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(20230814-20230818 )» 2023.08.21
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CEH LR E T R IR
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53k IR B F A 4. (20230904-20230908 )
BT

o HFRERTF. A (454 2023.09.04-2023.09.08, FF ). 9 A & 2023 464 %
A H FE 4R A 0.18%. -0.04%A B 3.38%.

o THTRFHEWETF. KB, 9 A& 2023 #4692 ZIKHEFE 554 1.05%. 0.72%A
%_2.90%.

o FREZANZREWEHTF. KA. 9 AA 2023 #6930 HE £ 55 4-0.16%.
-0.30%¥A & 12.02%.

o FREZANZERBERT. KA. 9 A& 2023 Ft)% I EE 55 $-0.12%.
-0.37%¥A % 12.04%.

o FHEAELHENLIEF, KA. 9 A& 2023 F4) % 2IE £ 55 4-0.82%.
-0.98%VA % 8.17%.

o FHEXELEZNEBERTF. KA. 9 AR 2023 F64% 2l 5 £ 5% $4-0.93%.
-0.97%A %_8.59%.

o FEFIHMAF (GRU(S0,1)+NN(10)). & . 9 A &K 2023 44 % T # 5 4
#1 0.99%. 2.19%14 % 35.47%.

o FEZIFHAETF (GRUG0,2)+NN(10)). A, 9 A & 2023 484 % FI b 55
)% 1.42%. 2.65% % 32.61%.

o REFIEHMAF (it GRU(50,2)+NN(10)). AA. 9 A& 2023 44 % FIk
HFE 55 A 0.44%. 1.18%vA B 33.43%.

o REFIHHMAF (KL£2&EH LSTM(48,2)+NN(10)). AF. 9 A & 2023 44
% I HEHH A 0.35%. 0.76%A & 27.36%.

o REAFIBAT (SHEEMY-5 AA4FE). KA. 9 AR 2023 F49 3 A F 0
A% 3.44%. 4.78%1A % 54.26%.

o REAFIBT (FMEAEAHR-10 B4F4). AB. 9 AK 2023 Ft9% THAEF
5% # 3.78%. 5.16%¥L % 56.19%.

o JEIAA FAE 500 Al B 3R40A-, KJE .9 A A 2023 9 R F A 7 H 0.85%.
1.07%A % 18.07%.

o BE AL FIE 1000 Al 3¥3&4A, AR, 9 A K 2023 #6444 FILE 55 H
1.24%. 1.54%¥A% 23.26%.

o NERT: BFRBENKE. AL,

4 ik E L2 6945 B FE ek 42 B R



N

ON Ak fa %

G ) HAITONG

LRRIAME ARRIAZEIR 2

B X

10.

11.
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16.

17.

18.

e (Y - e SRS SP 6
TATIEFD B BB T oottt 7
TF )G FEATEIE B E i 8
TF )G AT B BB S oo 9
TEBEE R TG B (oot 10
Vil = N - SRR 10
PR AE oottt n ettt ettt st re e 11
Y T N - 2 /OO 12
FIEEFRE AT G s 12
KBEFNIRTE ooovrieeiiee et 13
REF 3 HIMA T (GRUBO,L)FNN(L0) ) vt 14

FEF ] HMET (GRU(B0,2)HNN(L0) ) oo 15
EEF) HIATF (2 GRU(B0,2)FNN(L0) ) oo 16
EEF)GMATF (KEZEZE A LSTME8,2)+NN(L0) ) oo, 16
REFIBRF (ZHEERBAS BAFE) e 17

REFIRT (BHAFAA-10 BAFE) s 18
F AR Al FEHBEIRZLA oo 19
JRUBEFE T oottt 20
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HAITONG

