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FARR: BAFIEAZFRAT 2 JRMA 2009 6 A 12 B 4k, HF PB RM RATIME Mg X B H, & T EARE T L0 24z
HAMA, FAR.

B 1: 6 A 12 B A BT 55 22 HHBEAT

I PE —m—PB

40
30
20

10

OFR,r NWMOUGIoO N

FiE50
1iE180
JF& 300

NRTE R
AH A
RAF s

HE G
WIE100R
o B

Tkt Rk BAZIEAZ TR

k2 THE T RPN TEIN

F B WE P i il A
o) (09-6-5) (09-6-12) (09-6-5) (09-6-12)
A3 A BR -0.94% 225037.14 225158.59 0.05% 83205.1 82804.51 -0.48%
_EiEdREK -0.37% 184288.38 184753 0.25% 59954.16 59711.81 -0.40%
_k4E 180 -0.97% 154332.3 155171.3 0.54% 42677.5 42470.37 -0.49%
k3£ 50 -0.18% 129946.14 131370.45 1.10% 28716.82 28829.57 0.39%
RAELE RS -1.47% 41332.74 40978.31 -0.86% 23250.94 23092.7 -0.68%
IRAE RS -1.34% 14376.61 14135.23 -1.68% 8931.84 8811.42 -1.35%
RIE 100R -1.39% 20671.73 20305.81 -1.77% 12673.52 12581.41 -0.73%
PR 300 -1.12% 178666.83 179322.58 0.37% 57159.31 56853.9 -0.53%
o R LR e -1.17% 9870.78 9731.44 -1.41% 4263.31 4213.18 -1.18%

KA R EZIEAZ AR AT

T 5-sb ik B L5 0 R B ST FLFY



4 LifiEs

Page 5

B 2: ARTHE L2 PE KR E SRS

— ATBAIL _LiiF180 150 —— i pled —— ¥ 1IEL00R —— 317300 AR

40

35 -

_—_’x—_\_/\/\
30’_____¥__\/_\/\

25

_—\_/_/\

20

15

5-13 5-16 5-19 5-22 5-25 5-28 5-31 6-3 6-6 6-9 6-12

FAL KRR BAFIEAZFHR AT

B 3: AKTHET B PB KT SRS

— 2 AL _EiE180 _FESO —— ik A — EL00R —— 317%300 R

50 r
45 -
40 -

35 | e——

:::::::::::::::::::::::::::::::

3.0 r

25 ¢

2.0

5-13 5-16 5-19 5-22 5-25 5-28 5-31 6-3 6-6 6-9 6-12

FopR R EMZIEAZ AR AT

A BT 3% BAT WAEE A7

LA, THENARHIEOSY, RE LIEIEHAALAT B T 0.37%, A3
AT BT, L EHRME, Sakfe S EIAMAT, 47 Lk 1.89%.
1.7%F= 1.28%, mH &4 k. ARG EERSH T2k 5.22%. 4.21%7F 2.93%,
Eff Z =BT ATk PiEk, REA4ATH R LK 2.9%. 2.52%F= 1.05%, k.
W, A AAREEN 55 Tk 4.58%. 2.65%F= 2.45%, SATIL#gaksk R—, FEHEAT
W AR R AR 6 R B, KIRATRASE K- A2 H A 2 A D ra= % e) &
#,

HREERKR, ARTHEIRPE KP4 233142, 4856 6 A 5 A 49 23.33 4349
KFEAFTF. HF K547k PE KPFLBEIT REWREN TR, 23 A—8BAT
Ab AT 20 Mk PE K-F25 T W 569 F3K-F, LA 30 4200 Lagsrikh 17
A, AR PE £ 20 £ 30 4210 6947k 4 A, #4K PE £ 10 £ 20 1284947

ol Wik I XX B 69 S A

SHAT LLEE



4 LifiEs [Page 5 |

WA 24, AR PEART 10 43694708 A, BEA 3 MT ey HAR PE 4T T
BT KT, PE AR AR . 15 &R Fas 8k, L PE K-F4514 22.33
1%, 19.54 4342 16.95 1%, PE KPR ZHH AT R R LA A G4 B Akt
R, 2 PE 954 71.52. 55.44 1342 52.86 1%, % 9NEMEAT 45K P sk K 4g
S EZBTFATIIE R . 4RATARBIE Y PE KFEAK, RS 17.48 45, 14.81 43
10.83 4%, PE KP4 ZHM—;KM. & AhF4%, 554 59.9 45, 46.51 4542 42.6
1%,
LRERTH PB KA 3.044%, 16 ATty PB K-FE2ZHFHHKFE, 4

7T MTLART T35 B HKE, ¥ PBARFREGH EZAMTLY AR LAEE. R
SokHARtEA-, 2 PB 5314 6.69 15, 5.84 1247 4.67 1%, PB Jfk#) \;31] 2 REIE
Hred 253 15, BAEPRIE 217 22 EL BN L7112, H9EEITLSEF0
R = Z BT AT 4RAT. LF#%%%PB%*&M,Aﬁ%ZM@-LMP
1842 1.69 1%, PB /KP4 5 a9 20k, iEAAFE R, 71H 4.3 1%, 3.97 134= 3.44
1%,

