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B AL £R0 2B F0Em %5 55443 (20100104-20220228, K=90, # )3 Aif4)

A

ENZ 9.5% 2010 22.0% 5.5% 2.7% 3.97
AL 7.0% 2011 1.7% 6.5% -6.9% 027
K= i -11.9% 2012 5.1% 3.9% -3.0% 1.32
ek 1.35 2013 23.9% 6.5% -4.5% 371
Calmar +k 0.80 2014 9.7% 6.9% -3.4% 1.42
Sortino #t 2.02 2015 1.3% 5.5% -5.8% 0.24
RS 53.6% 2016 -1.3% 7.8% -10.9% -0.17
ATk 1.08 2017 23.3% 9.3% -4.4% 251
J R % 56.9% 2018 6.2% 5.7% 3.5% 1.09
AZT 1.16 2019 2.2% 5.7% -6.3% 039
AR 64.8% 2020 17.7% 7.2% -3.3% 2.45
AT 1.50 2021 6.8% 10.5% -10.0% 0.65
RT3 53% 2022 47.0% 9.2% -1.7% 5.11
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BRI AXERMER T K =906 %5 HAFIKHEH 9.53%, B-EZLFEH 135, Kk
B HA-11.9%0 AFIRIT 2 48 B A I E 9.5%. B b & 139, ZREH-11.1%. AEKHE. BE
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B A& 14: fx AN £ B Fe@m 2R 5 5 F4 &3 (20100104-20220228, K=90, 4 )3 A if4)

= 4R A AL PR K E A
XX & 13.0% 2010 32.0% 7.9% -5.0% 4.05
AL B 7.1% 2011 0.1% 6.8% -6.5% 0.01
Bk = i 9.1% 2012 6.0% 4.0% -3.6% 1.51
Akt 1.84 2013 27.8% 6.5% -2.9% 4.26
Calmar +b 142 2014 16.2% 7.1% -2.7% 2.29
Sortino #t 2.79 2015 6.9% 5.6% -4.4% 1.23
RS 55.6% 2016 2.4% 7.5% -8.4% 0.32
AT 1.07 2017 23.5% 9.1% -4.1% 2.59
o) S 60.3% 2018 9.2% 5.9% -2.8% 1.57
AZT 118 2019 2.6% 5.9% -7.5% 0.44
ARk 69.0% 2020 21.9% 7.1% 2.7% 3.08
AT 1.77 2021 16.1% 9.7% -7.0% 1.66
RT3 9.0% 2022 41.7% 7.2% -1.2% 5.81
4t AR %: Tushare. AKShare, #f-4 4 3L
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A& 17 KERA TN LERE 550 & I (20100104-20220228, K=50, &5 Zif€)

S0k Z F 1 R KB
ENZ 8.1% 2013 15.0% -1.9% 2.62
AL 6.4% 2014 11.9% 5.2% 4.1% 2.30
K= i -11.5% 2015 7.2% 43% -3.0% 1.69
ek 1.27 2016 -6.4% 7.8% -10.8% -0.82
Calmar +k 0.71 2017 16.4% 6.1% -3.0% 2.69
Sortino #t 1.86 2018 8.6% 5.2% -3.0% 1.66
RS 53.0% 2019 7.3% 5.4% 3.7% 1.35
ATk 1.10 2020 3.1% 6.4% -6.2% 0.49
PR & 54.8% 2021 8.6% 9.4% -11.5% 0.91
AZT 1.26 2022 43.5% 8.3% 2.6% 5.25
AR 67.6%
AT 1.09
R T % 7.9%
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£ (K=90) it f £ (K=90) kA (K=50)
GEXLCYE y; Ak P b 5

FAE 9.5% 6.5% 13.0% 8.8% 8.1% 5.7%
S 7.0% 6.4% 7.1% 6.4% 6.4% 6.0%
K E -11.9% -143% 9.1% 9.6% -11.5% 9.7%
LhnE 135 1.02 1.84 1.37 127 095
Calmar ¢t 0.80 0.46 142 0.92 0.71 0.58
Sortino ¢ 2.02 151 279 2.04 1.86 1.47

