9% 1% %
20141031 33% 9% 2% % % 28% 159%| 2% 4% 7%) %
20141128] | 2% 10%| 3% % % 25% 9%  [B33% 5% 8%) %
20141231 5% 33% 16%| [B3a% ﬁ; 20% an| 1% 14% 6%) 2% g:
20150130) % B134% 14% 17% % 8% 1% 2%| [Hs2% -8% 6%) B2
20150227| R % I B7% 17%)| 9% % 9% 10% 5| [B33% 11% 5% 28%
20150331, - % W 136% 20%| 15% % A% 2% [-13% [W33% 14% 4%| 2% %
20150430 E 2% W 137% 21%| [R25% % B % [R-2a% [H-34%| [W34% 19% -4%| 25% 29%
20150529 2% 5% [ 519 a3 BB ] 19%| 24w  Wew B [Wasw  [Hi9% -8%| 2% 2%
20150630 Bov| -o7T% [ -46% % B 21%) 64% B5% 11%) W33 [H2a% [F14%| 29%
20150731 [ -8%| -26% % B 17%) gu% 1% [E25%) [W31% 24% 14%| 9%
20150831 | -19%) -26% % I 15% 73% 8%  [EF19%) [W31% 24% 14%) gﬁ
20150930 -8%| g % 1 19%) 7% 2% [F21%) [B31% 24% 14%|
20151030 - [] 23%) 69% -2%| [B32% 23% 15%|
20151130 % -2 1 20%) 70% 9% 0%| B30 23% 17%) Bow
20151231 E [ 18%) 60% % 1% [B29% 25% 18%) B2% g:
20160129 20%| - 1 19%] 67% 5% 28%) [B2s% 25% 18%| 1 a2
20160229 22%)| E [ 21%) 59% 12% 28%)| [®25% 25% 17%) 150 g0 % | -5%
20160331, % - 0 21%| 78% 0% 229%) [B29% 25% 160 [W28% (15w  [Bin  B6%
20160429 %| E 0 21%) 7% | 1% 26%| W7o [H23% 18%| [B-28% 5% Bo% 5%
20160531 [F13%| -33% 1] 22%) s6%  [121% 23%) [B28% 229% 1790 [B-27% -16% 25%
20160630 [Boow| -9  [40W B 219%| [Ws3%  [F23% 24%) [W29% 22% j18%| [W26% [B15% 25%
20160729 [F20%) -24% g 1] 21%| 51% 28% 21%)| [®32% 18% 1806 [M-20% [B-20%
20160831 [B24%| -33% [ 20%) % 30% 23%)| [®29% 229 189 [M-29% -17% EBZ:
20160930 [B27%)| -33% [l 22%) 5% 32% 24%) [B25% 21% 7% 6%  [H21oe| [W30% [H17% 9%
20161031 [B22%| -24% 1 20%) % 31% 22%)| [B2s% 20% 5% 5% [Hoow| [Baow B2  28% 9%
20161130| 21%)| -34% 1 19%| 19% 27% 24%) [B29% 17% 20 6% [Hoevw| [M-31% o5 5% 0%
20161230) 119%| - 15% 60% 14% 26%| [B29% 16% 0% 6% [Hoew| [B32w [Woow  22% 8%
20170126/ 27%| - 1 20% 50% 20%  [B30% [B23% 19% 2% 1306 [H2ave| (3o [Masw  How | 7%
20170228 27%)| K 1 19%| 7% 22%  [E30%) 21% 19% 1% [Biew  [Hosw| [B-41% B3 | 3% [E19%
20170331 28%| 1 18%| 24% 26%  [B30% 17% 16% 19% 2o [Hosw| [B2a% [W2rw  [Fisw [W-34%
20170428 31%) R 1 19%) 342% 28%  [E30%) -9% i129% 6% % [Hesw| [E13% [B18% g-zm [-46%
20170531 [Wa2%) -26% Tl 22%) 41% 29%  [H30%| 0% 15% 16% 5% [B24%| 7% Hs5% -29% [-39%
20170630 [Wa2o0| o7 438 B 2200 [Waow [Eaw [E2ow) 5w % 6% [46% 00|  Baw  Jsw [Masw [H44%
20170731 [W32%) -34% (439 21| [Baowe [Bosw  [E32%) 8% [z [Bisw [W3sw  [Ho2w Hov H7% 30% [B-34%

