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SHARP Hit Ratio SHARP Hit Ratio
2.46% 3.34% 0.74 78.6% 0.25% 4.02% 0.06 53.6%
1.06% 5.94% 0.18 59.5% 0.25% 4.06% 0.06 51.2%
1.98% 5.06% 0.39 63.1% 0.55% 1.98% 0.28 60.7%
_ 1.17% 5.11% 0.23 63.1% 0.35% 2.68% 0.13 54.8%
_ 2.00% 4.44% 0.45 63.1% 0.62%  3.00% 0.21 61.9%
0.19% 6.64% 0.03 52.4% 0.05% 2.19% 0.02 51.2%
0.36% 7.23% 0.05 56.0% -1.77% 7.97% -0.22 39.3%
0.40% 7.20% 0.06 56.0% 1 -2.05% 6.35% -0.32 38.1%
0.27% 3.81% 0.07 53.6% 3 -1.60% 6.85% -0.23 40.5%
_ 0.36% 5.12% 0.07 56.0% 6 -1.11% 7.49%  -0.15 47.6%
_ 0.48% 5.40% 0.09 57.1% 12 -0.74% 7.97% -0.09 47.6%
_ 0.23% 3.21% 0.07 58.3% -0.34% 6.70% -0.05 52.4%
0.38% 5.21% 0.07 57.1% -0.13% 7.45% -0.02 50.0%
0.23% 3.79% 0.06 56.0% 0.07% 7.69% 0.01 48.8%
0.36% 4.42% 0.08 57.1% -0.67% 5.88% -0.11 47.6%
0.47% 4.43% 0.11 53.6% -0.34% 5.88% -0.06 52.4%
0.46% 4.58% 0.10 52.4%
_ 0.16% 3.20% 0.05 59.5% 1.06% 8.65% 0.12 54._8%
0.30% 3.88% 0.08 54.8% 1.55% 5.22% 0.30 67.9%
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4 5

200204 1000.0 1000.0 1000.0 200204 1000.0 1000.0 1000.0
200304 870.5 860.1 857.4 200304 823.4 831.4 857.4
200404 878.9 866.6 823.9 200404 760.5 766.6 823.9
200504 596.8 590.0 582.0 200504 487.3 484.0 582.0
200604 746.8 702.2 686.0 200604 598.8 604.6 686.0
200704 2266.7 2110.2 1956.0 200704 2087.3 2083.4 1956.0
200804 2586.2 2342.2 2125.4 200804 2213.4 2205.7 2125.4
200904 1997.7 1755.4 1622.9 200904 2036.9 1950.3 1622.9
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60 100
0.6
6 4
A 15% -10% 2002.5-2003.4 2.27T% 2.08%
B 10% -5% 2003.5-2004 .4 2.77% 2.54%
C 8% -3% 2004 .5-2005.4 3.41% 2.88%
D 6% 5% -1% 2.71% 2005.5-2006.4 3.90% 3.48%
E 3% 2% 2006.5-2007 .4 5.16% 5.22%
F -2% 7% 2007.5-2008.4 5.47% 5.02%
G -5% 10% 2008.5-2009.4 4 .53% 4.33%
Avg[abs( )1/2
=]
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2006 5

2006 5
12
2006 5 PB
12
2008
8
PE PB 12
2002.5-2003.4 1.89%  1.13% 0.75% 1.15% 0.35% -0.69% 1.02% -2.21%
2003.5-2004.4 2.35%  2.72% 1.44% 1.10% -0.05% -1.32% 0.38% -1.44%
2004.5-2005.4 2.26% -0.46%  2.75% 1.57% -0.01% -1.60% 3.35% -2.11%
2005.5-2006.4 1.14%  0.95% 0.68% 1.83% 1.70% -3.06% 0.41% 0.31%
2006.5-2007.4 -1.42% 4.94% -3.83% -2.63% 0.44% -1.03% -2.89% -0.34%
2007.5-2008.4 2.79%  2.06% 0.86% 1.25% 0.93% -3.10% -3.14% -0.21%
2008.5-2009.4 -1.60% 2.53% -1.33% -1.61% 0.49% -3.58% -4.31% 3.62%
1.06% 1.98% 0.19% 0.38% 0.55% -2.05% -0.74% -0.34%
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000860 600352 002028 000833 600026
002086 600389 600169 002216 600087
002200 600409 600761 600197 600269
002220 600423 600806 600962 600270
600467 600426 600815 000726 600350
600188 600470 600835 000488 600377
601898 600486 002008 002014 600428
000059 600596 002025 600439 600717
000422 600725 002106 600966 600798
000554 600010 002129 000597 601872
000584 601005 002222 000952 601919
000707 000612 002241 000989 000609
000731 002182 600288 600062 601169
000822 600219 600563 600085 601998
000830 600595 000550 600479 000759
000912 000401 600066 600521 600056
000950 002060 600150 600572 600058
002018 600263 600967 600594 600122
002064 600496 000032 600664 600755
002109 600585 000063 000551 600827
002217 600801 000948 600323 600861
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