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53Rk R R F A 3R (20230911-20230915)

BEEE:

SFBERT. KB (4535 2023.09.11-2023.09.15, FF ). 9 A & 2023 %44 %
FAEEHFH 0.33%. 0.28% 1A % 3.68%.

TATEksh BB F. AB. 9 A& 2023 F469% 20k £ 4554 0.63%. 1.34%L
%_3.53%.

FEEFEANEREWEF. KA. 9 A% 2023 564 % DILEF 5] 4-1.19%.
-1.49%V\ % 10.62%.

FEEENEREERT. KA. 9 A& 2023 F65 % 2IKHEF 55 4-0.87%.
-1.23%¥A % 11.02%.

FREXEALZIANEAF. KE. 9 AR 2023 F65 % I E %554 0.63%.
-0.34%. %_8.76%.

FEEXRELZINEERTF. KE. 9 AR 2023 F6) % I EE 554 0.49%.
-0.47%A % 9.04%.

EEF I FHMETF (GRU(G0,1)+NN(10)). A . 9 A & 2023 44 % i #H %o
#14-0.34%. 1.82%VA % 34.53%,

HE %S &FMATF (GRU(50,2)+NN(10)). K. 9 AR 2023 449 % I %5
) 4-0.61%. 2.00%A & 31.45%.

REFIHMEF (&# GRUB0,2)+NN(10)). AJ. 9 AR 2023 &9 % Tk
HFE R H 0.27%. 1.44%L % 33.30%.

REFIHEARF (KRL£2EH LSTM48,2)+NN(10)). AF. 9 A & 2023 444
2RI HEESA A 0.22%. 0.98%1Ah & 27.37%.

REFIABT (BHEEMRY-5 A4FE). AR, 9 AR 2023 F49 5 A Fy
A% 1.47%. 6.17%A % 54.81%.

REFIART (3HEEAHR-10 BAF4 )., KB, 9 A& 2023 F41 % 2KkAEF
SR A 1.22%. 6.29%¥L % 56.51%.

JA B AA Y P 4E 500 Al 3 3R48A-, KA .9 A B 2023 64 A2 K E 4 5 A 0.40%.
1.47%VA % 18.52%.

B ERA TE 1000 Al ¥iREA, KA. 9 A A 2023 FHRFIHE A A
-0.11%. 1.42%A % 23.04%.
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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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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
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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 A&
B A S3RmE 0.33% 0.28% 3.68% 4/9 -0.13% -0.68% -1.83% 4/9
B A FATES) B 0.63% 1.34% 3.53% 5/9 0.00% 0.00% -0.97% 5/9
FREEANER & -1.19% -1.49% 10.62% 7/9 -0.78% -0.69% 5.08% 719
FREENERZE -0.87% -1.23% 11.02% 6/9 -0.81% -1.04% 0.07% 4/9
FRERFEEAN LK 0.63% -0.34% 8.76% 7/9 0.15% 0.00% 5.19% 5/9
FRERPSEENERE 0.49% -0.47% 9.04% 6/9 0.16% -0.15% 4.41% 6/9
B R & 0.28% 2.31% 10.32% 5/9 -0.23% -0.08% -0.89% 4/9
R & -0.35% -1.70% -2.39% 3/9 -0.49% -1.37% -4.81% 1/9
PHELERBELRELL 0.50% 1.07% 0.98% 5/9 0.67% 1.37% 4.09% 5/9
X¥ B 3hHE -0.57% 0.14% 0.57% 6/9 -0.75% -1.03% -5.44% 4/9
GRU(50,1)+NN(10) -0.34% 1.82% 34.53% 9/9 -1.00% -0.64% 8.81% 6/9
GRU(50,2)+NN(10) -0.61% 2.00% 31.45% 9/9 -1.16% -0.62% 7.07% 5/9
## GRU(50,2)+NN(10) 0.27% 1.44% 33.30% 9/9 -0.35% -0.20% 10.51% 6/9
HEEE S LSTM(48,2)+NN(10) 0.22% 0.98% 27.37% 8/9 0.06% 0.37% 9.55% 7/9
2B BEAAS BAFE 1.47% 6.17% 54.81% 9/9 -0.13% 1.65% 19.23% 9/9
3 BAEFEAR-10 B AFE 0.42% 5.89% 55.11% 9/9 -1.16% 1.16% 21.63% 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% 0.40% 1.47% 18.52% 26/36
F4E 1000 Al 3 7% -0.11% 1.42% 23.04% 26/36

