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2 CRIE, &R AMEE, g, £REERE, Fih 0.034477 85.79
3 R, &8 Zig, HEK, &RIES)RE, iy 0.034428 88.40
4 KR, &R, s, e, &EAEEE, e 0.034313 90.49
5 CRIE, &R KAMKE, Kig, 2RSS, &EAESRE, Bt 0.034241 02.58
6 R, &Rt ig, AU, &BAERE, 5 0.034239 93.55
7 R, &Rb, AMRE, Kis, LE L, £EAEEE, it 0.034161 94.58
8 CRIE, &fh g, &EAESSE, EAREIR, e 0.034094 95.39
9 X, &/, iz, &EIEEIRE, Hllk, FHihre 0.034036 97.09
10 K, &, AMKE, 2212, &RAES)R, Ea4CEnl, 5 Hre 0.034017 96.52

Y A e e M e b

sEN  Cuosen Sec es Ecmoric RessarchIns fitute



it h L T EME? S AKMT &%

1 ALOGITHER, ¥RTEWkN0L51F44A S TR,

| %J =y + P+ Xyttt fX, +E

Bt KIS S A HFHATRM S, FFE53h 6 TR 7 A2 K.

B ) F S URMARR A3 S HAT A MG TRP], RIEEPL “BBEHE" -
“ERRET - “RISNET =, RITRRALRIITE ESAAA.

% R FishFm b, @ZiUE A CARTREM 7 ik mIELM/4E KR4,

= 3 47 o 4
4 1R U T BRSO LanE fiud

es Ecmoric RessarchIns fitute



ARXS 3% 55 RSARR 4L B AT AT

@”ﬁ’fi‘#ﬂﬁé’i%’% (relative strength ) F ik E#LZ90FXKREE, % F|
JTEER, ERARTATHGEIEF, LBAT SHEH:

RS1=In (A##&) - In (BH4&)
RS2=In (AERIKHE) -In (BERKHEFE)
RS3 (GSRS) =In (1+AEfkHER) -In (1+BEAKHE R )

sSTAERBRSH S, BB HEAR, FREFRGE, #ATHT).
TRBAIEI: K. MACD. FHkZ. KDJ

RERZH “BH” , RMLIR AR RIB T EGGFEERFH,

& B 52 G SHAE KA
cuoseN CGuosen Securities Ecmoric Ressarchlns fitute SLOBAL VIEW LOLAL WISBOM



0 AT 43 5 k) B PR

Q BREF EONBE B

e FRABAT L33 0 A

Q RAHHREBAAR R

6 AR MBRETEFRE

a > AN I o £F
4 1R U T BRSO LanE fiud

es Ecmoric RessarchIns fitute



R REZH T ik

TEZRREPRAEREEL, T RAAANASEI T RN ER LA,
BRZ AR EIPQAREL, wHXSNRESH AN EFR LA,

STEE B 69 2 X, bRk RV T &4
dyj > 0% — DI IR T 5

d; =04 HAX i = jElOT

d; < dy +d X — VIR RAL

w6 SR BT T
BRAFEH . AXIEE. 2XEF. LRIESE. 4XZHNIES

' VB35 k53 28 Bt WS P SHAE KA

SLOBAL VIEW LOLAL WISDOMN
sEN  Cuosen Sec es Ecmoric RessarchIns fitute



BRBEGEBEEMNA T RAZ

BERETF R, KA PBBAAERGHA. Chaudhurid 219975 € A novel
multiseed nonhierarchical data clustering technique » 42| % ¥ S5z />

iﬁwfé’ﬁ% &, ATRE., 5P SRERE, RMX LB 69Z —FF A
72 8] o 3R 4k @ ke BB SR IR X 5 AR AR A, AR Al B AT A
WIBE B FIRARE, WEAR, HATRERESROFT A,

JE 3 HE AR S 8 XAEAT AR S BT
EXAEART K dn, mYZ AR G4, N K& ERR 6 7 ik,
EXRERGAEAETT Cdn, MAEIIALMGER, THEABEL T X,

'N Ffss L3R 28 Y k5 i SHAE ALk

SLOBAL VIEW LOLAL WISDOMN
sEcmoraic Re chins titute



BREMF: AR R K

AL defT A F &k, MR T LRTRER?