AR 53.6% 53.3% 55.6% 54.1% 53.0% 53.4%
AAT 1.08 1.04 1.07 1.07 1.10 1.03

T A 56.9% 56.7% 60.3% 55.3% 54.8% 53.7%
ARG L.16 1.05 L18 1.25 1.26 L18

FIREF 64.8% 58.5% 69.0% 59.9% 67.6% 58.3%
AZTh 1.50 151 177 1.83 1.09 1.42
J#T# 5.3% 4.9% 9.0% 8.9% 7.9% 6.5%
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—, AP A EZR FAT L P RGO FORBEEARIR, HLEANEZR FERRBR, TS EKESY
§i kA M BT FH XA Fo BARFIW: ATLRS R LA LRETHREHE T —3R0KHE,
R RATLEES, $THAMRBENRSE, HWHETAL LA — 2B G 2N
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BiHERF. Ak RE, HEREDFEFORBERR—ER L) ALK EN; HREHE T35t
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Atk K BEA 640 R HKE; T_CumStep Al B A ZH K eFFKET @Zl8 8 AR+ K;
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BEAEBRERI T, AN H FORERER KT ATRBREMN A F, 40 KRD A4
PHEF A E, AXF T Mom. T CumStep. T _STDS. T Rank ### B Ak 5400 5 57
H 4.56%. 4.41%. 4.94% = 5.78%. FAR AN AL AT Z A ; ER—1E RIS
JG, AXRWHETEFHEMBAMMAEELE, ARNESHETEH TR,

E A& 26: wAtH)EE FAT LA AT G 6 A

JR¥E5HE A F\n (K=10) B A RiHREE F\n (K=10) B AR A S Fn (K=10) At 3 E A F\n (K=10)

LA 43% 20% 24% 15% 24% 12% 5.7% 1.2%
S 8.7% 6.9% 7.3% 63% 74% 6.3% 7.9% 6.5%
Fk B -16.7% -13.6% -16.6% -14.9% 17.1% -15.9% -104% -16.7%
Ak 0.50 029 033 023 033 019 072 018
Calmar ¢ 026 015 014 0.10 014 007 055 007
Sortino 072 042 049 036 048 029 105 027

A 51.5% 50.6% 51.6% 50.5% 51.9% 50.7% 525% 50.1%
0ATH® 103 1.03 100 1.03 098 Lo L03 L03

LTS 51.6% 48.4% 523% 49.6% 515% 48.2% 54.4% 48.1%
AT L1 116 1.00 108 1.04 112 107 L13

ARE 53.4% 527% 50.0% 47.9% 514% 49.3% 55.5% 54.8%
AR 130 114 128 131 123 122 143 097
LS 55.7% 59.8% 572% 60.3% 573% 59.8% 57.6% 60.4%

Jo A Tushare, 44 53
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Bk 34: RAEFH TR FTHA 2 EFEAI

B ERAcEN T, oASEETFALEK =10 THEIFEKGZ: B3, B A EHHRE. B A%
AL R FotofE H B 09 FAME SR A 4.32%. 2.39%. 2.42% F= 5.69%, F-E b 45]4 0.50. 033,
0.33 #2 0.72, AR B L F P R4 2. B N RiTRiGftafdsh 2 09 FKE LA 43%. 5.5% F=
75%. @k, HERAFAHK TLPHREKE TR, HEFLRNA—ZR 5 EHYTALI; AL,
RAIEFH T RAI TR, BN R EREHENRIG.

