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HEFHRBHESHIT (2007.1~2016.8 )

Quality 0.0082 0.1962 53.91% 5.47% 0.8762 60.87% 9.88%
Growth 0.0092 0.3378 52.17% 6.56% 0.6933 57.39% 16.80%
Liquidity 0.0514 0.9774 62.61% 7.09% 1.1536 70.43% 5.67%
Reversal 0.0788 1.5877 66.09% 15.99% 1.4416 69.57% 13.09%
Size 0.0569 1.0948 60.87% 15.17% 1.0910 65.22% 20.93%
Value 0.0560 1.1138 66.96% 14.55% 1.9567 71.30% 4.75%
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AXEFICHRXIEAER
V= 93-S i R MR fiE
MA55RE 100.00% 8.09% 45.40% -18.03% -62.10% 13.79%
1935 8.09% 100.00% -46.75% 12.87% 39.41% -45.50%
En T 45.40% -46.75% 100.00% -2.50% -56.85% 39.29%
R¥ -18.03% 12.87% -2.50% 100.00% 38.41% 8.97%
MU= -62.10% 39.41% -56.85% 38.41% 100.00% -44.47%
iniE 13.79% -45.50% 39.29% 8.97% -44.47% 100.00%

. %)"'@E%}E §&'T%'—5H{1ﬂnj@$¥$ﬁ%ﬁi’8¢§% , TRBAEL ) L ASEE FEER A RIFFEE 3B
SR/ =N

- RERFRTEIEERAEEX , SEEEFEXAS. XBEERAREERFAEA—FER
ENEF , SEANETERR | RGBT

o IMESHIK-45.5%8918X% M | RBEASSAKEERZETHNME. B, SAEQEXT

=


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

ik %2
GF SECURITIES

(AN

AlphalRie T4 550

ARPHESFIHSHILL : ASEIIU

—iREL e—HEL  e—lREL  e—EHEL  —t

12.0

=
o
=

8.0

6.0

4.0

2.0

0.0

80910¢
S0910¢
2c0910¢
LLgl0¢
80510¢
50510¢
20s10¢
LLy10¢
80%10¢
S0vL0¢
2ovL0¢
LLELOC
80€10¢
S0€L0¢
2¢0€10¢
LL2l0¢c
80¢210¢
50cL0¢
20cl0¢
LLLLOC
80L10¢
s0LL0¢
c0LLo¢
L10L0¢C
80010¢
5001L0¢
2c00L0¢
116002
80600¢
50600¢
20600¢
11800¢


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

ik %3
GF SECURITIES

(AN

AlphalRie T4 550

PO NN

—REL  e—iEfEL e—REL  e—EEL e—

ARPHSSFRHSHILL

5.0

4.5

S
<

3.5

3.0

2.5

2.0

1.5

1.0

80910¢
S0910¢
2¢0910¢
119102
80510¢
S0510¢
20s10¢
LLL0¢
80%710¢
S0¥10¢
2¢0v10¢
LLELOC
80€10¢
S0€lL0c
coglLoc
L1210¢
80¢10¢
q0cLo¢c
coclo¢
LLLLOZC
80L10¢
s0LLoC
coLLoc
LLoLOo¢
80010¢
5001L0¢
2¢0010¢
1 1600¢
80600¢
50600¢
20600¢
11800¢


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

AlphalX\& T SR B 5 I Rils %4

GF SECURITIES

LAV BV BE&XEIH

= DO /& | NiNABED | - DOEYT 2 | NIREEEN |

3047% 29.77% 3044% 29.37% 1.16% 0.99% 1.44% 1.16%
12.83% 1221% 12.07% 12.00% 1.18% 1.37% 1.51% 1.41%
7.09% 8.69% 5.92% 8.67% 2.01% 1.56% 1.49% 1.54%

| 2009
| 2010
2011
12.09% 10.65% 1029%  11.31% WIIPN 196%  273%  235%  231%
2013
| 2014
2015
| 2016

12.30% 15.96% 14.67% 15.05% 1.65% 1.50% 1.54% 1.19%
6.94% -0.06% 2.08% 1.23% 9.77%  1295% 11.20% 12.24%
35.08% 36.44% 3041% 31.31% 4.85% 4.40% 4.94% 4.93%
1295% 13.56% 13.22% 13.49% 0.00% 0.00% 0.02% 0.00%
20.88% 20.21% 18.82% 19.33% 9.77%  1295% 11.20% 12.24%

Sit
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DO R | DIARASEN | o DAL R | DIARASEN | o

26.322 29955  21.081 25.428 4.977 4.712 4.754 4.798
10.901 8.935 7.991 8.490 - m 2.567 2.264 2479 2478
3.533 5.584 3.975 5.647 1.781 2.074 1.515 1.856
6.155 3.904 4.372 4.889 1.974 1.641 1.598 1.754
7457 10.623 9.499 12.642 2.080 2.376 1.955 2.054
0.710 -0.005 0.185 0.100 0.737 0.200 0.359 0.275
7.237 8.274 6.149 6.351 2.956 3.036 2.676 2.701
2.920 3.075 2.946 3.087
2.255 2.086 2.048 2.060

¢Ik
i

2.137 1.561 1.680 1.579
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RU& N ATV B B RO G s
A EIRISHY BRI PER AR
TYPE GROUP 1/N MV RP MDP DRP '?6;5 _________________________________ |

SiHigzs= | 1207 | 1.807 | 1260 | 1216 | 2063 | 0.193 :Wiﬁi :
U= | 0.086 | 0113 | 0.088 | 0086 | 0.123 | 0.019 “1/N" . EREE

E{LGREIE | 0304 | 0263 | 0300 | 0286 | 0305 | 0.297 = L
"MV"  RINGEIR

#E

=ZNEl 0.670 0.647 0.669 0.691 0.659 | 0.718

1

1

1

1

:

BELr=x 0.201 0.337 0.213 0.215 0.324 -0.021 . § A ~ :
RP” : XIB&3EMT ; i
1

1

1

1

]

I
I
I
I
I
!
CalmartbZ | 0.128 0.175 0.132 0.125 0.187 | 0.026 i “MDP” E-_jc \ﬂsut
I
I
L

FHitham=x | 0.727 0.965 0.756 0.678 1.354 " "
FiolasEe | 0.058 0.073 0.060 0.055 0.093 DRP . ﬁj\gﬁ'ﬂfvﬂ'}ﬁ:‘zbl °

s | FEWEEIR | 0137 | 0136 | 0134 | 0122 | 0453 | | CTTTTTTTTTmosmsossmsssmsssmssmmes
BB | EZx= | 0247 | 0354 | 0267 | 0.252 | 0.448

=2 N 0.255 0.372 0.249 0.286 0.273 D RPE;*%%HHE I

Calmartt= | 0.229 0.196 0.242 0.193 0.341

24 PN
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