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



N

ON Ak fa %

\d) HAITONG RIS e IR R T

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

4.0 BB (E) 7.0%
35 | —— S AR (L) 6.0%
5.0%
3.0
4.0%
25
3.0%
2.0
2.0%
15 1.0%
1.0 0.0%
N N N N N N N N N N
o o fb ) > o ib ) o o
O 2 R N N &
N N N N N N N Q% a9 Q%
) ¢ DY DY DY DY 0 P P DY

FHERIR: Wind, EBIERAFR AT

TRETT SRERFARE. 9 A& 2023 F46)% TIH.

B2 HpERT S ZIE

5.0%
4.1%
4.0% 3.7%

3.0%

2.0%

1.0% 0.3% 0.3% 0.4%

[ |
o m
-1.0% . . .
-0.9% 0

-2.0% -1.3% 1A% o

AR ke NS

mEhkE mEkikE WEEKE

KRR Wind, ABIERFT T

2. TATES) & HEF

THRFT AEBLCHY TR LR FATFHAE 10% % = H 940 % 55 4
., AFeitAEr RibAFEEARE ABRRFE27)H% (Z+4) ——SHFAFZO
E IR 5.

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

40 BRE@H (EH) 6.0%
35 % =AastiREg (£4h) 5.0%
3.0 4.0%
2.5 3.0%
2.0 2.0%
1.5 1.0%
1.0 0.0%
\rv,b\ ,g,rb\ :\rv,b\ ,{1,%\ '0:,3\ /,\q;(b\ ,{1,’%\ ,\q,rb\ ,\q,(b\ \q;rb\
S - S R S O

KRR Wind, ABIERFT T
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TEETT FATRS) SWBEF AR, 9 A 2023 F49% i,

B4 FATEZSLBETFEZKE

6.0%

5.0%
4.0% 3.5%

5.0%

3.0%
2.0% 1.3% 1.5%

1.0% 0.6%
— [
% . -
L]
-0.8% -0.7%

2.0% -1.4%
-3.0% -2.1%
AA AA N ST

mEkikE mELiE w3EKE

FHRF: Wind, ABIERFT T

3. FAEEANZR G

TEEFTT AE#RCHFTEEEAETR SATHIE 10% % T4 th483ti% 55
i, ATt A5 RiEAE 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
) ) s 3 ) 3 o ) 3 )
N @ 9 AN 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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BH6 FHEEEAZTRLILETEZTHRE

12.0% 11.1% 10.6%
10.0%

8.0%

6.0%

4.0%

2.0%
0.1% 0.5%

0.0% —
N . /. I

2.0%
’ -1.6% -1.2% -1.4% -1.5%

-4.0%
KA AA R

BBk AE mERE mEEKRE

FHPRIR: Wind, EBIERAFR AT

4, FHEFNERBE

THEFTT AEBCHTHEFEAZTREEATHI/GE 10% % =5 A0 1% 55
A, ATt A RiEAE 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

THRETTHEBEEANTREERTAR. 9 A K 2023 F69% 2.