9 BA3543 FR4ER

H&35 L2MBECLMAME. ©LTURMA LY PNT €S Bdgirfeft, KRiHm
ST R TR B AR, el F BA A T AR B, AR SR T KEE
TR T X EVE NG, NS ATIRIE MRS ER T,

A % 3E % B Tushare ‘fut wsr' £ HRE2, BZ2010451 A4 8 F2022 42 288, 3t
889,956 K& E MMt K. BT %, A¥E —sufr. B—XHBHCEETME, AL E
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20 BBHFY, HHEFFCLFIME K BT LTE, PR L T EMNKE SHA,
MECETHRRA. RHECEEARKEA. AXAIRNG—HEHSMEER, FRFAEZXAE
B3 Pk Z A e 6 A8 B

Ak 36: RFH 5K T68ET0F0kEE

SESFRMES, M ELTRARM, UL EPETPIN SRR ER 20100104-20220228, KF-4EF 20100212-20220228,
HeAMH (L5H8)

6%

4%

2%

HAMK (LHRB)

B4 36: RRHEHAM H 5HAN K TEEET 0 ElAF

LRSI AXLEHATFLEK =60 £ K =100 X A #4h 2 NEAF, FHasH K =60,H =
25, ZEMEFAMREEN 621%. AT CEA FRMAEK =80 £ K =100 R A4, B
K =90,H =5 R #524% 6.6%. FHdHKERRXA—K, 5LACE TR LS8 56T
AF I A2 RIE AL ARAK, THEDZHTECEFR. B EFT ST X6 £
Fo
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A& 37 C3EF@NLRE 5 F40 &I (20100104-20220228, K=90, # )3 #if4)

FRRRE

EX X 6.2% 2010 28.7% . -1.8% 335
EX A T 7.7% 2011 -0.4% 7.2% -8.7% -0.05
K E i -15.4% 2012 -11.1% 8.5% 9.5% -1.30
Ak 0.81 2013 8.8% 7.9% -3.3% L1l
Calmar +t 0.40 2014 -16.0% 7.8% 29.0% 2.04
Sortino 1.25 2015 7.6% 7.5% -5.2% 1.02

P 52.4% 2016 10.7% 9.0% -8.6% 119
AT 1.04 2017 2.7% 8.4% -6.2% 032

AR 42.3% 2018 11.7% 5.8% -2.6% 2.00
AT L15 2019 44% 5.8% -6.4% 0.76

A% 57.7% 2020 15.0% 7.9% -3.8% 1.92
AAF 0.96 2021 8.4% 8.0% -6.2% 1.05
FA#FE 21.9% 2022 29.7% 7.8% 2.1% 3.82

Tushare. AKShare, 4§

BA437: CREFHEMNERSE 55 HEI

N

B#38: C8RT5Eme4EEIN

1574 F 0.0%
161 F-2.0%
154 L g
144 b -6.0%
131 I -8.0%
124 b -10.0%
L1 F-12.0%
1.0 1 b -14.0%
091, , . . . . . . . . . i i F-16.0%
2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

K@) i
20100104-20220228, K=90, 48 A4, RAvitt

AA&38: ©RRT %@ EN
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B4 39: 3B FHA 9B A

2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

— |l — §) — g —_— 4 5

20100104-20220228, K=90, #J] B4, 4R Imictt

M&39: ©3HTH L EFEERIL

RSN AXLCERFK =90 A8 EZRACHFKED 617%, BELEAH08], TLD
FA-1538%, B #F £ A 21.89% AR L 28 R A FAMH 7.1%. A&k F 1.31. &R K F4H-5.9%.
J& e F % 30.8%0 AR E T HATIR— B, 12 RS kA 255 T AR, AL H £ 2011, 2012, 2014
SRMAKEFD, DREEIFE, 2ARTE I AKMETESH, 252 MEAIN T %, 406 L5
MR B TR LEH) B F . BARAIE: R T AR — 2T AN, FERFRATS, B oR
RAEF R oA B 2 Ao S R BA R