B4 LR ABRTHETE (BfE—84Tk) Hikekie

BRI

3%
2% |
1% H

0%
1% L

2% |

BE2fRfd

3% |
4% |
5% |

6% L

FA R EASIER LRI

B 5 LAARTHEATE (AFZZ8KETL) thHekig

Jel ik kI

4%
3% |-
2% |-
1% |-
0%
-1% |
-2%
-3% |
-4%

5% L

KRR BASIESLZFARR T

4 R X2 B 4 ST KA ERAT KLHE



&Y s Page 7

& 3 A BT 5 EATRABEAKP

PE PE(094 b . . A JE Sharpe
(TTM) Tl dkgh) EHE g

2 73.04 7152 43.45 4.67 1437.88 1163.73 -1.45% 1.14% -25.90%
etk 542 55.44 54.48 451 8866.83 3978.12 -5.22% 1.20% -89.22%
RHEIR  67.84 52.86 42.85 452 892.75 383.6 -0.41% 2.64% -2.44%
LRI 49.73 48.56 28.82 6.69 3154.18 1965.48 -4.21% 1.70% -50.49%
H4t 49.98 45.75 38.8 3.83 969.48 712.27 -1.13% 1.50% -15.06%
R4k 48.04 4515 322 3.59 2128.82 14495 -2.41% 1.49% -32.75%
NREL 4641 44.84 25.49 2.77 7510.58 4343.74 -2.63% 1.32% -40.36%
#EHE 3856 43.83 24.87 2.94 3814.8 2012.15 -2.82% 1.48% -38.45%
#AEAM 4085 38.82 21.39 2.86 6417.16 2913.54 -2.15% 2.12% -19.96%
B b 37.35 38.04 27.45 387  11770.04 72435 -1.22% 1.46% -16.97%
2otk 2416 37.29 24.47 1.71 6846.78 3770.9 2.47% 1.84% -26.77%
WLRH 3481 36.88 25.85 3.65 4082.79 3066.96 0.64% 1.82% 7.22%
oo 367 33.73 28.26 5.84 4589.89 3385.14 1.28% 1.84% 13.99%
EEPR 3043 33.68 25.26 217 1052.23 625.76 -1.53% 1.29% -23.90%
E#RiE 337 31.63 25.97 4.28 5205.83 3709.43 1.89% 0.77% 47.83%
YRIRE 3455 31.4 22.18 3.12 2107.8 1146.55 -0.32% 1.40% -4.57%
AafeT  31.93 30.76 22.38 3.62 6785.69 4017.66 -1.36% 1.23% -22.45%
AKX & 26.98 27.45 21.08 3.57 5809.98 3155.15 -2.29% 1.69% -27.06%
ZiliEs  19.26 25.47 23.03 253 11189.38 425259 -1.10% 1.85% -11.59%
RARE 2488 23.75 21.16 3.05 2119.68 1451.63 -1.07% 1.93% -10.68%
He R 22.29 22.33 21.01 311  48203.73 5588.19 -2.93% 1.19% -50.11%
FaEER 205 19.54 28.17 3.22 7371.73 5149.08 -0.09% 1.62% -0.75%
ik 17.68 16.95 15.96 272 70998.85  17163.41 1.70% 1.20% 28.08%
£

PR 99.65 59.9 39.21 43 12026.72 2667.16 2.52% 0.88% 56.20%
WA 49.02 46.51 24.42 2.71 6508.16 3610.35 -2.65% 1.32% -40.67%
Ak 37.33 426 23.62 2.8 2881.19 1454.11 -2.29% 1.48% -31.06%
HH 44.94 40.78 21.13 2.64 3747.42 1334.04 -0.26% 2.23% -1.71%
4Rk 24.1 38.52 2457 1.69 6426.91 3555.84 -2.45% 1.87% -26.27%
PEA 32.27 35.17 28.1 3.97 4933.82 3149.81 2.90% 2.31% 25.34%
BMRK  23.92 24.48 21.74 3 35311.52 2245.64 -1.75% 0.85% -42.16%
BER 18.29 17.48 19 3.44  11713.07 2906.72 -4.58% 1.46% -64.21%
ARAT 14.42 14.81 13.64 244 5382581  11158.98 1.05% 1.70% 12.58%
Bz 10.83 10.83 25.21 2.44 2650.51 2199.47 -0.34% 1.67% -3.97%
AFAK 2341 23.31 20.65 3.04 2251586  82804.51 -0.94% 1.16% -16.64%
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F [E Bkl 6.80 1.90 1339.62 1339.62 kA% HF 911.50 0.93 21.28 16.63
7 2 Ay 7.48 3.49 106.54 73.09 BT AR P 17.52 1.15 93.08 20.81
1 Fo R, 8.74 5.59 109.66 42.21 HRIRAREK 39.53 1.15 141.10 141.10
BRI 10.00 4.57 22.21 16.79 46 5 4Rsk 20.64 1.20 171.38 70.19
WY Hit 10.32 1.60 121.32 70.39 AR 50.50 1.25 1155.79 1155.79
AL E 10.98 5.75 109.54 109.52 JRent 45 b 25.50 1.28 156.51 61.43
& B A Al 11.10 3.33 421.52 167.04 RAEAL 99.49 1.28 24.71 18.25
EiEeR 11.16 2.88 124.60 46.81 T oAt 38.22 1.29 62.67 62.67
¥R A R 11.53 2.13 462.34 286.34 ST A4t 51.08 1.30 46.95 29.53
38 Bik 11.66 1.65 85.42 60.03 I L5 R 47.23 1.33 14.06 6.57
AR F 11.69 1.99 70.65 51.43 Ak gk 21.55 1.41 49.38 18.64
STl A 11.70 2.98 29.24 14.20 TG 32.45 1.47 29.02 18.96
F T ALIE 11.80 3.12 139.16 139.16 ¥R &k 30.29 1.50 83.26 37.44
X ke 12.22 4.15 285.78 112.95 TRk 27.13 1.50 339.30 131.63
378 12.59 4.72 404.19 134.37 F RN 20.07 1.53 86.66 17.50
Zo MK L 12.62 2.72 735.30 53.81 e 32.17 1.53 38.12 23.83
AEZHik 12.64 2.26 93.07 34.17 4 Ay 20.52 1.54 58.10 39.23
R AAT 12.79 3.60 1619.26 1619.26 HEL A 75507.00 1.55 22.19 14.24
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ik & 12.90 706.10 18.39 8.78 BEAE W ) 143.04 1.56 58.21 58.21
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+ E z e 25.37 2.54 8670.24 1283.42 R AA4RAT 17.39 2.43 1377.84 1309.90
W+ EAFF 59.90 4.92 7176.41 380.85 RIB4RAT 13.91 2.60 3963.65 1290.75

