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HLEFY -0.30f -0.39] 0.33] 0.30] 0.35| 0.26f -0.40] 0.45F 1.00] 0.34( 0.16/ 0.24| -0.05| 0.04
ARIREREE -0.28| -0.39( 0.31] 0.20] 0.21f 0.28] -0.37] 0.21f 0.34p 1.00] 0.09( 0.21] 0.02] 0.14
FERR R -0.33( -0.22| 0.20{f 0.11| 0.20{ 0.13| 0.03] 0.02f 0.16/ 0.09f 1.00] 0.28] 0.07| 0.00
FHEN=RZ -0.48( -0.63] 0.51| 0.21| 0.43] 0.39] -0.29] 0.22[ 0.24] 0.21f 0.28) 1.00( 0.13] -0.02
a1l -0.05( -0.21] 0.00{ -0.10f -0.03] 0.18| -0.23] -0.06f -0.05| 0.02 0.07] 0.13pQ 1.00] -0.18
F 0.00] -0.09f 0.00|] -0.04f -0.05| -0.04f 0.05| -0.01f 0.04] 0.14( 0.00f -0.02| -0.18) 1.00
5 - B AP IR R N I R
2tF 1071 R R - " T e | Em
B w8 | @n |zoz| mE |Lrz| 2 | v |wex|eEs|eEs
#5 D1EmR 1.00f 0.60] -0.50{ -0.17( -0.40] -0.33| 0.20| -0.22[ -0.27] -0.18| -0.40|] -0.46| 0.05| -0.04
AR 2% 0.60]  1.00f -0.45| -0.26] -0.35| -0.36] 0.32 -0.26] -0.32| -0.26] -0.26f -0.58| -0.01f 0.02
BoBER -0.50( -0.45) 1.00f 0.30f 0.55| 0.45| -0.26] 0.27{ 0.35] 0.25( 0.31] 0.55| 0.04] 0.16
ZRUZA -0.17( -0.26/ 0.30) 1.00f 0.53] 0.35 -0.15| 0.41f 0.29] 0.25( 0.16| 0.21] -0.05| -0.03
LYYIT VR -0.40( -0.35| 0.55| 0.53) 1.00{ 0.39] -0.24] 0.41f 0.34] 0.21f 0.29] 0.41| 0.03] 0.02
HRER -0.33( -0.36] 0.45| 0.35 0.39] 1.00f -0.39] 0.26f 0.29] 0.30f 0.29] 0.45[ 0.09] 0.01
YRy LEE 0.20( 0.32| -0.26] -0.15( -0.24| -0.39} 1.00f -0.27| -0.37] -0.37( -0.07| -0.27] -0.15 -0.02
RREBE -0.22( -0.26) 0.27| 0.41| 0.41] 0.26f -0.27) 1.00f 0.42] 0.22( 0.17| 0.23] -0.09] -0.03
HLEFY -0.27( -0.32] 0.35] 0.29] 0.34] 0.29] -0.37/ 0.42f 1.00] 0.34 0.20] 0.32| -0.03] -0.09
ARIREREE -0.18] -0.26f 0.25] 0.25| 0.21f 0.30f -0.37] 0.22f 0.34p 1.00] 0.10f 0.22| 0.08 0.02
FERRRRR -0.40( -0.26) 0.31] 0.16f 0.29] 0.29{ -0.07] 0.17{ 0.20] O0.10f 1.00] 0.41] 0.02| -0.16
FHEN=RZ -0.46( -0.58] 0.55| 0.21| 0.41} 0.45| -0.27| 0.23| 0.32] 0.22( 041} 1.00( 0.12| 0.02
a1l 0.05| -0.01f 0.04] -0.05( 0.03] 0.09( -0.15f -0.09| -0.03| 0.08 0.02[ 0.12) 1.00( -0.05
FH -0.04( 0.02] 0.16] -0.03| 0.02] 0.01f -0.02] -0.03f -0.09] 0.02[ -0.16| 0.02| -0.05)  1.00




2020 £ 7 BETOAI 1= FrFrEXN SR SRR DOIARE R

4o SET & Cix, #
FERHOaI2=7 4 Fr 2 LBHTLIE

AR S

R R

EOT 47 2%E%E L CWwiz/Zwiz, SET O X Al 2019 EEEHTI & 2020

HLAE S
T LR

LOT 47 2 %2AELTWEZEWT Wb 2D, ZOERIC

mz<, M, FhirzREL TR AW EHEI NI ADI I 22T 4 F ¥ 2 LBWOKE L 5 OFRED
WERBEOBREZH NS 2 LB TE X,

REDRR, FA— AP LHEINBEEE L 147 4h 117 4. K8 HID NZBHs 2 2 L3 T&E 7,

ZORREELDT-DBLUTOHERTH %,

s | BEE|ZRE| LYY [t |toY |RER | FEE | AHE | E81 | £8N "
f&m I TR | 28 |V X| B |LBE| & Yo |REE [EER | R L
| Faciord | -019] -046] o1s] 013 o024] 035 -038] 026 039] o11] 045] o008 0.17] 020
Factor2 | -0.25| -0.40] 035 o0.04] 030 o028 -0.26] o0.18] o021 o012 037 o014 -0.08] 0.15
Factor3 | -0.20] -0.43] o0.20] o0.07] 013] 022] -020] 020 032 o011] 032 o0.08] o001 o011
oy 4ok | -018] -0.28] 016 -001] 015] 0.23] -029] 013 027 o0o08] o028 0.6 -0.01] 0.09
1R -0.25| -0.47] o028 o009 o021] 036 -0.16] 003 o012] o027 083 o021 o010 0.6
fe R -0.16] -023] 0.8 -0.09] 015 -0.02] -0.03] 007 019 009 o021] 043 o002 018
BE 013 -038] 013 -001] o011] o024 034 032 037 o009 034 o003 o014 017
FHOHEHIZIZ I 2=FT 4 Fy 2 ABWORIED, SFHE L -IEH
Factor 1 BT S ERkEK
Factor 2 BT BHCOA R
Factor 3 BERT EOMoR X
21y PAVE BEPKE W EEOICHERICED > T3
T FRIF TR & [ CE R
R FHI R & [ CE R
B FAEARZ WIZEHRICEEZRE LTS
HREBRIZZNIZ ER AWV Db Db H 203, 2l LT PR DR TH - 72,
AI2=T 4 FXYERXAREVAIZ
LOIREEIC 7 7 A0 =115 DL AVRE2ME <. B HERKDY =W
METENCHEM E Z 2 0N 3 BENE =% EZBREREL, LYV Dy 2 En
~A4 v Fxy MCHADED B
tERfEE E AR E MK
KT 4 THLEE Yoy nEE
R BE & E &

ket 2 HEM A & e

NIEBIRDEE L Z 2 T3

33 227 4B

=)

RT3 2 3 AR DMK

ANERAR Z B L T %

2 la=7 4B EHE

KRB DOFFE IR 2002 EEZ ONFT T, EXSPMTHEROHFERIC R 2D TIERwrEZT

WE T,