B & 4043 A E G T FHERE & 64 769 F 43547 £ %% A Mysteel. 4], B, &RiGR
7 da M. TTEB. CCFEI % % W $3E F, ST AWBIEE D AKX LR 22 ELFF5. B AL 4043
B THEAL A L, B4 ‘reports/inventory data source audit.md® i E T iR HR KRBT, B
LGEPATE W ELHIE, THECER THRAEHEESFTE: i &R ELF7), Bt A
XX K BEARNAZS, REBZAHFS 2@,

10 44452 AL R
HEARFOBHELERT. ARACIERBAT. ARACE Fbs UHEE T,
AR 9 2 ) 52 B AT QARG T O, BATALLABAL HHCETETF. St

FRAGWEA GHFCFMALE K B FHFCTO TR HOFEIRETERE LI,
B T A 0 3
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K % 45: 7FF=] HE5K THCEZTHFWFLKAESR

$EMASIIKER, MEF LM, MEH 54 BEAR uﬂommm 20220228.
%"’CF] ﬁﬁl kit (%8
5 10 15 20 25 30
10 0.4% 2.9% 1.6% 0.2% 1.8%
20 - 0.3% 0.0% 0.5% 0.5% 1.6%
3%
30 -1.3% 1.4% 0.4% 0.2% 1.3% 1.5%
40 0.6% 0.8% - 1.0% 1.0% 2.6% 2
jrig
“’5 50 0.0% 14% 0.4% 0.6% 3.4% 1.8% -
e ‘o
¥}
= 60 0.6% 1.9% 0.9% 1.5% 0.2% 0.6%
ﬁ 0%
=
70 0.1% 1.6% 3.4% 0.5% 2.0% 24%
ey
80 0.0% 2.5% 0.1% 1.1% 0.1% 1.8% ‘

90 0.4% 2.1% 0.4% L.4% 1.2% -0.1% Y

100 1.4% 23% - 1.1% 2.1% 2.1%

k45 FEBHAREYN H 5HF50 K THAOLSEH FHELIKE %

RSN AXBOL TR FORMKALA K =40, H =15, 3 5H 550K EEH 4.19%.,
BARMH B BT Z A FIRERES, Lt AR ’555?%&“#%*";2121%fiiﬁaﬁ)@k”é’ﬁllﬂfr %o A
RE K A5 FHLE zﬂ%ﬁﬁﬁﬁﬂﬁﬁfﬁ&,@%ﬁxﬁﬁﬁ%%TE%i¥%ﬁfﬁ%$
THI BEMIE

B & 46-52 ARG FraT 20 & R EHCFzH W m. %7 Tushare ‘fut_holding® 4 &
TRAEER . LSAPIFRYE, el X RSAFBAAK S, LAERT S B R PT4BT
@&i&ﬁ@iﬁoE%ix?ﬂ@ﬁ%ﬁlﬁmAAﬁig%,R&%ﬂ##iﬁ%%ﬁ,ﬁ
Bz HER AT LEREY RN

Nﬂ#ﬁ$&“%H<Lh?Vk*ﬁﬁ%ﬁzﬂ%@%%%&ﬂMﬂmﬂ$%€W%é
420,498 47, & £ 243 N B 325 A5 AT AR A€ ‘P_LS_Ratio’. ‘P_Raw_LS* #=
‘P_Weighted _ LS‘ SRR BCHE T, G IR5.10.20 4N 5 B, @ 2B Fomm X P, ‘P Raw LS*
EILRAF: 5 BT 2 EME 9.02%. F -k 138, IC 3944 0.0824. ICt445.17; 20 B F v 54k
W% 8.93%. F -k 1.26. IC #4544 0.0633. IC t {4 3.22,

X —2E RN AFC R 2021 FH AT EA — AR BB RN ), IR T AR,
4E$5F#$7rﬁ‘éﬁ%d\iﬁ RN, BARBFORIBEG AL THREFEIZENZEIEZH R, A
FIRS RAEATIATHMN KBRS, TAANELIC BfSH-FEXAE.