S DI A R G e

2@ SHAT LLEE
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F [E) A 4 18.63 3.33 5219.04 472.32 ¥ & &1t 25.37 2.54 8670.24 1283.42
RIBARAT 13.91 2.60 3963.65 1290.75 KMF & 29.75 9.89 1232.70 1232.70
BRARAT 15.25 3.52 2891.43 2368.09 %A 4RAT 13.44 291 1510.50 1202.36
FASERAT 17.15 2.16 211951 124.99 E AR 50.50 1.25 1155.79 1155.79
FAZIEA 28.72 3.17 1806.14 1789.80 7 A 29.51 3.69 1205.08 1029.17
HARARAT 12.79 3.60 1619.26 1619.26 TR 4RAT 13.89 2.46 15665.48 701.16
T BEAE IR 20.92 2.33 1519.44 173.94 AARR 32.62 5.32 673.02 672.95
Stk 4R AT 13.44 291 1510.50 1202.36 Kiza ) 28.30 3.34 1276.28 665.71
KA ARAT 17.39 2.43 1377.84 1309.90 B E A 39.67 3.39 1348.54 615.05
Fam b 42.11 795 1356.70 590.12 Foa b 42.11 7.95 1356.70 590.12
SRS S 39.67 3.39 1348.54 615.05 I TARAT 16.60 251 883.69 561.25
+ B3R 6.80 1.90 1339.62 1339.62 BB A 84.86 3.64 621.09 556.92
¥ [ i % 98.26 2.64 1324.03 280.31 ¥ A 23.97 3.14 25421.61 555.60
+ B 4K 82.21 2.26 1292.90 283.77 AT RE 31.35 7.50 694.06 486.16

TR R B: BMEEA LTI 2 PE VAT 1449 PE A, PB ARFREIA AL, B H A il w180 $45 41T,

LR FIERT 20 B 4903 bl ST AAH EATHMANMRA L, i
KPS B AN SR & A EEANRE S .

£ 7. ARTFH—REIKEF SR 20 REE

IR RS20 KE I 3% R FARGI20R R 2

KE 2z AR Mean Std Sharpe BE AR Mean Std Sharpe
I A 6.75% 7.28% 92.63% FARMEAY -2.04% 1.88% -108.99%
J Az 8 6.07% 8.77% 69.11% REARAE -2.09% 1.58% -132.83%
S RAE 5.61% 2.77% 202.07% Ao R M -2.09% 2.08% -100.84%
*ST A 5.00% 0.12% 4331.41% ST F4L -2.12% 2.64% -80.76%
ST A& 4.98% 0.05% 9889.81% Wi 4 -2.23% 3.08% -72.70%
ST k12 4.38% 0.77% 568.79% LAGR| -2.23% 3.69% -60.81%
FIRA S 4.35% 4.30% 101.04% KA H I -2.32% 2.61% -89.50%
TART A 4.19% 15.51% 26.94% SN &7 Ak -2.35% 2.51% -94.09%
BT A 4.00% 5.48% 72.88% Jo &MY -2.35% 2.75% -85.96%
EHE L 3.78% 3.95% 95.45% B A -2.36% 4.53% -52.19%
KA A 3.66% 5.61% 65.15% ML, &, -2.37% 3.63% -65.64%
B 3.63% 5.89% 61.50% R -2.56% 2.46% -104.31%
ST F ik 3.62% 1.96% 184.22% 77 Ak g b -2.57% 2.44% -105.97%
S*ST £ £ 3.40% 2.23% 151.87% R AL -2.69% 3.97% -67.89%
AL 3.38% 4.86% 69.40% *ST A4 2.77% 2.96% -93.92%
*ST F45 3.35% 2.34% 143.06% LA FH A -2.78% 2.13% -130.86%
P 3.27% 5.46% 59.76% IEE 927 -2.90% 2.72% -107.00%
Bl AE 3.20% 2.58% 123.60% a8 AT -3.06% 4.95% -61.92%
KA 3.10% 3.79% 81.59% *ST FiL -4.26% 5.17% -82.56%
A 3.07% 4.56% 67.20% SST k& -5.45% 5.13% -106.44%