Rk TAZARG, eRk TAZ B4R 3

HEX

A1
B2
A3
A 4
A5
K6
"7
A8
A9
A 10
A 11
A 12
A 13
A 14
A 15
A 16
A 17
A 18
A 19
A 20

A 21

A 22

A 23

B 24

A 25

B 26

" 27

SRE R T % ZAAAT %3] (2014.01-2023.09) oo 7
BRI T % BHLZR oo 7
TATE S & AT % A8 3% 55 (2014.01-2023.09) oo 7
TAEF EHE T 5 ZHE oo 8
FHEFEANETR EWE TS ZAAATRIE (2014.01-2023.09) oo 8
FHEFEANZTR EE T Z ZIE oo 9
TFHBEEINTREEAT % ZAREES (2014.01-2023.09) .o 9
FHBEFEANBTRBER T L EIE oo 9
FHEREEFEANEWETF S 248535255 (2014.01-2023.09) oo, 10
FrEBEREFFEANERE T S FU A i, 10
Fr&EREAEFENBERT % 313855 (2014.01-2023.09) .ocoveeenneee, 11
TG REHFENBIEBE T S FHE oo, 11
B RAERTF % AR (2014.01-2023.09) ooveieeveeeee e 11
B RIETE F % BHEL oot 12
BFRR EWEF % 240315255 (2014.01-2023.09) oo 12
BB E S ZME (oo 12
FHFERBEEHE R T S 2325 (2014.01-2023.09) v 13
FHFLERBE BT EE T L ZMA oo, 13
KEIHHIGE T % ©AxF5R5F (2014.01-2023.09) oo, 13
REIEFDHEIGE T B ZUCER oot 14

FE %3] HMEF (GRU(B0,1)+NN(10) ) % =Aaxt3% 35 (2014.01-2023.09 )

14
EEF ] GHMEF (GRU(B0,1)+NN(10)) £ ZIE oo 15
EEF I HMEF (GRU(50,2)+NN(10) ) % =Aaxt3% 35 (2014.01-2023.09)
15

EEF 3 GHMEF (GRU(50,2)+NN(10)) £ ZIE oo 15
R3] S E T (%t GRU(50,2)+NN(10) ) % = 482F 3% 35 ( 2014.01-2023.09)
16

EEF ] SHMEF (%t GRU50,2)+NN(10)) % ZHLHE oo 16

FEFISHMAF (K ZL£EFEH LSTM@A8,2)+NN(10) ) % = 48 2 3% 53

4o Bk E L2 6945 B FE ek 42 B R
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(2014.01-2023.09) coovoveeeeeeieeeeee et eee ettt 17
B/ 28 REFIGMAF (R£EFH LSTM(48,2)+NN(10)) % il v 17
H29 RKEFIRT (SHAEAE-5 BAFE) % 2485F5%55 (2017.01-2023.09) 17
B30 FKEFIATF (3HEEBEABBAFE) ZTHE s 18
B3l RAFIBT (ZHAEAEE-10 BAFE) % T4ax5%55 (2017.01-2023.09)
18
BH32 FKEFIATF (3HEEEA-10 B4FE) Z2HE e 19
A 33 JB &R 464 F 4 500 Al 38 32284 Rt A2 4k & (2017.01-2023.09) ............ 19
B34  FEEEEFIE 500 Al 3 IRLEAZ TR oo 20
B/ 35  RAEIAEH FTAE 1000 Al 352484 Rt HIKE (2017.01-2023.09) .......... 20
B 36  BEALETIE 1000 Al 3 53R LA ABZT IR voveeeeee s 20
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k1 FHLBBETEZERE. ZHMRPMAERABIERE (e 6
A2 REIACH ABEIRASARTUKE BRI EIEE i, 6
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\4) HAITONG ERETAEFA 2Rk TAZR 6