B8 FAEIANRBBREBATS ZKA

12.0% 11.0%

10.0%
8.0%
6.0%
4.0%
2.0%

6.1%

0.0% - s - —

-2.0% -0.8% -0.9% -0.6%
2 0% -1.6% ’ 1.8% -1.2%
4. 0

-6.0% 5.0%
AP AA S

mEkiia mERKE wWEEKA

KRR Wind, ABIERFT T
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5. F&EREFENEIL

TEEFTT AESRCHFTHERESEINLLATHIE 10% % 24050/ 3%
38418,

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

12.0% 11.2%

10.0%

8.8%

8.0%

6.0%

4.0%

2.4%

2.0% 0.6%

0.0% -
-2.0% -0.7% 130 0.7% -04% -0.3%

-1, 0

e AA AR

WEkicE WEKKA WEEKE

KRR Wind, ABIERFT T

6. FHEKREEENEZRE

THETT AEBRCHTEBRESFENZRELTYIE 10%3% a4 %
55918

4ot ik E X2 615 AR Ak e 5 A
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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% 10.4%

10.0% 9.0%
8.0%
6.0%
4.0%

0 1.4%
2.0% 0.5%

000 — =
- y - —
-2.0% -0.7% 11% 0.9% -0.4% -0.5%
AR AR 7

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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14 Bt RERE T % 2KE
12.0% 10.3%
10.0%
8.0%
6.0% 5.1%
4.0% 2.3% .
2.0% 0.3%
0.0% - — -
0% -1.0% .1.3% -0.8% .
“4.0% 3.1%
6.0% -5.2%
-8.0%
AR KA O TE

WEkich wEkiKE Wi

FHPRIR: Wind, EBIERFI AT

8. EARRX &

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

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

55 A= (F4h) 12.0%
S0 | s (A) oo
4.5
4.0 8.0%
35
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
\'V(b \'V{b \(V{b \'Vn’ A \(V{b \(Vrb \rV‘b \q:b \q]“o \‘Vfb
> f ’ & o S N %
N N N N X 3 5 S Q N
P P P P P P ® P ® >
ForbkoR: Wind, #EBERFTR BT
THERFTRARL &IWET AR, 9 AK 2023 F65% 2iki.
B16 AR EL % 2k
4.0% 3.6%
3.0%
2.0%
1.2%
1.0% .
0.0% - [
-1.0% -0.3% 0.4%
Loy LO%
=1, 0
2o 1.7%
- 0,
-3.0% 2.1% -2.4%
AR KA ALl R

B3R E mELRE mE T

FH R Wind, AHEBIESAFR T

9. FHBERELF L
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ARk TAZATR, A gk A2 B4R 13

THETTAR#CH TFHELALLA LT HIE 10% % 2 404669405 5%
35414

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

3.5 10.0%

9.0%

RKEH (H4)
% ARt iR (Adh)

3.0 8.0%

7.0%

25 6.0%

5.0%

2.0 4.0%

3.0%

15 2.0%

1.0%

1.0 0.0%
N N N N N N N N N N
\'b:\rvrb N \qffb N \%fb N \r]’fb '(\\q;b '395\{1;% @'\{vrb ‘19\{1;) (L\;\(V(b vV \q;b

m % ® P ® ® ® ® ®

TR R Wind, AHBIESAFR T

THETT FHELALEMEEFTAR. 9 AK 2023 #4692 2.

B18 FHRELEAL LT ERR TS ZKE

12.0%

10.1%
9.1%

10.0%
8.0%
6.0%
4.0%
1.1%

2.0% 1.0%

0.5% 0.6%
— — [ |
0.0% —

—
-0.1%

-2.0% -0.6% -0.4%
AR AR ALk

KA mEkiE w3 EKE

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

THEFT AEBCH K IR RGLTHAE 10%% 2669485t 5% 58 418,

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 #@ %@ &@ Q@ d& ¢@
N N N N N N N 9 Q Q)
P ¢ e ) ® e ¢ P ® >

KRR Wind, ABIERFT T
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X/ Humnia AaR LA 4 ek A2 AR 14
THREFT KEEHkmEETFAR. 9 AR 2023 46 % FIki.

B20 K #Eshmie R T2 2KE
1.0%
0.5% 0.6%
0.5%

s m_
0.0%

|
-0.5%
-0.6%

-1.0% ?