G Y ES
At 7 kst 28k FHN. MEIRE . o8 it frinit
BREMBEFER:

B O sk oy L ak 1R 2 X, — A H 4T ey k.

EAN Cgn R et 4 B IR 2Yi, —F RAFTE T T eE,

D RNAXiFYHE AR DR T 694, HEZR A b2 FHIES.
Beik HER KR ASE, G FEAR, N ReEA B AN B AR B,
A R A

AT L 358 EAREGRF AT, ATLA @5 )aE.

Y A SHAE K id

Y £ SLOBAL VIEW LOLAL WISDOMN
es Ecmoric RessarchIns fitute



0 AT 43 5 k) B PR

e R EF HEOABE B

e FRABAT LI 4 A

Q RAHHREBAAR R

6 AR MBRETEFRE

= 3 47 o 4
4 1R U T BRSO LanE fiud

es Ecmoric RessarchIns fitute



AT 3 F) T A HIE B XK

A Fard4z R LS, KA
KRB A5 3 R 5 A A

A 2 a7k, VEAILEARAT LA
. : BRI E, i mIEdE
N Bt ia BiEiTE, B

- 2038 5 AZAT AL £ B AL AR

N 2, RAL R B G A
WEZMFHARY LR,

N st FAZAT LRI, HRATNE &
% (ATRAERE) o FEH (KK
’ XZNEES) . RoE (51
AT AL BB B 6 5k ) Fr RS

S (EFEHMRE A ) HAE,




MEBX K FE & 4 FE b F A5

AR AT E[REL FSREA|XEAWH|EDL Y [(FHTL|EEEH (ot F(EELA (ERS |RESK|RT |EHL
ey 088 0.81 0.83 0.79 0.98 0.83 0.90 0.92 0.92 0.91 085 098 088
4 1% & 0.88 0.68 0.49 0.46 0.41 0.68 0.50 0.34 0.49 0.36 048] 048] 045
AR L 0.81 0.68 0.59 0.62 0.81 0.84 0.73 0.68 0.72 0.73 067 083 074
Sk E 0.83 049 059 0.48 0.67 0.73 0.65 0.51 0.66 0.59 053 067 060
A 0.79 0.46] 062 0.48 0.58 0.70 0.55 0.46 0.58 0.51 046 062 055
B4 0.98 041 081 0.67 0.58 0.78 0.50 0.42 0.56 0.39 0.56] 054 055
FH 0.83 068 084 0.73 0.70 0.78 0.79 0.69 0.78 0.69 076] 077 0865
£ Rk 0.90 050 073 0.65 0.55 0.50 0.79 0.52 0.60 0.45 060 063 063
A F 0.92 0.34] 068 0.51 0.46 0.42 0.69 0.52 0.51 0.36 050 045 048
5 REMA 0.92 049 072 0.66 0.58 0.56 0.78 0.60 0.51 0.51 059 047 058
HER 5 0.91 0.36] 073 0.59 0.51 0.39 0.69 0.45 0.36 0.51 055 049 049
i 5 A 0.85 048 067 0.53 0.46 0.56 0.76 0.60 0.50 0.59 0.55 063 052
T 0.08 0.46] 083 0.67 0.62 0.54 0.77 0.65 0.45 0.47 0.49 0.63 0.56
#Had 0.88 0.46] 074 0.60 0.55 0.55 0.65 0.63 0.48 0.58 0.49 052 056
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2000-20107R ] RAE #0/3 A Bk 3548 X it