FH kB Wind, 8 EASAF R FT
2.4 K 3| A 2 B BOR Au AR - Bt
W—F AT ICHERTFRBAENYIRES, Kaow TR FXRARL MG AL, B
F#9 IC UKL T B-F o9 KAL), B2 3 bk B T #eh. K m =T gt T3
FHATERAIE, HIREMKERTFHmn, FHITETF IC 9t E SR, TIEALT
F iR R TR E:

1) #F5 i £BF, HEHN T OENETHIFKERFHATE AR, 3+ 572

“=EZT ENEMCNEERRRABIEASZTS 4L 3R I LB W91 B E Ak AL F O
Rﬁﬁiﬁ]\% http://www.hibor.com.cn
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A /kbfe 8-
\4) HAITONG BRR IR, Ak IR EHRE 12
B 8 B T

2) HHEAXERENRE T ALE N B IC 14,
3) BBBIMEE KN BATRE HBL, BgE w B 5 kT X

IC;

TG
4) AT EREHETESE BT % 0T i,

ABE N, NIJAA 24, LI AT IC B2 62t £ 24 A IC 453
i, TALETHESEIE, L4608 FEIVAR A E Top Bottom 10%4 449 % ik,

A9 “KANBBER R (i) BRE R FHREEAN

E3) IC ICIR BR BE E 24 EZS =k

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%
= Pearson 0.100 3.369 84.5% 70.9%

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

KRB Wind, B iEAHR AT
BatE B EREF, AR A HSEEFAREHGESH REEF B -FEh, A
FE T sk, NASBETHAES, BB AR FHIC. ICIR. BEUARR
2 AR BRAR T BB 09 P 2 5 R VA B R T Y 0 AR
TALETELABATFTARELER TS, IWEH LA ETALI:

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.

“HEZT” EOEMENG AR ABIESZTA WF 4o iR E XX B 0915 G FE AR E Y
Jﬁﬁiﬁ)\@? http://www.hibor.com.cn
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@ /Alhies

N/ HAITONG R LR rk T FARE 13

%10 “EA ARBHERIAR (B ) BERESBFL

LEAE S 13 ®¥ B BRE A4 Ak EC TR

W | WAES | #FIM EFIM RFOM | REEIM RV AHEEM &#ﬁ_w#ﬁ)zsw}%x_e PE_TTM PS_TTM |# A #aFI8 448 £41% BF% | D2E AD mﬁ— x;gﬁm;
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%

“iiE 20T " ShESGENESEFRABENZLS i 4o Wik LB 691 BB AR F O
iAW http://www.hibor.com.cn


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

ON /A4lh T g

9/ HAITONG SRR TAZEFR ARk I ERA 14
2.5 (5|4 PCA Feé

AT “RRAHBLEANAR T RRBRMS)” X—83, THA LR SHRATE
FHH. EEIRBAEP, THTETHR L CAIIRAT PCA ST, HFIE— AR
FHABLERE, ARG R TH+:

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

AL, NIBJAA 24, LI E T IC B2 62t £ 24 A IC 453
i, TALETHEEIE, S46RFEIVAR A E Top Bottom 10%4 449 % Ik,

%11 “A7 A PCAF—ER5" B4EHERFHAREN

£R 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

JEPCA kT, Mgt oRTRTGERR, RERTICHME. $5TIksi
PRI, mATFICIRABFHELFTEAT @%,

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

“HEZT” EOEMENG AR ABIESZTA WF 4o iR E XX B 0915 G FE AR E Y
Jﬁﬁiﬁ)\@? http://www.hibor.com.cn
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@ /Alhies

A\ HAITONG R LEMR rk T EAIRE 15

/

% 12 “RA A PCAB—ER5” BERENEMEIL

L& SEE 1. ®_¥ BAE B FR A4 Ak B A E T3]