TAILA T e A4 R TREARIT AN S MARE T AH. 9 AK 2023 5493 %
Wb B kARG E AR LR,

A1 HRABATEEKE. SARPUBRA RS

32ERE EPS LT
2023 4% 2023 %
5 9 2023YTD A 9 2023YTD
AR A ApE PN A AR

B A S3RmE 0.18% -0.04% 3.38% 3/9 -0.30% -0.56% -1.71% 4/9
B A FATES) B 1.05% 0.72% 2.90% 5/9 0.20% 0.00% -0.97% 6/9
FREEANER & -0.16% -0.30% 12.02% 7/9 0.22% 0.09% 6.01% 8/9
FREENERZE -0.12% -0.37% 12.04% 6/9 0.12% -0.24% 0.94% 4/9
FRERFEEAN LK -0.82% -0.98% 8.17% 7/9 -0.22% -0.15% 5.06% 5/9
FRERPSEENERE -0.93% -0.97% 8.59% 6/9 -0.46% -0.31% 4.26% 6/9
&) &2 1.42% 2.06% 10.16% 5/9 0.43% 0.15% -0.65% 5/9
R & -1.21% -1.37% -2.05% 3/9 -0.78% -0.89% -4.34% 1/9
PHELERBELRELL 0.23% 0.56% 0.43% 5/9 0.30% 0.70% 3.37% 5/9
X¥ B 3hHE 0.52% 0.71% 1.16% 6/9 -0.12% -0.28% -4.71% 4/9
GRU(50,1)+NN(10) 0.99% 2.19% 35.47% 9/9 0.14% 0.37% 10.07% 7/9
GRU(50,2)+NN(10) 1.42% 2.65% 32.61% 9/9 0.31% 0.55% 8.49% 6/9
## GRU(50,2)+NN(10) 0.44% 1.18% 33.43% 9/9 0.08% 0.15% 11.01% 7/9
HEEE S LSTM(48,2)+NN(10) 0.35% 0.76% 27.36% 8/9 0.13% 0.31% 9.54% 7/9

*%. -5 T2 5 () b () . () . () . ) . )
2B BEAAS BAFE 3.44% 4.78% 54.26% 9/9 1.19% 1.80% 19.56% 9/9

i -10 H 7% .78% 5.16% 56.19% 1.48% 11% 17%
3B EAR-10 B A% 3.789 69 6.199 9/9 89 2.119 22.179 9/9

FHRIF: Wind, ABIERAT T

T AT T B AL F4E 500 Al 3 7% 28 AF= 1 4E 1000 Al 3272284 K. 9 A &
2023 44 AL 35 B B

£ 2 RERSH Al RALSRBIKE RS S

A7 8 A 2023YTD 2023 4B R %
F4E 500 Al 3% 0.85% 1.07% 18.07% 25/35
F4E 1000 Al 3 7% 1.24% 1.54% 23.26% 26/35

KA RR: Wind, EBIESFR T

1. SR ERTF

TERFTARRCOHAGERTFLTHNE 10%3 5 M40 55448, B
F a9 Fr RE A% F AL (GARE T 2SR (T ) —— BB F X2
BAEY. (st EMETHTER, TR ).

i S ob 3k B LB 6945 B ISR Ak A2 B 0
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LRIBEHE AR IERRT

Bl HRBERT S =4%3%5H (2014.01-2023.09)

4.0 R () 7.0%
3.5 — AN IREG (Adh) 6.0%
5.0%
3.0
4.0%
2.5
3.0%
2.0
2.0%
15 1.0%
1.0 0.0%
N N N N N N N N N
éﬁ yf’ 2 2 «p? R Jﬁ éﬁ J& Jf
N N N N N N N Q% a9 Q%
DY ¢ ¢ DY DY DY 0 P P DY
KRR Wind, ABIERAT AT
THETT SR mERTAR. 9 A K 2023 4549 % =i,
B2 HFRERT % 2KA
6.0%
5.1%
5.0%
4.0% 3.4%
3.0%
2.0% 1.7%
1.0%
0.2%
0, I
0.0% — N R
-1.0% 03% o509 05% -04%
AJ AR Al

mEhkE mEkikE WEEKE

KRR Wind, ABIERFT T

2. TATES) & HEF

THRFTAEBLCHY TR LR FATHAE 10% % = 49405 % 554
., AFeitAEr RibAFEEARE ABRRFE27)H% (Z+4) ——SHFAFZO
E IR 5.

B3 FATksh & AT 2 £4ax5%55 (2014.01-2023.09)

4.0

3.5

3.0

2.5

2.0

15

1.0

RKEH (Fih) 6.0%
% TAATIRES (Adh) 5.0%
4.0%
3.0%
2.0%
1.0%
0.0%
N N N N N N N N N
&¢b \db @@b \@b @@b @db @@5 ®db &&b
P P P S P S ® o N

KRR Wind, ABIERFT T

4ot ik E X2 615 AR Ak e 5 A
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TEETT FATRS) SWBEF AR, 9 A 2023 F49% i,