TR BAEEAZFAARP 2 Std— BB FAFEEL, Mean— B-F3IAF, Sharpe - Z-Er% (Sharpe Ratio), ¥ Sharpe
o B2 —Fb R e 2B ik 5 % (Risk adjusted rate of return), € %&A6# & T R EWKEFRE, #8470 E5 %A

R.—R
f
Sharpe Ratio= ————— . R, - m#ias R, - RAbikas O, - REKAEFEZ(TR).

%8 AKRTH—RkHER SR 20 REE

_BRE LA Mean Std Sharpe BEZ 2 AR Mean Std Sharpe

AT A 4.19% 15.51% 26.94% HEES -0.31% 0.90% -34.84%

4 R X2 B 4 ST KA ERAT KLHE
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2 0.77% 11.95% 6.41% JE R AR 1.35% 0.90% 149.62%
BIFME 1.90% 8.77% 21.51% TIRE -0.45% 0.89% -51.02%
V REYA 6.07% 8.77% 69.11% A8 A 0.19% 0.89% 20.57%
R A 1.85% 8.62% 21.41% *ST # /R 0.43% 0.88% 47.63%
BB 1.60% 7.97% 20.00% Ligd A -1.19% 0.87% -139.01%
RUA &5 42 2.20% 7.48% 29.25% TG H -0.78% 0.84% -93.16%
*ST 2% 2.35% 7.30% 32.03% AARLE R -0.76% 0.83% -92.44%
A A 6.75% 7.28% 92.63% FER IR -0.67% 0.80% -84.62%
EZEk 2.64% 7.16% 36.71% =M 0.24% 0.78% 29.24%
AL AR 2.23% 7.02% 31.68% P 0.30% 0.77% 38.21%
A A -1.03% 7.00% -14.83% ST k15 4.38% 0.77% 568.79%
I FRRE -1.03% 6.76% -15.37% R Ik -0.11% 0.74% -15.60%
7 F B 0.50% 6.64% 7.37% ARE 18] 0.48% 0.74% 63.58%
ES S -0.34% 6.61% -5.19% A BT 0.34% 0.73% 44.92%
A R AL -1.35% 6.53% -20.81% AT = -1.22% 0.62% -196.30%
Bk g At 1.26% 6.47% 19.35% ANz -0.38% 0.62% -62.57%
RARE -0.24% 6.38% -3.96% P [ 1.09% 0.43% 252.68%
47,5, 4 1.21% 6.25% 19.25% *ST ALK 5.00% 0.12% 4331.41%
F e Bty 1.17% 6.06% 19.16% ST AR 4.98% 0.05% 9889.81%
FAtRiR: EAZIERZFA R AT

& 9: AJ&RW%—f Sharpe e E R HA KK 20 RILE

Sharpett £ & HH20R K ZE

Sharpett & ZIKH20R K 2

KE 2z AR Mean Std Sharpe RE AR Mean Std Sharpe
ST AR 4.98% 0.05% 9889.81% QAR £ -1.76% 1.64% -107.83%
*ST LK 5.00% 0.12% 4331.41% L8 Ay -1.92% 1.78% -108.07%
ST k4% 4.38% 0.77% 568.79% TR -1.59% 1.47% -108.62%
&[5 5%, 1.09% 0.43% 252.68% FARIS -2.04% 1.88% -108.99%
e RAE 5.61% 2.77% 202.07% A -1.65% 1.52% -109.46%
ST 7 & 3.62% 1.96% 184.22% RA) & AT -1.36% 1.25% -109.55%
e Bl 1.58% 1.01% 155.42% AT -1.92% 1.75% -109.69%
S*ST 2 £ 3.40% 2.23% 151.87% TR REAY -1.48% 1.31% -114.03%
JTEER 1.35% 0.90% 149.62% SEFNREAY -1.45% 1.21% -120.51%
hlcE v 2.41% 1.65% 145.18% TR -1.37% 1.08% -128.17%
B 46 Mty 2.98% 2.08% 143.15% ALK b 5 -1.53% 1.18% -130.68%
*ST F 48 3.35% 2.34% 143.06% LA RS -2.78% 2.13% -130.86%
*ST K% 1.82% 1.29% 140.69% AR -2.09% 1.58% -132.83%
L ht 2.92% 2.08% 140.25% M 1 4 -1.50% 1.13% -133.94%
AR SR AH 1.56% 1.21% 128.18% LiEw A -1.19% 0.87% -139.01%
Bl K 3.20% 2.58% 123.60% R~ -1.48% 1.06% -139.83%
KEMKA 2.08% 1.79% 116.06% AL -1.58% 1.13% -141.35%
T 4 E & 1.49% 1.35% 110.22% LA RE -1.86% 1.08% -172.25%
ST 346 2.98% 2.72% 109.03% Rz -1.92% 0.98% -195.92%
S Eaft 1.81% 1.74% 103.94% T E -1.22% 0.62% -196.30%
KRR BEIERZTIRAT
B R o E s A T AL
E—Ek, AHKS THAZI ARG EELR, £+ NKY Index . KOSPI
Index #= BE500 Index 2 IAH+F, H#] Lk 3.77%. 2.43%#= 1.45%, W TWSE
Index #= SHSZ300 Index M 45-#] F#k 4.71%A= 1.12%, MAE1E LA, 2FEv9EF
4 R X2 B 4 ST KA ERAT KLHE
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#Y P FE AT ) PE K-Fo%] 4 16.32 154 21.44 4%, F [E SHSZ300 Index 49 PE
KFH 21.36 45, M PB L&A, KEHKERE PB HE 2 12AFe9KF, FPAE
SENSEX Index %7 PB /K-F# 3.344%, £E INDU Index #) PB 7/K-F 4 4.02 4%,
¥ [F] SHSZ300 Index 49 PB /K-F4 3.02 4%, ¥4k L&, THELZE EREITZ
&, BRET GEAERTAE A ARRT-FAL, T ERE T H K22 2N AR T
8 @R TR IR E R, ERES T A K % HE KEEKT.