11 BA 5355 FI4%
KANFER TR EH A48 % OHLC KM, AXLENAEREHER(AFA: KERIFEE.
EMA 3% 55 % . Rogers—Satchell 7% 3h % . Garman-Klass 7% 3 % #= Parkinson /% 3 %, 5#F3R—%, #%
WA F B FAEN G BREE S, % &Rl e At MU AR S At o
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Bk 54: Hah BT AL AT

12
)
1.0 w ‘ ‘41-.*“
o Ay
094 '}'
0.

2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
— Rk AHE=S) —— RSH#H(EK=30) —— PKik#H(K=30)
—— EMA##(K=10) GK i 5h(K=5)

B & 54: KA FREAIAT L

B & 55: KH B RS KTk

AR AR KA (K=5) -0.5% 8.3% -18.9% -0.06 59.0%
EMA % #)(K=10) 0.1% 9.0% -21.6% 0.01 33.7%
RS #)(K=30) 1.3% 9.8% -24.4% 0.13 10.6%
GK i %) (K=5) 0.4% 9.5% 27.1% 0.04 34.6%
PK % #(K=30) 0.6% 9.9% -27.6% 0.06 10.8%

& 55 KHE T HER &AL

BRI EREHFE FHFAORE EREEER, FoREF A8 fOE, EMAL RS, GK
Fo PK JE#heR A B3 . AR K =5 S5 4-0.5%, EMA %3 K =10 4 0.1%, RS &3
K =304 13%, GK %% K =5 % 04%, PK k5 K =30 % 0.6%. X5H3RFI8—8: kah%
FAE VAR AR T 6980k Alpha B 7, 12 8 E RE M- A B R 7 @, B3 A4E ARG KA E
FTREAFURSTPHRERELTE,

12 E & 56-58 7 %%
AWETEMCLTRY 14 NGHARTHIRLIC. AhaMREh. $E. 8. #
CREREHFRT; AARTHABHR G RON, 2FHCEHT A AT 2021 F4 A0

K, AWELTRAART2HERIC, ICERNER ZFACHGE FAL T —H R el 220969
Spearman £k A48 % £ #. ERF B ZLAIC XF 0.1 B9 BEAEAR B, #i B2k 2 LA IC )
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T-0.1 69 )8 BAE A& vl

BAS6: BFRHEUAEL (SHTTHET)

C_MainSub_k90 0.06 026 023 5.59 45% 27% 18% 571

BN E C_FrontNext_k90 0.07 027 026 629 47% 26% 21% 571
KE C_SpotMain_k50 0.06 0.20 027 | 5.69 2% 2% 19% 431
SR T_Mom k10 001 028 0.04 0.92 38% 35% 3% 587

B Rk T_CumStep_k10 001 025 0.05 126 38% 2% 5% 588
ERESE L] T_STDS_k10 001 026 0.05 128 39% 33% 5% 588
A ¥ T_Rank_k10 0.02 026 0.06 [ 157 39% 2% % 587
o S_Warrant_k90 0.04 033 011 230 41% 31% 10% 444

P OI k40 0.02 022 0.07 172 28% 34% % 582

V_STD_kS 001 029 0.03 0.67 37% 3% % 588

EMA % 5 Vol_EMA_k10 001 030 003 0.79 39% 3% 5% 587
RS 5 Vol_RS_k30 0.00 033 001 034 38% 37% 1% 584
GK 5 Vol GK k5 001 033 003 072 39% 36% 3% 589
PRk Vol_PK_k30 0.00 034 001 034 38% 37% 1% 584

A& 56: BTEFELE (HATHET)

AAST: B FRERGHE L

10.00%
i gsin

9.50% A LR

9.00% AR

g

8.50% A
@A

8.00% @ AT

A

7.50% A

13 i

=
M

oy =y
arad @ kiE [ 2

6.50% -

6.00% -

0.0% 2.0% 4.0% 6.0% 8.0% 10.0% 12.0%
TS

B A& 5T H B TR R L
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A A&58: E-TIC 4694 kit