-1.0%
-1.5%
5 0% -1.6%
=L 0 R 0,

18% | g0

-2.5%

AR AR Lk

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
) :b ) o 3 ) ) ) o )
S Y T AN AN R
N N N N K X S S Q Q)
v P P ® P o o ® B

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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B22 KEF I HMBF (GRU(BO,1)+NN(10)) 3 =ik

40.0% 34.5%
30.0%
20.0% 15.3%

10.0%
1.8%
I

0.0% — — — —

-1.8% -15% 0.3% 15% 5304

-10.0%

-20.0%
-19.3%

-30.0%
AJR AA SR

mEkE mELkE WEEKE

FRPR R Wind, ABIERR T
128 E 53 §ME-F (GRU(50,2)+NN(10))

THRETT BAE#CHRESE I HMEF (GRU(50,2)+NN(10)) 2T HHT/E 10%
% WA AR IR A AA.

B23EAEZIHHETF (GRU(50,2)+NN(10)) % R4axt3&55 (2014.01-2023.09)

700.0 A () 12.0%
600.0 | e % EAAIREY (L4h) 10.0%
500.0
8.0%
400.0
6.0%
300.0
4.0%
200.0
100.0 2.0%
0.0 0.0%
N N N N N N N N N N
e i s i s s i s i s
o o o oy g & o N\ N Y
N N N N N N N L 9 )
P ¢ P ¢ P P P P P >

FoARIR: Wind, ERIERFFR BT

THETTRESISMEF (GRU(B0,2)+NN(10)) A& . 9 A & 2023 44 % =
I

24 EFIEHHBF (GRU(50,2)+NN(10)) % Fik#

40.0%
31.5%

30.0%
20.0% 13.5%

0
10.0% b 0% .
—

0.0% — e

- -0.6% -
10.0% -2.0% -1.4% ° 1.4% 5 405

-20.0%
-17.9%

-30.0%
A KA Atk

mEKlkAE mERKAE wEEKAE

KRR Wind, ABIERFT T

4ot ik E X2 615 AR Ak e 5 A
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138 E ¥ 3 HMBEF (& GRU(50,2)+NN(10))

TERETT REBRCHEESF ] SMEF (%Kit GRU(50,2)+NN(10)) 4T 35H1 /5
10% % = 44t AR xR 55 AL

25 % E ¥ HME T (%t GRU(50,2)+NN(10)) % FA8+3&55 (2014.01-2023.09)

10000 ROREH (H4) 9.0%
900.0 R ~ 8.0%
—_— %At iREE (k) 0
800.0 7.0%
700.0 6.0%
600.0
5.0%
500.0
4.0%
400.0
300.0 3.0%
200.0 2.0%
100.0 1.0%
0.0 0.0%
N N N N N N N N N N
Ji) Ji) i) ) ) Ji) Ji) o) ) )
n;\q, v\q/ N <2:>’\ Vv '\’\ Vv %\r‘/ (a\q/ Q'\q/ \0 ‘V\q/
N N N N N N N Q% a9 Q4
. ST N R

Forb kIR Wind, #HBIERHFR T

THETTRES D HMAT (it GRU(50,2)+NN(10)) A . 9 A & 2023 444
% EHE.

B 26 R EF I HWETF (&# GRU(50,2)+NN(10)) % Fik#

40.0%

33.3%
30.0%
20.0% 17.3%
10.0%
0.0% — —
-1.1%  -1.4% 07% 520

-10.0%
-20.0% -16.0%

A AA P

mEoMA mEkiE mEEKE

FoR IR Wind, 8 EAAF AT
14 REF I HAATF (FKLEEH LSTM(48,2)+NN(10))

THETT RAEHCHRES D GMATF (RE£EFE /) LSTM(48,2)+NN(10) ) &7
BT 10% % = 4 A- b AR T 7% 55 444,

4o Bk E L2 6945 B FE ek 42 B R
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B27 REFIHFETF(ELEE S LSTM(48,2)+NN(10) ) % FA8*+3%55(2014.01-2023.09)