W | WEEF | HEFIV EFIV RFOM | REIM RHIM K#SM *n_wn#y_sw‘m—xs PB  PE_TTM PS_TTM|#:#A #& 48 ### | ROE ROA ROIC £#4% A& | D2E  A2D AL @
20081231 0% 0%| 34% % % II5% W, [ -28%  [E25% W 3196 W 33% I 36 [WEN25% M 23% M23% I | 10% T 10% [(Woco, (2%  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%

FHRIR: Wind, #BIEAHTR AT

“=EZT ENEMCNEERRRABIEASZTS 55 iR XX E 091E BAR T A ik A 5 O
Rﬁﬁiﬁ]\?‘?http:ﬂwww.hibor.com.cn
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ON /A4lh T g

9/ HAITONG SR TALARG, Aak A2 E AN 16
2.6 X5 A PCA FB4-gat

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

1) F%iIEXBTF, $EANFHENR T HI A RERTHATERAIE, 3+ 472
I g 6 B P A

2) HEEREHE T LR N IC HE;

3) A FEANARETF IC FI#ITERD> I ARE — EROSRE W, ZEHEEF
Mt E it k4o T
W,k
W, ==%———
S Y SN

4) RTEBFHEFUERARETERAEHET .

AL N, NIBIAA 24, LI R T IC M2 62t £ 24 A IC 453
i, TALETHESETE, L46RFEIVAR A E Top Bottom 10%4 449 % Ik,

% 13 “XA A PCA F—EAmL” (i) Baie R - 2R

£ IC ICIR ;i 3 REEE 3= EZS 2k

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%
Pearson 0.094 3.148 80.6% 68.9%

= 3.43% 1.99% -1.44%
Spearman 0.115 3.467 87.4% 75.7%
Mtk 5 Pearson 0.094 3.129 80.6% 69.9%

. 3.37% 1.98% -1.39%
(#at) Spearman 0.114 3.442 87.4% 74.8%

AR Wind, EBIESFFT AT

ERAEXRTFE, BgEeg AR Tl ER MBI, 548 F4£IC. ICIR.
REMEIAR S T H L T A5 A PCABLETHLASRAT.

TARARTERATHIEER TGS EEIL. £ PCAKEET, SXATHHE
HEARE S BAA BT, FRARKA.

“HEZT” EOEMENG AR ABIESZTA WF 4o iR E XX B 0915 G FE AR E Y
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A\ HAITONG R IR erkIAEFARE 17

% 14 “XF W PCA B—EA5” (i) BERENREN

EeLiA Bk EX0) wE S
PE_TTM PS TTM [# N\ 4 4|# ##1#  |ROE ROA ROIC &A% ##$ [D2E A2D AR R E
20196 I 269 I 26% I 13% - J14%
“219 IT269 IIT26% I 13% ] 14%
“20% 279 IE26% ] 13% B 115%
“20% I 26% 259 I ] 149 ] 14%
“20% 279 WE26% I 12% I 14%
~ 190 IT27% 269 I | 1496 I ] 14%
2000 279 IEE26% ] 11% B 14%
2 279 ] 10% ] 13%

Sists

20y IE20% ) 8% L] 10%
26% I20% MB1%E] 7% 8%
y %E  %E 9%

222

ol 9%
10%El 9%
10% ] 10%

2
888
B

2 279 26y I 10% B 14%
24% MI25% MT25Y0 I 11% BE]15%
23% I 26% M25% I 11% B 115% FB
229 240 I 240 I | 14% I J16% [(E25% [E20%
2 % I 24 I 24 I | 14% BT hov |[E24% [B19%

g

K
[ 3]
(3]
0%) El 9wl 10%
3 32% E 8wl 10%
0% 32% E %K 1%
0% 329 B swlE] 11%
0% 3296 E o] 10%
0% 31% E s»nl] 1%
0% 329 B swl] 12%
0% 32% El ol 12%
329
329

S

Sisfsls

2

g

“2h06 246 I 2300 I 149% I 18% | (25% ;19%
“21% I 240 I 23% I ] 14% I 18% [25% 18%
“219 I 240 I 2300 I | 149 I 179 (K 25% [M19%
200 I 230 I 2206 I 116% B 19%|[(B25% [B18%
“20% 239 2290 I 6% I 19% | (IB25% }17%
“1ov I 230 I 2200 I 7% M 199 | M25%