1.00
GK ik #
Pk #h 0.75
RSik#)
F 0.50
ERME
& k025
Rk ¥
I 0.00
ES 3
HEELEFE F-0.25
B AR HAEY
I -0.50
B AR R o
e _ » » ‘ » » B - » o
A4 #F
-1.00
HmFME A 028 030 031 031 . 0.10 0.08 0.50 0.05 0.16 0.15 024 0.14
Py p Py 2 ” % % 0 P 5 %, "
N A O T G S A
‘5@ © ® L g & 2 :3"-"N %" # w® &
NS N e

B % 58: B F IC {hag4n %1

LER S HARRGEM ER FHIC HMEAE, BICt4A% 5. L s A# £ 1C 3H4E4 0.071,
ICt4{aA 6.29; F h# £ IC ¥{L4 0.061, ICt4E4H 559, sh2 X H F45 IC ¥4 A Ei2 B M
35, #fzshF W FIC H4EA 0017, ICt45AH 1.57, 42 H FIC a4 0.036, TER B THE %
A¥. HCEZRFIC HMEA-0015, LAaTr 2 THRMN K[, ARESHFRFICHELE, 54
R F BB R e B Fm dEAL E Alpha B 7769 | b — 5, ICH AR B REF, AR XERTFZ
AR A EIRT G, ABS S AT AR T Ak,

13 H%&59-63 4%

AFARITHESH FHA. FHREE T I X Bodldroikde Zscore 4140k, AL
SHENFCH BANER FAMERDITS, BANEASATARFRFRFH S, REHRESHSMA
HERS R AEA, MEHE—E. MEFAEH, BT LATH ) ELEFEF S_stock’ Fo 1 AR
#4H F ‘P LS Ratio‘. ‘P Raw LS. ‘P Weighted LS, A% A% #7713 44 AFH F 212”65 %A,
I BRSS9 PRIk b A A LA R Ao bk KA B T
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FEAS9: ZAGHLE THEGSETAE (HATTH2E)

REMERT C_FrontNext k90, C_MainSub_k20, C_SpotMain_k100
RAAYE T T_CumStep_k10. T_STDS_k10. T_Rank k10

e R E T S_Warrant_k90 S stock k90

RERAEF Vol_EMA_kI0, Vol_GK_KS, Vol_STD_kS, Vol_RS_k30, Vol_PK_k30

REHEHET P_OI_ksO P_LS_Ratio_k20, P_Weighted_LS_k60. P_Raw_LS_k40
AT C_FrontNext_k90, C_MainSub_k20, C_SpotMain_k100, T_Rank_k10, T_STDS_k10

hERHRT C_FrontNext_k90, C_MainSub_k20, C_SpotMain k100, S_Warrant_k90 S stock k90

HhEHERTF C_FrontNext_k90, C_MainSub_k20, C_SpotMain_k100 P_Weighted LS_k60

hERHAT C_FrontNext_k90, C_ MainSub_k20, C_SpotMain_k100, Vol GK_ks

ZHF (AR EE) C_FrontNext k90, C_MainSub_k20, C_SpotMain k100, T_STDS k10, T Rank k10, S Warrant k90 S_stock k90

WHF (AR A L) C_FrontNext k90, C_ MainSub_k20, C_SpotMain k100, T STDS k10, T Rank k10, S Warrant k90 S stock k90, P_Weighted LS k60

ARF (EHSH+R A ) C_FrontNext_k90, C_MainSub_k20, C_SpotMain_k100, T_STDS_k10, T_Rank k10, S_Warrant_k90, Vol_GK_k5 S_stock k90, P_Weighted LS k60

MA&S9: ZNMERTHENSHTESE (SATTHOE)

H460: R&F AT (Badire k) FERILMIL

250 A V
225 1
2,00
175 4 Yora o0t
A
v
150 1 "'
125 1
1.00 " Ve m,, M
W A JWRT SL e .
AP A0S ARy -
075
2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
— ROHAEF —— ROHGET —— HAKAEF
— RALHEF  —— MARERF  — ZEF (RERIER)
— RERENF  —— MEAANF —— WHT (REOLREAHEE)
— RERARF  —— BAHERT —— ENF (REAREE )