600.0 BAEH () 9.0%
; 5 8.0%
500.0 — AN REG (fd) o
7.0%
400.0 o ook
5.0%
300.0
4.0%
200.0 s ok
2.0%
100.0
1.0%
00 0.0%
N N N N N N N N N N
» » 2 3 2 3 2 3 3 o
'b\q/ b"\q/ 03’0/ Q}\'l/ N N (br\'l/ q(l/ Q,\’lz \,{1, q;\q/
» 3 N N X N S ) @ 9
v P P 0> P f ® © N N

KRR Wind, ABIERAT T

TRETTREFDSMET(HELEEH LSTM(48,2)+NN(10) )& .9 A A 2023
Fo 5 EIE,

B28 REF I HMEAF (K £2&EH LSTM(48,2)+NN(10)) % =ik

30.0% 27.4%

25.0%

20.0% 16.3%

15.0%

10.0%

5.0% 0.2% 1.0%

0.0% —— —

5.0% 0.7% -0.9% 02% 110 .

-10.0%

15.0% -11.0%
AR AA NPT

ks mEkiE wmEEKE

FoR IR Wind, 8 EAAF AT
15 REF AT ( ZHREHAR-5 BARE)

THETTRAERCHEESFIRTF (S PAEEN-5 AL ) A THHE 10%%
TG ARAT IR EG AE, B F AT RE AGRU | %4133,

B REFIRF (BMEEAHN 5 B4FE) $5445%8 (2017.01-2023.09)

8000 BX = () 12.0%
g e a gt % 28 1

700.0 % mAaxtikg (L4h) 10.0%

600.0
8.0%

5000
4000 6.0%

3000
4.0%

2000
2.0%

100.0
0.0 0.0%

2017-01-04  2018-01-04  2019-01-04  2020-01-04  2021-01-04  2022-01-04  2023-01-04

FHARIR: Wind, ABIERFT T

4ot ik E X2 615 AR Ak e 5 A
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TERERTRAFIRT (3HEHEA-5 B475) KB, 9 A% 2023 Fe93 %
M

BIFEEFIRATF (ZHAERNS AE) F7ki

60.0% 54.8%

50.0%

40.0%
30.0% 25:6%

20.0%
0,
10.0% 1.5% 0.9% -6'2 *
0.0% -_— .

0,
-10.0% 0.9% -2.4% 5.3%
-20.0%
-30.0%
-40.0% -29.2%
A AA Ak

W3 kiEE mEkiE w3

FoEFRIR: Wind, #EBiEAAFR AT

16. X EF I AT (2 FALEELERN-10 B L)

TEREFRT AE#CHREFZIBRT (SHEEEA-10 BHFE) 4T HiT/E 10%
% A AR IR 4E, BT AT & AGRU I 4475,

B3l RAFIBTF (BHEEHEN-10 AL ) 2 5M43%55 (2017.01-2023.09)

600.0 R (A 4) 12.0%
% ARt IRAE (Adh)

500.0 10.0%
400.0 8.0%
300.0 6.0%
200.0 4.0%
100.0 2.0%

0.0 0.0%

2017-01-04  2018-01-04  2019-01-04  2020-01-04  2021-01-04  2022-01-04  2023-01-04

FHRR: Wind, ABIERFT T

THETTERESIBAF (SHAEAER-10 B4H75) AR, 9 A A 2023 5455 %
K,

H Fob Vi JE LG 6945 SR FE Ao ik A2 5 0
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B2 REFIRF (3 FHAEHEN-10 A L) 37KHE

70.0%
60.0%
50.0%

0
40.0% 28.1%
30.0%

20.0% 6 20
10.0% 1.2% 1.1% =7
0.0% .

56.5%

— ——
-10.0% -1.0% 220
-20.0%
-30.0%
-40.0% -28.4%

A *A ALk

-5.2%

mkicE mEkiE WS EMA

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

THEETT 44 2017 FvARkABxt F4E 500 454569 B MR F A .