& 10: BFETHEEZEHRBOTIHER

INDU Index 8799.26 21.75 4.02 0.41% 3.90% 22.72% 1.97% -27.53%
SPX Index 946.21 14.87 2.06 0.65% 4.17% 26.04% 7.56% -29.38%
CCMP Index 1858.80 28.39 2.4 0.51% 8.33% 30.34% 20.64% -22.69%
UKX Index 4441.95 30.88 1.18 0.08% 0.37% 19.66% 3.78% -23.29%
CAC Index 3326.14 11.75 12 -0.39% 2.94% 23.45% 3.50% -28.81%
DAX Index 5069.24 27.11 1.35 -0.15% 4.43% 28.13% 8.70% -24.50%
BE500 Index 152.15 20.8 1.47 1.45% 3.69% 26.48% 6.70% -30.75%
NKY Index 10135.82 NA 1.38 3.77% 9.00% 40.81% 23.07% -27.02%
KOSPI Index 1428.59 20.23 1.14 2.43% 1.79% 26.60% 29.42% -17.87%
TWSE Index 6448.23 54.75 1.55 -4.71% 0.24% 35.62% 43.89% -20.02%
HSI Index 18889.68 16.9 1.85 1.13% 10.12% 57.39% 27.99% -17.96%
SHSZ300 Index 2906.29 21.36 3.02 -1.12% 4.22% 31.17% 48.25% -5.78%
SENSEX Index 15237.94 16.32 3.34 0.89% 25.33% 82.63% 57.25% -0.08%
IBOV Index 53558.23 21.44 1.75 0.41% 6.42% 36.80% 36.02% -20.44%

TR BASEALZFAFAPT, BLOOMBERG

A 8: BF&IERHNALY

CCMP Index
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TR BASEALZFAFAPT, BLOOMBERG

4 R X2 B 4 ST KA ERAT KLHE
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A 9: EfRE:IEfieity

= |NDU Index NKY Index TWSE Index HSI Index =======SENSEX Index IBOV Index
80000
70000
60000
50000
40000
30000
20000
v ——
10000
o | . , . . . . . . . . . . . . . . . ,
(] o ™ ™ o ™ o ™ @ (] @ (] @ o ™ o ™ o (]
Enl End Ll -~ il il il il End Ll End Enl End Al Ll Al Enl Al il
& ® o & & © @b =} & ¥ © o O & & ¢ &
© © b s ™~ ~ ~ ~ Ny < @D ® @ @ g o -3 o =3
o o © © o o o o ~ ~ o o o o © @ o o o
S S S} [S) S S

TR IR BZIEAZFHLPT, BLOOMBERG

B 10: EFR& ZRABROEERF

E— PE - = - PB

INDU SPXIndex CCMP  BES00 NKY KOSPl  TWSE HSlindex SHSZ300 SENSEX  IBOV
Index Index Index Index Index Index Index Index Index

PR R: EMZIEAZFHPT, BLOOMBERG

A 11: BREZE245 PE KT ahiedk

=s8=— INDU Index ——— SPX Index CCMP Index UKX Index
== DAX Index — BE500 Index — NKY Index e KOSPI Index
=80— SHSZ 300 Index EN IBOV Index

e --f‘:::5t="""“"ln"‘==gg§g=& . N o

\

10 L d-"‘-
‘ -

o . . . . . .
o (] ¢l o ™ ™ o ™ ™ o ™ o« ¢l o ™ @ o [ ™
© @ =} ~ o 5 © @ o N o 5 © @© o ~ o 5 ©
© © b b ™~ ~ ~ ™~ N o @ @ @ @ g b o o o
o o © ©o o o o o ~ ~ o o o o @© © o o o

s} S S S} S S

FA kR BISIESZ AP, BLOOMBERG

ol Wik I XX B 69 S A SRR LLHFE



&Y [ g T
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FortkoR: BAZIEALZFFIRPT, BLOOMBERG