1R 21 A 478 5 IE| TR 8/ O 10/ 17 12/ 4R 5A 64
=B | 3.49%| 6.40%| 6.17%| 6.34%| 8.15%|10.15%| 12.47%| 14.05%| 13.70%| 13.23%| 11.99%| 10.59%| 5.34%| -4.52%| -9.47%
2-8 | 7.04%| 11.06%| 12.99%| 14.07%)| 14.73%| 14.81%| 15.07%| 14.71%| 13.62%| 13.27%| 11.12%| 8.15%| -2.67%|-13.13%| -18.06%
3B | 6.84%| 9.79%| 10.53%| 10.54%| 10.53%|10.73%| 9.84%| 7.84%| 5.47%| 3.63%| 0.26%| -2.35%|-12.77%|-21.65%| -24.73%
49-B | 5.54%| 8.49%| 7.60%| 5.74%| 4.10%| 2.79%| 0.49%| -1.42%| -3.98%| -6.10%| -8.85%|-11.29%|-20.34%|-27.13%| -28.13%
5B | 1.72%| 2.29%| 0.27%| -1.03%)| -2.89%| -4.64%| -6.48%| -8.68%|-11.26%|-12.98%|-15.46%|-17.39%| -24.74%| -29.38%| -27.29%
618 | 0.06%| -0.36%)| -2.05%| -4.16%| -6.59%| -8.51%|-10.86%|-12.60%|-14.82%| -16.42% -18.22% |-20.03%| -25.94%| -27.37%| -21.85%

2005-20107R ) RAE#0/3 A Bk 3548 X it
17 208 5| 4] 5| 61 TR s8R 855 10/ 17 12/ |48 5H 64

-8 | 4.60%| 4.76%| 9.20%| 8.07%| 8.34%| 11.51%| 12.04%| 14.06%| 13.45%| 12.43%| 12.42%| 11.58%| 1.79%| -8.43%)| -16.15%
21-8 | 6.10%]| 9.70%| 13.17%| 14.37%| 13.63%| 14.43%| 14.70%| 15.24%| 12.78%| 11.86%| 9.39%| 5.81%| -8.36%|-20.88%| -28.86%
3~ | 5.52%| 7.83%|11.28%|11.96%| 9.78%]| 10.28%| 8.11%| 5.72%| 2.69%| 0.21%| -3.34%| -6.45%|-20.70%|-31.78%| -36.39%
41-B | 2.55%| 5.33%| 5.24%| 3.13%| 0.50%| -0.61%| -3.62%| -5.85%| -9.72%)|-12.23%|-15.07%/|-18.15%|-30.51%|-38.46%| -40.90%
518 | -0.07%| -0.31%| -1.58%| -3.38%| -7.39%| -9.13%|-11.72%| -14.32%|-18.05% -20.16% | -23.04%|-25.55%| -35.12% | -40.89%| -39.57%
618 | -4.44%| -5.00%| -6.28%)| -8.78%/|-13.04%/|-14.92% | -18.01%/ -20.35%|-23.25%| -25.27% | -27.02%|-28.91%| -36.83% | -38.75%| -32.66%

¥ HE, INALRARBEZRFHETRE, RSMAA A LEAKRIA R4,
OS54 VAR IZHAEN AR BRAEHIEE AR, B A KGRI ELSELE.

& B 52 G SHAE KA

o X % SLOBAL VIEW LOLAL WISDOMN
cuoseN CGuosen Securities Ecmoric Ressarchlns fitute




0 A7 43 o 0 S MR
Q BRET HOABE B

e FRABAT L33 0 A

o SR E BT

PEA IS

6 AR MBRETEFRE

= 3 47 o 4
4 1R U T BRSO LanE fiud

es Ecmoric RessarchIns fitute



E 2. RI\EATLAGESHHN

BN E LA R T 205 7 ik, BEbietd e T FREE .
TP IS 2 FR RO H =, RNV L 8249 “:BRFhTik”

BRFHFik

st E 3—/%5' ZFRKE TS AFB, HARILE LRI A S E L.
FRAVTETURN E )= RO 693545 Bl B, B bR R ARYE T SLit AT hpak.
VLB A Bdn, WERiE R E T RALBAI AR, a‘:’ri@‘%;&)\a& 0 —7,
STICHE W EEA: REEFRKR. RE)-FIKE. BB HPLE

RT3 5,8, 1 — /N RAR A AR BAR 09 R
ENA LB TE S RIE A FRIRE £ 7, KRR wwnawcaﬁwa
X AR BN G R FEANAZL AT R A,

Y A il

ties Ec moraic ResearchIns titute



=ENAFHERH T EHRERS)