B33 A A4 FiE 500 Al 3 5R 484 F Rk HE (2017.01-2023.09)

3.5 5.0%
4.5%
3.0 4.0%
3.5%
2.5 3.0%
2.5%
2.0 2.0%
1.5%
15 1.0%
0.5%
1.0 0.0%

2017-01-04  2017-12-27  2018-12-21  2019-12-18  2020-12-15  2021-12-10  2022-12-07

mRAEH (F4b) — R (KA

KHARR: Wind, ABIERAT T

THSANEFTTHAEKRE. 9 AR 2023 £e9RF5IK5.

4o Bk E L2 6945 B FE ek 42 B R
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& 34 & EAA G F4E 500 Al ¥R BIKH

20.00%
18.00%
16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%

0,
2.00% 0.40% L47%

0.00%
AR AR

18.52%

ASEvA R

KA R R: Wind, BBIESFFR T

THEETT 84 2017 SFvA kAR P 4E 1000 454069 RiH A2 50004 .

B 35 & E AL F4E 1000 Al 3E5220-6- R MR8 Fk#E (2017.01-2023.09)

7.0

6.0

5.0

4.0

3.0

2.0

1.0

2017-01-04  2017-12-27  2018-12-21  2019-12-18  2020-12-15  2021-12-10

RAEHL (F5) — Rl ()

7.0%

6.0%

5.0%

4.0%

3.0%

2.0%

1.0%

0.0%

2022-12-07

FHRF: Wind, ABIERAT T

TEHSAETTEASEARAR. 9 AR 2023 6988 UK

B 36 A EAA 6 FiE 1000 Al 3R A48 Ik %

25.00%
20.00%
15.00%
10.00%

5.00%
1.42%

0.00% |
-0.11%

-5.00%
A AR

23.04%

AHEAR

KRR Wind, ABIERAT T

18. K Fe3R =

FERBRAE . AR,

550 1k I L2 6945 B FE Ao ik 42 B 7
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CEARIL)

M AE Ak TAZAF R H PA
FFE 4wk TAZAF R A TA

AALA & EIEA WP T U IEAZ R AT TA, ARG, k. B L ARE . KIBREF A GIKIBEFITE
¥R AT HYATAEE, KAARKIEZ S GO ERER TN, S BHE TR GRLIEMR, FWEsmi Rk T 4SR5,
LR TZATH Z F IR ERF R, HFuF i,

BHE T

AIRAEALBEE R IE S I TR 8] (VAT BARARNE)") &P AL, ANE) AR BB ARERNLAZ P . EETHLT,
AR 4915 B RPTRE 0 B ILHF R BITAEAT AR, BAEFTIRILT, A8 RAHEFT A B AR AARAE F 69447 M 557 51 5
TR A FAEFT AL,

KIRE T TA. BT ILAIE MR B AN 8] F L A ARSE S B eGP B, KIRE PT35I A4 RAX AT 690 A4& . A RS TN 48
PR AR H, ANE TR RAREFETA. TLAEN R B RE.

TIHH N, HREEE, KRETHNEE. AL RARBERZE LAY, FMRIXTEN, LWEAHHZEINAE P HF5k
BROAR. MEFRAREZ, BP BEEAREFYETERLRENEFFOEH TR, EEEFTHELT, BiRIiEARLIE
RIRAA T AR HFA 4RE T IR B 090 8) BT L ATOEA AT R Sy, B 7T 48 o4 3% 200 3] R FARATIR S R AR 4.
AREROFREF ik, REEBIEATIT B EER, ABFRTIRE GITATIH 039 TAF AR 5 KB VEEFTH X eh N . PR
A Hlse, RBRSEAIEFMEMA, SOAMEFTIRACALN ) BRAG H 7 KAER . TR RGBS TR AR TR SATILBEATITI H AN
E AR BRGAFITEATIT, 4ok A SRR AR, S0 BREEBIERME I FFITFT, 20 B ABBIESATH, B
TAFAE A AT R E 5] R Fa Ml 2.

I P EIEM AT R BB A 58T, BB E A RN A PR ) 04 227850 ) L3I AR B Ak &,

i 40 Wi E X2 0915 B Ak A