~ 199 I 230 I 2206 I 1706 190 [ B25% [B18%
199 239 229 I 17% I 19% gZS% W17%

SEERE

N
1
:
S
B
b
=
4
M
:
=
I
:
X
Ml
T

22

“19% 230 W 20% I 17% I 19%
~ 189 I 239 I 2119 I 189 I 20%
~ 189 I 2206 I 209 I 389 I 20% |W25% [W18%

222

~19% 229 2119 I 189 209 | 25% }15%
~18% I 22% 2% 189 M 20%

2

g

25% [B17%
“209% I 229 I 20% I .89 I 20% | 25% Em%
T19% 22 209 IIE19% 219 | 25%

“19% I 21% I 20% I 9% I 21% [E26% [(19%
199 I 2% I 20% I 19% I 21% =2s% [W19%
“20% I 21% I 20% I 19% I 21%

~ 199 I 2196 I 19% I 20% BT 21%
1996 I 2190 I 19% M20% MET21%
" 189 I 2% I 19% I 20% 229 [ W 26%
“ 1906 I 2300 I 21196 IR 179 I 2119 [ 26% Em%

SISISIES

" o9 229 I 219 I 1% M 20% (M26% [MB19%
“19% I 23% I 25% I 17% I 20% =zs% Em%

o
EE%QEQQ&!&QQQ&&QAQMQAQQEB
LB LB LU

10%| “20% I 24% I 23% I 149% I 1o% | 26% [M20%

0%| “209% 239 I 23% I | 149 I 20% [ 27% %

0% “2196 I 2300 239 W] 14% I 19% 27%
0% “219% I 23% 230 I | 149 I d9% }27% [ 21%

0% 2196 230 2300 I | 149 I do% | M26% [(ME20%

0% 219 I 24% I 23% I 13% B 19% [ E26% [B21%

0% 219 I 24 I 23% I | 120 I 19% 26% [(M21%

0% “21.9% 2500 240 I 129% I 9% 24% 25%
0% 2119 I25Y 24, | 129 I 19% % %\; gza% 25%
0% “2196 II2500 W 24% I 129% I 19% 24% [(25%
0% “2100 W 2ah0 2400 I | 1200 I 19%| @7% 4% Ezz&% [ 25%
0% “2h00 240 230 ] 12% B 19% % 24% [24%
0% lzw o6 I24hs M24hs W) 1200 Moo | 7% [23% [W24%
0% 9% I 24% B 2B 1w Bi% % Eza% 24%
0% ﬂ 9 24 W24 W] 120 M 1% |  B7% 249 [E25%
0% 229 I 25% I 1106 I d8% % 2% gzs% Ezg%
0% 229 250 W24h0 ] 11% BET18% 23% [(23%
0%| 23% I 25% 250 1 100 B 17%|  BI% % [W22% [W22%
0% 24 9% I 18% (229 [(22%
0% 9% I 17% ﬁ 128% [23% [W22%
0% 32% 8% I 17% 250 (ME25%  [B5%

0% 32% 7% B 170 |25 [(W23%  B6%

0% 32% 7% B_h6% | B25% [(B23%  [B6%  [B6%
0% 24 ] 10% I 17% 125% [(k25% [k24%
0% o I 240 I 23% ) 11% I 17% [ 26% Iazl%

0% o I 2590 240 I 10% B 179 | 24% [MB19%

2

g

240 I 256 I 2206 ] 1006 B 1796 o5 [W21%
23 24 W24t ] 119 B 17%|B25% [B19%
23% 24t I 23% I 129 I 8% | E24% [B14%
2390 24 I 230% I 129 I i8% Eza% [B13%
239 241 I 23% ] 1200 I 18%