B4 FATEZSLBETFEZKE

7.0%
6.0%
5.0%

5.8%

4.0%
29% 2.9%
3.0%

2.0% .
1.0% 0.7%

1.0% 0.2% 0.1%
oo e —
1 =

-0.8% -0.6%

-1.0%

-2.0%
AR ES| XD

mEkikE mELiE w3EKE

FHRF: Wind, ABIERFT T

3. FAEEANZR G

TEEFTT AE#RCHFTEEEAETR SATHIE 10% % T4 th483ti% 55
i, ATt A5 RiFAE EARE GARBF 27K (S+wW) —— A F AT
B Fa WL F 3 4G 5 BRI L A D,

A5 FHEEANER EWET 2 =447%55 (2014.01-2023.09)

45 BRI () 6.0%
4.0 — AN RES (A4h) 5.0%
3.5
4.0%
3.0
3.0%
2.5
2.0%
2.0
15 1.0%
1.0 0.0%
N N N N N N N N N N
3 ) 3 3 ) 3 o ) 3 )
N @ 9 @ 9 SN
N N N N N N N Q) a9 9/
DY P > DY e ¢ ® e ® P

KRR Wind, ABIERT T

THRTTFEEFEANETR &WHAFTAR. 9 AK 2023 F69% DA,

sl Wik I XX B 694E B AR E Ak AR B R
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\d) HAITONG TR IR 2Rk TAZRR 9

BH6 FHEEEAZTRLILETEZTHRE

14.0% 12.9%
12.0%

12.0%
10.0%
8.0%
6.0%
4.0%

2.0% 0.29%  0.4% 0% 05% 0.9%

0.0% — —

-0.2% -0.3%
KA AA R

-2.0%

BBk AE mERE mEEKRE

FHPRIR: Wind, EBIERAFR AT

4. FEEBENZTREBE

THEFTT AESRCHFESEEIANZTREBEEATHIE 10%% FHA Y% 5
i, ATt A RiFAE TARE GARBF 27K (S+wW) —— A F AT
B Fa WL F 3 44 5 BRI A D,

B7 FAEENERZREBRT % 24855%35 (2014.01-2023.09)

6.0 5.0%

RAEH (Bdh)

5.5 . } 4.5%
—AAATIREG (Ad)

5.0 4.0%
4.5 3.5%
4.0 3.0%
35 2.5%
3.0 2.0%
2.5 1.5%
2.0 1.0%
1.5 0.5%
1.0 0.0%
N N N N N N N N N N
\{v'b v@:b \rv’b . \(v‘b /\\{Vfb %j\(v‘b %0:5 Q}{vfb \055 %\{v'b
N T D T N I O

KRR Wind, ABIERFT T

THRTTFHEEFEANETRZBERTAR. 9 AK 2023 F69% T4,

B8 FAEIANRBBREBATS ZKA

14.0% 12.0%
12.0%
10.0%

8.0%

6.0%

4.0%

7.8%

2.0% 0.1% 0.3% 0.2%

0.0%

-2.0% -0.1% -0.2% -0.4%

-4.0%

-6.0% -4.2%
AR AA PN TS

mEkiia mERKE wWEEKA

KRR Wind, ABIERFT T
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5. F&EREFENEIL

TEARFTT AEBLHFESKELEEAN EILATHITE 10% % L0469 405T 3%
EEREVE

B9 FREXESHFEANLILET S TAR*EE (2014.01-2023.09)

.0 BAS (EH) 5.0%
> a7 4.5%
6.0 % AR IREE (A4h) 4 0%
5.0 3.5%
3.0%
4.0 2.5%
2.0%
0 1.5%
2.0 1.0%
0.5%
1.0 0.0%
N N N N N N N N N N
) ) ) ) ) 3 ) ) 3 3
R & 9 R A S A
N N N N N N S S Q Q)
S ) > DY > > > ® e P

FHARIR: Wind, FBIEAAT AT

TERRTTHAABGRESFFENLLETFAE. 9 AR 2023 F49 % T,

BI10FEEKBLEEIANLILEA T2 Tk

14.0%

11.9%

12.0%

10.0%

8.2%

8.0%
6.0%
4.0%

2.0% 0.6% 0.9%
0.0% mm |

3.8%
|
-0.2% -0.1%

-2.0% -0.8% -1.0%

B AA AR

WEkicE WEKKA WEEKE

KRR Wind, ABIERFT T

6. FHEKREEENEZRE

THETTABEBRCHTEE KEFRINRELTHANE 10% 3 Z U4 09T i%
55918

4ot ik E X2 615 AR Ak e 5 A
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\é) HAITONG e IEMR ek TEER 11