Bk 60: R&SAT (Tadldrak) AMHEAILTL
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B &61: A% AT (Zscoredr i) H{ik Itk

224

2.0+

081

2010 2011

2012

2013 2014

H462: RASZHTFTEMNER (FoHirsix)

2015 2016

REMEAT —— REHECAT
REAUBF —— HELYET
REEHATF T HEEERT
REKHEF  —— HEHCEF

2017 2018 2019 2020 2021 2022

HEKARF

ZBF (2RSS

WEF (2R R AHEE)
EBF (M 2SS+ E A+

B % 61: B4 %EF (Zscore 374 i%) A A Ik

RAHERTF 11.8% 72% -12.7% 165 093 112%
ROAHE T 3.6% 7.5% 13.6% 048 026 58.7%
RAKHAT 5.5% 77% -16.0% 0.71 0.34 21.6%
RAKHE F 0.9% 97% 25.8% 0.09 0.04 272%
REHEHAT 0.3% 6.2% -18.7% 0.04 001 35.6%
hEAHH T 9.1% 7.5% -102% 121 089 38.0%
£k A AT 11.9% 84% -143% 142 083 2.5%
hEHECHTF 11.8% 72% -12.7% 165 093 11.2%

e Sl 11.6% 8.1% -13.8% 143 0.84 19.9%

ZAF (hEHEHES) 7.7% 8.8% -8.8% 0.88 088 40.8%
EF (2 Rk ) 17% 8.8% 8.8% 0.88 0588 40.8%
LT (2 S+ A ik A 7.8% 8.6% -12.3% 0.90 0.64 42.9%

A& 62: &

29}

28

SE5HFENERE (Bahdroik)



B £63: RA6%HFEN LR (Zscoredr 5 ik)

AT (
LT (Hr A Sk Bt ik 6.7% 9.0% -15.2% 0.75 044 41.9%

BA&63: RASHFEMNER (Zscore T4 %)

RSN ELEATHARTRRAT, $HFAMN SHERTA—ERE, RRELZLA
W EZB Fo h£2FEGESFRASN ZLESRINEIT; N E2AHE LT 5T 5 EHFHKE A 9.08%.
BBk F A 1.21, Zscore 4T 4 ik ALK E A 10.09%. Bk £ 1.29, £ H FHAH H ) S stock®
Fa ‘P_Weighted_LS®, IR AN E. AH. ©E2FXHGTHRATFHE; LaodliresEFhksi
H 7.81% B L% 4 0.90, Zscore 3754 FALI 5 A 6.74%. B Lk &% 075, 5HHARL, &
B AR LTI, 7ht, $AFAGRERELR TR TN, 24 TN
DRT, AHRTFHTREKE, $HTFTASGGETKANRKTHERRER,

14 %35

LA A INLERCE ZSAFENIRE & 863, T HBERRIEH, RERFHHL5RMIRLE REK
TRALE TR L, EEERIIT Wind B 2 20584, THRAESBRALT AT ERE L 10, 17-19,
BEHERTERAA-43 CAFEASTHBERTEARTEAALIN;, 2R FCMEAE R 4652 BLH £
FALFEIEY AT I, AU A 2021 S48 A X, A A E XA R,

FAFIE: NERRBEEE, MREMER FTHBSERERIL LN RERRL: TR EF
Wik A EAEBR KA T 24848, B PRENFCHAY H 748, KEZR T4 FHSHEN
BT, R HIE 22 . SAARAML, KX ERMEZR FAET G AKX E. 583
BHSEMMERS, AZAFAET G LAM, ERKAEAKFFIHEFEK. CELAFHI@OT L
I, 12K HE R ek TAR. Bk, B AT ZIT A ARG 225 %3, =2 BEARAR
F e RBIENE 2 —FHE 2 2 BIEEL
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