& 11: £EIFEERSPX)EATLAFEET L

PE PB
AL 2009-5-31 2009-3-31 RATE 2009-5-31 2009-3-31
Consumer Discretionary -37.92 -36.68 -31.42 211 2.04 1.74
Consumer Staples 15.70 15.51 14.41 3.14 3.11 2.89
Energy 11.43 10.95 9.46 1.95 1.86 1.61
Financials -11.34 -10.88 -7.45 0.87 0.83 0.57
Health Care 14.95 15.01 14.26 2.62 2.63 2.50
Industrials 11.75 11.20 9.29 2.19 2.09 1.73
Information Technology 20.12 19.15 16.74 3.42 3.25 2.84
Materials 126.52 122.29 100.01 2.37 2.29 1.87
Telecommunication Services 14.68 14.51 14.36 1.42 1.40 1.38
Utilities 12.11 11.51 10.97 142 1.35 1.29

TR B IEALZFARPT, BLOOMBERG

% .12: £EEFAFE(NDU)ESAT L AEE T AL

PE PB
RATE 2009-5-31 2009-3-31 RATA 2009-5-31 2009-3-31
Consumer Discretionary 13.82 13.58 12.22 2.35 2.30 2.07
Consumer Staples 14.59 14.58 13.95 2.78 2.77 2.65
Energy 7.31 6.83 6.82 2.47 231 2.30
Financials -19.61 -17.86 -11.28 0.61 0.55 0.35
Health Care 10.71 10.83 10.18 2.55 2.58 242
Industrials 9.38 8.99 7.06 2.04 1.96 1.54
Information Technology 12.19 11.38 10.40 4.16 3.89 3.55
Materials 18.66 17.96 14.12 1.65 1.59 1.25
Telecommunication Services 12.05 11.89 12.14 1.33 131 1.34

KA R R BEAZIEAZFHRFT, BLOOMBERG

& 13: #%E KOSPI #5348 AT U e91E1E T 10
KOSPI PE PB

4 R X2 B 4 ST KA ERAT KLHE
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RATE 2009-5-31 2009-3-31 RAMA 2009-5-31 2009-3-31
Consumer Discretionary 23.70 23.50 18.09 0.91 0.91 0.70
Consumer Staples 16.26 15.52 15.06 1.49 1.42 1.38
Energy 13.71 13.12 11.77 1.09 1.04 0.93
Financials 11.73 11.30 8.80 1.00 0.96 0.75
Health Care 16.44 16.16 16.31 1.69 1.66 1.68
Industrials 19.92 19.86 16.74 0.90 0.90 0.76
Information Technology 56.15 54.96 51.35 1.43 1.40 1.31
Materials 13.53 13.14 10.73 1.07 1.04 0.85
Telecommunication Services 14.76 14.35 16.00 1.02 1.00 111
Utilities -11.09 -10.34 -9.28 0.53 0.50 0.44

FortkoR: BAZIEALZFFIRPT, BLOOMBERG

% 14: BN 500 (be500) F8HEATIe94E/E T AL

PE
RHE 2009-5-31 2009-3-31 RATE 2009-5-31 2009-3-31
Consumer Discretionary 16.66 15.93 13.74 1.98 1.90 1.63
Consumer Staples 12.69 12.63 11.57 2.18 2.18 1.99
Energy 8.04 7.81 6.89 1.59 1.54 1.36
Financials -16.91 -16.36 -11.66 0.95 0.92 0.65
Health Care 15.41 14.95 14.63 2.76 2.67 2.62
Industrials 12.51 12.12 9.81 1.76 1.70 1.38
Information Technology 35.87 34.93 32.03 1.82 1.78 1.63
Materials 8.81 8.38 6.44 1.26 1.20 0.92
Telecommunication Services 10.21 10.43 10.09 1.27 1.30 1.25
Utilities 19.26 19.02 16.87 1.43 1.41 1.25

FeA kB EIZIEALZFHRPT, BLOOMBERG

% 15: A £ 225 453 (NKY225) 84T t94E45 E 4L

PE PB
RATE 2009-5-31 2009-3-31 RAMA 2009-5-31 2009-3-31
Consumer Discretionary -25.24 -24.22 -19.64 1.18 1.13 0.92
Consumer Staples 26.33 25.07 22.94 1.24 1.19 1.08
Energy -22.59 -21.55 -18.49 1.10 1.05 0.90
Financials -16.99 -15.20 -12.20 1.00 0.90 0.72
Health Care 86.44 84.91 77.38 1.73 1.70 1.55
Industrials 22.66 21.06 17.35 1.26 1.17 0.96
Information Technology -13.72 -12.48 -10.65 1.27 1.16 0.99
Materials 125.38 118.59 93.45 1.16 1.09 0.86
Telecommunication Services 12.85 13.01 11.89 1.01 1.03 0.94
Utilities -245.36 -244.96 -250.89 1.18 1.17 1.20