239 24 2400 I 1296 I 189 | (T24%
23% 240 I 24% W] 129 I i8% |[(E24% gn%

Siss

555&555@5@5&5

23% 22 ] 12% I 17% | B 25%
239 I 240 2400 1 129 I 17% | 26%
23% I 250 I 24t ] 11% B 17% |(R25%

23

2
Q%M@Q@QQ@@QQ@Q@%@QQ@Q@Q@@@@@@@Q@@Q@QQ@Q@M%MQ&?

LLELELLLLLLLLL
HEREERERETY

0%

2

3. Btz instik

ER—HaF, REET ST AR EGLEA G ARG LRI LG RRE. K
T F AR YT ik TAR RIS . TERSTWET T RE B4 TR
FE

“=EZT ENEMCNEERRRABIEASZTS 55 iR XX E 091E BAR T A ik A 5 O
Rﬁﬁiﬁ]\?‘?http:ﬂwww.hibor.com.cn
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0N 7Aih T 8-

9’/ HAITONG LRI AR TA MR 18
2w HI, 4R EXAF ICHIRER A BRRIEG B FHATEL, LB F3 LA E

BB AN ISR T, £EE “AHNAEXAFICERSG” UL “AAANEXAFIC

AR g — ﬁ%%%i A A T R AR B T2 R E R B T IC AnAR kAT E F

Mty NRSBBNELSATFAINLEE, “£RAANEXRTF ICRE” FTHALGR TR

AR RGERHE, EERIASURT “AA3AEXEFIC RGE.

N

%15 AR M7 TR AR RN

By T I8
2R IC ICIR ;&S RERE 3% %% %=k

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%

IC &% 3.62% 2.03% -1.59%
Spearman 0.119 3.619 87.4% 78.6%
Pearson 0.102 3.519 87.4% 73.8%

EXICERZ 3.78% 2.05% -1.73%
Spearman 0.123 3.827 88.3% 77.7%
Pearson 0.095 3.174 81.6% 70.9%

IC AmAX 3.43% 1.99% -1.44%
Spearman 0.117 3.515 88.3% 74.8%
Pearson 0.100 3.369 84.5% 70.9%

EX IC AniX 3.59% 2.05% -1.54%
Spearman 0.122 3.707 88.3% 78.6%
IC 575 Pearson 0.094 3.148 80.6% 68.9%

3.43% 1.99% -1.44%
PCA K¢ 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%

R R Wind, EBIESFTRT T

AT B R— P AT EEY R AR, T RFE £ 5| B F 487 )3 IR 49
ARE. TEAMMT “AAAEXBFICES”. “EHAEXEF IC A E “EA A
EXEFIC 55 PCA®” T, 2RXRAFHEEF/E4I1C L5 ICIR.

R “ERNEXRBTFICRS” Bge, BFERRARF. HFELRTF. Z2H58%
EEFABAZATEE A LB F49IC 5 ICIR A0t FTHEmM&STEEFHEIT RA;A. B4
B RAELE T RBKARBT LAA RS, BHhEH/FELE FTLRKARHBT PB, K
“ Skt ) £ B T IRECR T B bR th gk

128 “EA AN EXETF IC R Eth e, 8 mkie £ B TFABIZITEH X R F
#IC 5 ICIRAAMN FEAFEABAFEINATBRI;. L4AERXRAFAEAGYGETRHTER
M REG R F.

1A “ERANEZXRTIC F7] PCA ML X" i, ZEAFRMAFHRSTFE
B FA PRI, 2E2ABFTLBTFLAEF PRZNET.

stk A, “AAAEXAT ICRGHESRE BT T L HETFTABEY ZERK
LR, Rl EEKE F ARG G L AERIFEOR ARG S, FRTH BT S AL
J B KB A &F5A76915 8, NT1EH “KRAANERXEF IC R EgiE”, ANEE LA,
FREHER “EAAERXEF IC 55| PCA ME4ix”

T SOESEN SRR AMIENSZTA 50 B3k IE L5 6945 S B Ak B Bl
sathE A http://www.hibor.com.cn
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iALhTE B

9/ HAITONG SRIAME AR IAEIIE 19
%16 FRKSFETHELR THLITE IC S ICIR
LAABER ICKF XA AER IC Ao XA AER IC 55 PCA B4
) 4 = FA2R3T Mtk o2 7T Y=
IC ICIR IC ICIR IC ICIR IC ICIR IC ICIR IC ICIR
WE WA -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 WAET 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
&3 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
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