B11 FREXESEENEBERT S TAA*EE (2014.01-2023.09)

50 BRI () 6.0%
R .k RO 0%
4.0

3.5 4.0%
3.0 3.0%
- 2.0%
2.0

1.5 1.0%
1.0 0.0%
\(v‘b\ :\q/,’b'\ \rv‘b\ :\(v‘b\ ,\q;{b\ f\‘lf(b\ \q;,g\ :\(v,b\ \q;“"\ :(vrb\

P S - A

KRR Wind, ABIERAT AT

THRRTTHAABGRESFFENZBERTAE. 9 AR 2023 F49 % ZIK#A.

B2 FBEXESENEERT S T

12.0% 11.1%

10.0%

8.6%

8.0%

6.0%

4.0%

2.5%

2.0% 0.5% 0.7%

0.0% — |

0.4 -0.2%
2.0% 0.4% -0.9% 1.0%

AR AA SEAR

mEkiE mEkiE wHEKE

FHRF: Wind, ABIERT T

7. BBt R %

THEFT AEBRCHHGERERTETHIE 10%% =406 09485F 5255444,

B 13 &t R BT % =49%73% 5 (2014.01-2023.09)

130 BRI (£ hh) 12.0%
11.0 — AR5 5E () 10.0%
9.0 8.0%
7.0 6.0%
5.0 4.0%
3.0 2.0%
1.0 0.0%
N N N N N N N N N N
\"3\(1;3 \“‘:\q;b @;{V{b r\@\q;b X 3 '&;\'V(b '9/\(1;% ‘19:0;5 q,"\q;b '],'l/"\(l;{b
> > P D> P P P P P >

FH R Wind, AHEBIESR T

THEEFT AR FAR. 9 A& 2023 564 % I,

4ot ik E X2 615 AR Ak e 5 A
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)‘ PR3 8
\ i A Amk TAZAFR, Ak TAZ B4R 12
B14 Bt RAER T 3wk
12.0% 10.2%
10.0%
8.0% 6.2%
6.0%
4.0%
2.1%
2.0% 0.4% 1A% 0.2% -O I
006 | = e =
-2.0% -1.0% .
. 0,
% 1.8%
o -4.0%
Y A EAR

WEkich wEkiKE Wi

KA R R: Wind, BBIESFFR T

8. EARRX &

TERTT ABEBRCHELZRR AT HAE 10% % = 6485 5% 55 5848,

B 15 BEAARR & IE T % £4515%55 (2014.01-2023.09)

55 RREH (H4h) 12.0%
5.0 Y
— AR IREG () 10.0%
4.5
4.0 8.0%
3.5
6.0%
3.0
2.5 4.0%
2.0
2.0%
15
1.0 0.0%
N N N N N N N N N N
o l » il o » D ) > )
N4 b(\'lx WV 6\'1/ A N %,{L Q/{L Q\‘L \\‘1’ 'V\(L
N N N N N N N P Q )
N . Y. S S

FeA kR Wind, #HEBIEAHTR T

THETTREAREWEFTAR. 9 AR 2023 F49% 2.

B16 BEARR &b % Rk i

5.0% 4.6%
4.0%

3.0% 2.5%
2.0%

1.0% 0.4% 0.5%
0.0% [ ]

- -
H = N

-0.8% ) -0.8%
2.0% -1.2% -1.4%

-2.1%
AP AR U IES

-3.0%

B3R E mELRE mE T

FH R Wind, AHEBIESAFR T

9. FHBERELF L

sl Wik I XX B 694E B AR E Ak AR B R
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\4) HAITONG e LEMR £k TR 13
THETTAR#RCHFALLEAL LR ST HAE 10% 35 =4 E-09403 3%
5948

B17 $HEEREEF E AT 2 £33 (2014.01-2023.09)

3.5 10.0%

9.0%

A= (F4)
% wARr AR (A4h)

3.0 8.0%
7.0%

2.5 6.0%
5.0%

2.0 4.0%
3.0%

1.5 2.0%
1.0%

1.0 0.0%

N N N N N N N N N N
\,Vfb \,V'b ,@?’ \,V'b . ,@?’ %:\,V‘b q\q/fb Q\,vfb \I\q/fb \,Vfb
S S S S S S s >

FHRIF: Wind, ABIERR T

THETT FHELALEMEEFTAR. 9 AK 2023 #4692 2.