5

4 szl | )
— AR TT RS

, | —miEuEsy
—— LR (E

S:' @f éﬂ'. # ﬁ‘l - 4‘ -
fF@FP( @QN q‘?“ ﬁ é‘lﬁd m@ﬁ m@d -‘u§ -'P@Q ﬁ @\Qﬁf

Y A e e M e b

sEN  Cuosen Sec es Ecmoric RessarchIns fitute




33h L0409 S LR

i He Fitia | sl | EREE | RN | (REE | REENR | ReENWN | HEL
W fi APl | WadIH | WA E | GE4E) | miE mAzE | (k)
Exdvs g 0.42% 471%| 28478% 10.77% 0.20% 2.26%| 64.86% 0.37% 4.71% 57.19%
mteH 0 34% 4 26% 155 83% 8 94% 0.12% 2 05% 41 885% 0.29% 4 26% 48 78%
E#H4H 0.32% 4 54% 113.29% 5.38% 0.11% 2.00% 37.97% 0.26% 4 54% 4367%
FEAk 0.33% 4.79% 106.05% 5.10% 0.11% 2.35% 33.84% 0.28% 4.79% 42.18%
P EE 0.31% 4.78% 83.71% 4.18% 0.10% 1.35% 50.97% 0.27% 4.78% 40.02%
=S 5 0.31% 4 72% 80 42% 4 04% 0.09% 1.56% 41 52% 0.28% 4 72% 39 70%
= R 0.28% 4 75% 39.28% 2. 14% 0.06% 2.95% 14.13% 0.23% 4 75% 34 56%
e BIEEE 0.29% 5.04% 35.19% 1.93% 0.07% 1.76% 28.33% 0.24% 5.04% 34.23%
A, 5FE 0.26% 4. 80% 19.76% 1.12% 0.04% 1.53% 20.22% 0.21% 4.80% 32.00%
Ha kS 0.25% 4 83% 3.26% 0.19% 0.03% 1.80% 11.19% 0.20% 4 83% 29 52%
ATk R 0.22% 4 32% 0.00% 0.00% 0.00% 0.00% MIA 0.17% 4 32% 28 38%
i, i 0.22% 4.42% -5.03% -0.30% 0.00% 1.51% -0.32% 0.17% 4.42% 27 .62%
Bk 0.23% 5.14% -20.72% -1.29% 0.02% 2.43% 4. 54% 0.19% 5.14% 25.09%
FEHtrin 0. 24% 537% -28 25% -1.80% 0.02% 251% 5.90% 0.19% 5 37% 25 58%
TS 0.23% 517% -26.86% -1.71% 0.01% 1.95% 3.89% 0.18% 517% 25.15%
ik 54k 0.22% 5.39% -39.21% -2.58% 0.01% 2.92% 1.49% 0.18% 5.39% 23.53%
e ISR 0.18% 4.24% -33.81% -2.19% -0.04% 1.79%| -17.04% 0.13% 4.24% 21.87%
H fl il b 0.21% 5.39% -50.88% -3 47% -0.01% 228% -2 93% 0.16% 5.39% 21.49%
Rk 0.19% 4.81% -43.46% -2.89% -0.03% 1.78%| -12.55% 0.14% 4.81% 20.92%
. B 0.19% 5.14% -52.41% -3.59% -0.02% 1.96% -9.15% 0.15% 5.14% 20.35%
& 0.19% 5.15% -56.45% -3.91% -0.03% 1.73%| -12.52% 0.14% 5.15% 19.56%
15 B84 0.15% 4 83% -64 37% -4 58% -0.07% 1.86%| -2697% 0.10% 4 63% 15.61%
. EH 0.15% 5.70% -91.47% -7.20% -0.06% 3.08%|) -15.21% 0.11% 5.70% 13.35%
5 0.11% 5.26%| -101.36% -8.33% -011% 2.13%| -37.18% 0.06% 5.26% 8.21%
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Fin . Fona | —ZSHE | EWE (EFaEE| ME O (ETSEER
wslE g |k Ex44 8 B6% 454%| 28478%| 81.82% 0.8099 A= & 5
B HEE 5 8 B6% 8.34%| 182 1g%| 63.64% 0.7461 ﬁ-éfb fj]’ﬁ& «% ‘:F ia 75‘3%}1— é/:’
n A= 22 -
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. oy . . .
AT e g 8.86% 25.83%| 114.04% 54 55% 0.6891 . "
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