FortkoR: BAZIEALZFFIRPT, BLOOMBERG

%.16: & & ARFEH(TWSE)ZAT L 9 4E1E AL

PE PB

AL 2009-5-31 2009-3-31 RATE 2009-5-31 2009-3-31
Consumer Discretionary 61.66 63.89 45.88 1.01 1.05 0.75
Consumer Staples 30.12 30.63 23.99 1.56 1.58 1.24
Energy 48.19 49.77 40.72 3.78 3.90 3.19

W ol 1 ik B LB 69 T A3k 34 SHAT LLEE
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Financials 128.72 146.03 91.69 1.27 1.44 0.91
Health Care 27.25 28.46 25.02 1.95 2.04 1.79
Industrials 2672.43 2878.69 2198.31 1.10 1.19 0.91
Information Technology 24.52 26.33 20.54 1.64 1.76 1.37
Materials 28.46 29.58 22.95 1.32 1.37 1.07
Telecommunication Services 13.69 13.37 12.77 1.92 1.88 1.79
Utilities 13.07 13.14 11.86 121 1.22 1.10

FortkoR: BAZIEALZFFIRPT, BLOOMBERG

& 17: FH A FH(HIS)EAT G T

PB

2009-5-31 2009-3-31

PE
RATL 2009-5-31 2009-3-31
Consumer Discretionary 18.19 17.98 14.84
Energy 21.86 21.57 17.68
Financials 19.18 17.95 14.59
Industrials 63.92 64.25 44.80
Information Technology 70.13 67.04 43.49
Materials 18062.46 15748.44 14112.04
Telecommunication Services 13.03 11.89 10.57
Utilities 14.00 13.97 13.53

RATE
3.17
3.08
2.60
1.05
19.27
2.77
2.94
2.24

3.13
3.04
2.43
1.05
18.42
2.41
2.68
2.24

2.59
2.49
1.98
0.73
11.95
2.16
2.39
2.17

FAt kR BIZEAZFHR T, BLOOMBERG

£ 18: FPEE F SENSEX30 385 &AT I 694545 T 4L

RATL

PB

2009-5-31 2009-3-31

SENSEX PE

A7k RATE 2009-5-31 2009-3-31
Consumer Discretionary 20.21 18.35 12.62
Consumer Staples 22.30 20.52 20.85
Energy 15.54 15.41 10.32
Financials 15.97 16.59 9.06
Health Care -12.49 -12.33 -7.32
Industrials 21.01 19.12 9.00
Information Technology 14.36 13.20 9.93
Materials 6.46 5.67 3.46
Telecommunication Services 16.40 15.90 11.25
Utilities 21.98 21.48 16.53

3.04
9.34
3.63
2.26
2.72
5.04
4.39
1.43
4.17
3.02

2.76
8.60
3.60
2.35
2.69
4.58
4.03
1.26
4.04
2.95

1.90
8.73
241
1.28
1.60
2.16
3.03
0.77
2.86
2.27

FortkoR: BAZIEALZFFIRPT, BLOOMBERG

%.19: HFH MICEX BATkt94EE T 1L

INDEXCF PE PB
A7k RATE 2009-5-31 2009-3-31 RATE 2009-5-31 2009-3-31
Consumer Discretionary 57.73 67.10 26.60 0.59 0.68 0.27
Energy 9.69 9.63 7.01 1.40 1.39 1.01
Financials 13.44 12.80 6.50 1.72 1.64 0.83
Industrials 132.42 127.83 141.11 34.11 32.93 36.35
Materials 27.10 26.47 18.46 5.93 5.79 4.04
Telecommunication Services 54.25 54.30 52.42 5.05 5.05 4.88
Utilities -50.41 -46.34 -25.77 0.84 0.78 0.43
FA R BASIEALZ AP, BLOOMBERG

4 R X2 B 4 ST KA ERAT KLHE
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#20: BEHERY ibov HH AT LABET /L

RATE

PE
RATE 2009-5-31 2009-3-31
Consumer Discretionary 38.59 38.29 25.47
Consumer Staples 51.57 50.76 42.18
Energy 10.38 10.57 8.71
Financials 10.48 10.30 8.05
Industrials -34.52 -34.03 -25.87
Information Technology 16.23 16.18 15.78
Materials 10.01 9.73 7.65
Telecommunication Services 15.15 15.72 14.11
Utilities 7.15 7.06 6.74

3.05
3.41
2.40
1.58
2.44
26.85
1.78
1.63
0.59

PB
2009-5-31 2009-3-31
3.02 2.01
3.36 2.79
2.45 2.02
1.55 1.22
2.40 1.83
26.77 26.11
1.73 1.36
1.69 1.52
0.59 0.56

KA kB EAZiEAZ AP, BLOOMBERG

%21: #EPIE 300 (SHSZ300) 8 L1471k bg4E4E T4
SHSZ300 PE

ATk RAME 2009-5-31 2009-3-31

Consumer Discretionary 40.54 40.66 33.17
Consumer Staples 44.84 41.34 39.64
Energy 20.82 20.57 16.74
Financials 17.60 15.95 14.40
Health Care 38.05 36.48 37.53
Industrials 42.35 42.04 39.34
Information Technology 48.25 48.66 44.42
Materials 47.81 45.18 40.63
Telecommunication Services 7.20 7.16 6.60
Utilities -698.73 -692.70 -524.04