B18 FHRELEAL LT ERR TS ZKE

12.0%
0,

10.0% 102% g gos
. 0
8.0%
6.0%
4.0%
2.0% ,

0.3% (19 0.2% 0-8% ) 59y 0-6% 0.4%
0.0% — —_— N s —

EN: KA N T

MEME WEKIKE mEEiE

FoHRR: Wind, EBIERFFR BT
10. X $-4 3h k &

TEETT AEBCH XL KRELST HATE 10% % = L0069 48%F 5% 55 418,

B19 K& zhakiE HF % £4ax5% 55 (2014.01-2023.09)

28 BRI () 14.0%
26 %At iREs (Adh) 12.0%
2.4
10.0%
2.2
2.0 8.0%
L8 6.0%
1.6
4.0%
1.4
1.2 2.0%
1.0 0.0%
N N N N N N N N N N
el el o el el D D el D )
&V XV KV &V . \ %,(1, qu’ Q,{L \:{L rv,g,
N N N N N N N 9 Q Q)
P ¢ e ) ® e ¢ P ® >

KRR Wind, ABIERFT T
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THREFT KEEHkmEETFAR. 9 AR 2023 46 % FIki.

B20 K #Eshmie R T2 2KE

2.5%

2.1%

2.0%

1.5% 1.2%
0.9%

AR AA AR

1.0% 0.7%
0.5%

0.5% - .
-0.5% -0.1% . -0.2% .

-1.0% -0.6%

-0.9%
-1.5%

m3lcE mEkiKE wWHEKA

Fop kR Wind, EBIERFFR BT
11.RESF 3 HME-F (GRU(50,1)+NN(10))

TRETT RAE#RCGRESE I HMEF (GRUKBO,1)+NN(10)) A2 FHiT/E 10%
% At AR IR B AA.

B21 R EF I HAEF (GRU(50,1)+NN(10)) % ZAax+i&5 (2014.01-2023.09)

3500 BRI () 12.0%
300.0 —_— Grdant iR (A 4h) 10.0%
250.0
8.0%
200.0
6.0%
150.0
4.0%
100.0
50.0 2.0%
0.0 0.0%
N N N N N N N N N N
) > > > o ) ) ) ) >
n,\” s (o@ 6@ /\,@ %,(» q\m Q@ R s
N N N N N N N W Q@ )
P P P P P P B P o

FoR IR Wind, 8 EAAF AT

THETTRESISMEF (GRUBO,1)+NN(10)) A& . 9 A & 2023 444 % =
W,

4ot ik E X2 615 AR Ak e 5 A
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10% % = 44t AR xR 55 AL

25 % E ¥ HME T (%t GRU(50,2)+NN(10)) % FA8+3&55 (2014.01-2023.09)
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Forb kIR Wind, #HBIERHFR T
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FoR IR Wind, 8 EAAF AT
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KRR Wind, ABIERAT T
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FHPRIR: Wind, EBIERFR AT

17. R EREH Al B3GR EE

EMETFREEFIAT (S FFEAEA-10 B 45 ) HEFiE 500 Al 3 &40 AFa
iE 1000 Al 3 3% 404, H ¥, 3EIRM A6 RIeIE R AR Q3600 T LA F @ eG4 R,

1) MNEARB: AAr AR E R B AT 1%;

2) BFRE: AP, T (50033%: $F4; 1000 3%5%: [-0.2,0.2]), FH
1KIA A F: [-0.8, 0.8];

3) AThARE: A& T
4) #HFERA: FRFDHTF TR 30%.

AR A ARAL B AR A R KACTAAIC 5, B AR R 3 e T AT .

max Z Wiw;
wi

Hop, W AE T RE I ARE, u IR TR GUE . AR R MK R
TE3fE 5% K, T SR TR B MR, B da R L 3%k 55 A
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B33 A A4 FiE 500 Al 3 5R 484 F Rk HE (2017.01-2023.09)
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FHPRIR: Wind, EBIERAFR AT
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¥R AT HYATAEE, KAARKIEZ S GO ERER TN, S BHE TR GRLIEMR, FWEsmi Rk T 4SR5,
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BHE T
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