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- Engineering school “ EPITA" Z¢
- SFAF (French society of financial analysts) Xt& #F &
. . 30179 B2 (20154 28 7|& . ) .
Henri Fournier 2R ) 2 71E ] Societe Generale, Analyst in the Equity Research
department
- THEAM, Equity Quant Analyst (13)
6. EXHUH FO|[HH = E] [2015.10.31 S XY/ THR|:%]
T = 28 ZZ 1AX | FZ 2@X | x| 2 3EA | X2 48K | A2 SEHA
ZE8 A1 2007.02.26 6.55 22.10 53.92 59.60 78.67
E2 A-e 2015.08.18 - - - - -
2 A-u 2010.08.11 6.44 21.86 53.48 58.97 77.78
ZE A-u2 2011.06.30 6.80 22.65 55.59 61.29 -
=2 Cl 2011.03.08 6.17 11.92 11.92 11.92 -
E2 CHi 2007.11.28 7.24 23.67 56.90 63.75 84.53
=5 Cv 2013.12.19 7.32 - - - -
ZES 2014.04.24 6.97 - - - -
H| m X| %= 2007.02.26 4.65 17.83 45.77 59.75 73.15
Z=1) H| X[ : 2007.02.26 ~ 2009.05.03 : S&P 500(USD)*90% + Z22[*10%
2009.05.04 0| = : S&P 500(USD)*95% + 222|*5%
F2) HuX|$=0| 50| 28ES § FXHUE| £atk|= B4 5 H| 80| BHAE|X| SUSLICH
(F3) d=d =AE2 oY 7|2t e £ +=AER 0| FXIUES| £ 89| HEFO|E HOF £ +=X|LCt
(F4) OtX|9} =218 ZcHat7|Zho] 1d O|BtQl A2, B Yg 7|MLR 310] CH32| WAOZ 7| Mt RAELICh
7|12 FYE 7|M &4
6712 oot 7| XHSHA| gk& L Ct.
6743 Zat FA B FALUUYEN X5 22 717 +=AE
- 14 ojgt FA L FAABAL S0 EXSH] @e 7 g9 S
25 ojgd- =oj £ HH
1L H3 8l 3R
7l ERE 7tUxtHof et Arg
SRE | F=dTY | 7tEXE
ZE2A1 | 2007.02.26 | X3t S
ZRA2 | MFW AR EE 7 A0/ 10948 0y
SH/A-e | 2015.08.18 |EHO|At 50| XSStz TAOK[(On-line)E &% +=AZH FISAt
Z2A-u | 2010.08.11 X3t S
ZE2A-u2 | 2011.06.30 X3t QS
Z5CL | 2011.03.08 | X3t Qi
55 | 43F |37 A+93 A% f+URRH 1H 5t J 55 Q2 +9F AR HE
35 | 8% (37 A+93 A% H3URREH 28 §lE 2 55 GG YT AR ¥
ERC4 | d48F (3R A49Y3U A% f3URREH 3H fE 2 BF 4 +YTACR ¥
55C | 48F 3R A 493 A% H3URRH 4E 5t 2 55 G5 29T AR ¥
SHC-e 28 | EHof2At SO| MS3ts DAOA (On-line)& St =4S FSAt
- oM Fol= HEEAIF
- WORSI AL YU EBHAPALRIZ|(W ZE HQ3% X
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A=HE (HZH%)
T HEHEXE | EONSAL | MEPAXE ) QUME | VIRt | BRS | BE S
UXES | B 23 2 HE | HE | EH3 | HE
Z5 AL 0.780 | 0.750 | 0.060 | 0.025 | 0.0024 | 1.6174 | 1.714 | 0.081
55 A2 0.780 | 0700 | 0.060 | 0.025 - 1.565 | 1.565 -
5 Ae 0.780 | 0375 | 0.060 | 0.025 - 1.240 | 1.240 -




S5 A-u 0.780 0.850 0.060 0.025 0.002 1.717 | 1.8165 | 0.0791
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S& AH 0.780 Frt=y 0.060 0.025 0.0025 | 0.8675 | 0.8934 | 0.1054
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e (2015.02.25) (2014.02.25) (2013.02.25)

S QXA 10,002,584,089 30,972,402,725 10,348,313,838
=3 9,806,762,834 30,834,445,969 10,176,745,439
oY AR 0 0 0
S RNA=E= N, 0 0 0
&2 Ol o k|2 195,821,255 137,956,756 171,568,399
7|Et 2&Xtit 0 0 0
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7|Ep£0l 139,420 222,292 201,293

22H|8 115,181,974 165,733,684 191,025,676
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