RATE
3.19
5.80
2.80
2.74
3.87
2.70
3.07
2.28
0.68
2.19

PB
2009-5-31 2009-3-31
3.20 2.61
5.34 5.13
2.76 2.25
2.48 2.24
3.71 3.81
2.68 2.51
3.10 2.83
2.15 1.94
0.68 0.62
2.17 1.64
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EXXON MOBIL CORP Energy 3600.25
PETROCHINA CO-H Energy 3543.37
IND & COMM BK -A Financials 2281.19
CHINA MOBILE Telecommunication Services 2109.23
MICROSOFT CORP Information Technology 2076.30
WAL-MART STORES Consumer Staples 1942.07
PETROBRAS-PREF Energy 1771.62
ROYAL DUTCH SH-A Energy 1710.33
CHINA CONST BA-H Financials 1697.55
BP PLC Energy 1591.27
BHP BILLITON PLC Materials 1581.22
BHP BILLITON LTD Materials 1577.11
HSBC HLDGS PLC Financials 1561.74
JOHNSON&JOHNSON Health Care 1544.77
PROCTER & GAMBLE Consumer Staples 1531.68
AT&T INC Telecommunication Services 1475.59

10.07
13.23
14.27
12.77
12.89
14.57
9.08
8.03
12.55
9.84
11.33
14.02
21.26
12.32
14.01
9.41

18.31
15.24
13.03
12.48
13.66
14.02
14.03
11.10
12.27
12.62
14.20
17.55
22.46
12.46
14.40
12.08

wEE TR PB
3.36 3.67
1.90 1.82
2.60 2.32
3.26 2.82
5.62 5.40
3.12 2.63
2.06 2.20
1.31 1.22
2.49 2.26
1.75 1.66
3.50 3.41
4.33 4.21
1.33 1.41
858 3.42
2.58 2.55
1.52 1.50
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CHEVRON CORP Energy 1456.79 7.54 16.20 1.67 1.62
GENERAL ELECTRIC Industrials 1430.65 7.68 13.56 1.42 1.38
IBM Information Technology 1429.88 12.01 11.88 10.51 9.21
GAZPROM Energy 1402.98 3.27 6.12 0.94 0.72
BERKSHIRE HATH-A Financials 1401.79 14.96 22.53 1.37 1.12
NESTLE SA-REG Consumer Staples 1396.25 8.06 13.46 2.79 2.70
BANK OF CHINA-H Financials 1387.20 12.62 12.52 1.79 1.69
JPMORGAN CHASE Financials 1377.96 33.46 23.47 0.96 0.94
TOYOTA MOTOR Consumer Discretionary 1354.44 #N/A N/A #N/A N/A 1.20 1.23
TOTAL SA Energy 1352.94 9.80 10.11 1.72 1.68
GOOGLE INC-CLA Information Technology 1342.24 25.17 20.13 4.49 3.87
APPLE Information Technology 1221.92 24.63 24.80 5.03 4.70
WELLS FARGO & CO Financials 1211.85 13.55 16.82 1.58 1.45
ROCHE HLDG-GENUS Health Care 1193.18 14.12 12.79 2.86 2.42
CHINA PETROLEU-H Energy 1150.20 14.90 8.97 1.37 1.22
CISCO SYSTEMS Information Technology 1148.39 15.80 15.12 3.08 3.04
BANK OF AMERICA Financials 1146.58 22.87 26.85 0.53 0.56
COCA-COLA CO Consumer Staples 1131.80 15.62 16.03 5.46 5.23
NOVARTIS AG-REG Health Care 1105.21 12.08 10.86 2.04 171
VOLKSWAGEN AG Consumer Discretionary 1102.18 24.28 68.62 2.84 2.83
CHINA LIFE-H Financials 1062.93 35.45 27.67 4.16 3.68
ORACLE CORP Information Technology 1039.04 15.22 14.66 4.50 4.41
TELEFONICA Telecommunication Services 1022.07 9.27 9.28 3.91 3.41
VALE SA-PF A Materials 1018.08 7.73 14.83 1.75 1.75
ENI SPA Energy 1013.33 8.80 11.12 1.34 1.36
PFIZER INC Health Care 996.00 6.25 7.57 1.65 1.49
VODAFONE GROUP Telecommunication Services 992.72 19.64 7.97 0.70 0.71
GLAXOSMITHKLINE Health Care 954.35 12.89 9.69 7.18 6.43
BANCO SANTANDER Financials 921.86 6.60 8.56 11 1.06
INTEL CORP Information Technology 910.91 16.81 29.82 2.33 2.33
EDF Utilities 910.49 19.02 14.11 2.81 2.36
HEWLETT-PACKARD Information Technology 901.05 10.26 10.09 2.23 2.12
SANOFI-AVENTIS Health Care 899.15 13.23 7.82 1.39 1.30
GDF SUEZ Utilities 863.35 7.38 11.71 1.01 0.99
Tt kR BAZIEALZ AR, BLOOMBERG
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