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FEFIAF—REBERL ——FTRLK
B F A& (20231120-20231124)
RIE L.

SFBERF. A (4535 2023.11.20-2023.11.24, TR ). 11 A A 2023 544
% 20 HE F 455 A 0.75%. 0.31%A % 4.28%.

FATES SR F. KB, 11 A& 2023 F49 % 2B E 5% 4 0.85%. 0.32%
VAR 4.43%.

FHEEFANERERETF. KA. 11 A A 2023 5569 % =i aF 554 0.76%.
0.15%A % 10.48%.

FHEBEANZTRZBERT. KA. 11 A& 2023 F69 3 2 HEF 45 5] % 0.95%.
0.02%A % 9.10%.

FEBRESFENLWE T, AR, 11 A& 2023 4469 % =i 555 4-0.39%.
0.65%4 % 8.59%.

FEBRESFEANBERTF. AR, 11 A& 2023 4469 % =i 555 4-0.32%.
0.35%¥4 % 8.75%.

REF I FHMEF (GRU(0,1)+NN(10)). AF. 11 A % 2023 549 % =ia &
A A 2.71%. 5.25%. % 46.76%.

REF I FHMEF (GRU(50,2)+NN(10)). A . 11 A % 2023 49 % =ia &
SHH 2.26%. 4.87%A % 42.97%.,

REFIHMEF (&t GRU(50,2)+NN(10)). AJE. 11 A & 2023 449 % =ik
HEH5F]H 2.68%. 4.67%vA % 41.78%.

REFIHEHARTF (RE£ZEH LSTM(48,2)+NN(10)), A& . 11 A & 2023 4+
0% FIEEHH A 2.86%. 5.62%A & 39.00%.

FEZFIEATF (ZHEEHEAR-5 B4FE). KB, 11 A& 2023 F69 % ZiH E 5
FH 4.27%. 2.98%VA % 60.96%.

FEFIATF (ZHEEHER-10 B4FL). AF. 11 AR 2023 F69 5 A F
SR A 4.20%. 2.84%VL % 63.01%.

B ERAARFIE 500 Al ¥5&44, AF. 11 A R 2023 SF9RBFILE A A
0.84%. 0.67%VA% 18.56%.

B R4 FHE 1000 Al ¥5RB A, AF. 11 A& 2023 SR FILE 5 A A
1.19%. 0.59%A % 23.94%.

AR T BFRBENE. mhR e,
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18.

e (Y - e SRS 6
TATIFN B EE ] T ot ene s 7
TF BT FENTETR B i 8
TF )G AT B BB oo 9
TEFLIE R I F TN F e 10
TSGR BB FENTESE oottt 10
PIIEJR AL oottt ettt ettt ettt ne et re e 11
BEFE PRI B vttt 12
T BB A B L oo 12
KBEFNIRTE oooviieeiieee et 13
FEE D FHMEF (GRUBO,1)HNN(L0) ) oo eessseeeessseeeeees 14
REF 3 HIMA T (GRUB0,2)+FNN(L0) ) wvveieiveeeieiieeceeie et 15
FEF ) HTMATF (B GRU(B0,2)+HNN(10) ) ovoeverececeeeeeeeeeeresee e 16
FEFGMAF (HEEEH LSTM@E8,2)+NN(L10) ) oo, 16
REFIBRT (BFEEAER 5 BAFE ) e 17
BT (ZBEEAER-10 BFRE) e 18
FUE AR Al FEHIEIRZLAE oo 19
BT <ottt ettt n e 20
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HAITONG

Rk TAZAR S, Rk 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

SIRE R F % EA8F 5255 (2014.01-2023.11) .oveveieeieieeee e, 7
BRI T % BHLZR oo 7
FATHES BB T % RA85255 (2014.01-2023.11) oo 7
TAEF EHE T 5 ZHE oo 8
FHEFEANETR EWE TS ZAAATRIE (2014.01-2023.11) oo, 8
FEEFEANZTREEIE TS 2R e, 9
TFHBEEINTREEAT % ZARATIEEE (2014.01-2023.11) oo 9
FHBEFEANBTRBER T L EIE oo 9
FEBEREEFEANEWETF S 24035255 (2014.01-2023.11) v, 10
FrEBEREFFEANERE T S FU A i, 10
FrABEREAFENZBERT S £H3T385 (2014.01-2023.11) o, 11
TG REHFENBIEBE T S FHE oo, 11
R RAERF % AT 3%55 (2014.01-2023.11) v 11
B RIETE F % BHEL oot 12
BFERR EWEF % 240315255 (2014.01-2023.11) oo 12
BB E S ZME (oo 12
FHPERBEEFRE AT S 2037325 (2014.01-2023.11) v 13
FHFLERBE BT EE T L ZMA oo, 13
KEIHHIGE T % FAXTRFF (2014.01-2023.11) oo, 13
REIEFDHEIGE T B ZUCER oot 14

FEF ) HMETF (GRU(0,1)+NN(10)) % =AR*F5% 45 (2014.01-2023.11)

14
EEF ] GHMEF (GRU(B0,1)+NN(10)) £ ZIE (o 15
REF ] HMAF (GRU(0,2)+NN(10) ) % =ABF5%355 (2014.01-2023.11 )
15

EEF G5B F (GRU(50,2)+NN(10)) £ ZIE oo 15
R 5] S F (2t GRU(50,2)+NN(10) ) % = 48%t5% 55 ( 2014.01-2023.11)
16

D SEF (i GRU(50,2)+NN(10)) % 2K oo, 16

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

4 ik E L2 6945 B FE Fe k42 B R
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\é) HAITONG ER IR IR 4
(2014.01-2023.11) coovveeeeeeeeeeeeeee ettt 17
B/ 28 REFIGMAF (R£EFH LSTM(48,2)+NN(10)) % il v 17
H29 RKEFIRT (SHAEAE-S BAFE) % 248545%355 (2017.01-2023.11) 17
B30 FKEFIATF (3HEEBEABBAFE) ZTHE s 18
B3l FKAFIABT (ZHKLEAHR-10 BARE) % 2AAxFI%55 (2017.01-2023.11)
18
BH32 FKEFIATF (3HEEEA-10 B4FE) Z2HE e 19
A 33 JB &R 464 F 4 500 Al 38 32284 Rt A2 4K & (2017.01-2023.11) ............ 19
B34  BAEAEEFIE 500 Al 3 IRLEARFIE o 20
B35  RAAEH FTAE 1000 Al 352484 R AR HUIKE (2017.01-2023.11) .......... 20
B 36  FEARETIE 1000 Al 3 5R LA AR ICIR oovveeeee e 20
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%1 B IRE T 2 Rl E . B RRIOMBRA EIEF i, 6
& 2 FIERA ) Al 3 ARG R BFVK AR R EIER e, 6
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N

0N /AhTES

\4) HAITONG ERETAEA 2Rk TAZR 6

TRILE T HEIEASRIAZANRT LN SIERE-F AR, 11 A& 2023 4 %
THH. ZABIKERAEME, AAREFILERTFLEKRARE, £F, 296
FEAEA % KRB AT E G,

A1 HRARRTERKEA. $ARBPOKBRABBES

2 EKE % kRFKE

Ey-| 11 A 2023YTD Zgﬁg EN| 11 A 2023YTD "'}f])ﬁg
B A &R mE 0.75% 0.31% 4.28% 5/11 -0.30% 0.49% -1.23% 5/11
BATATES Bk 0.85% 0.32% 4.43% 6/11 0.01% 0.12% -0.37% 8/11
FHREEAER B 0.76% 0.15% 10.48% 8/11 0.68% 0.13% 4.72% 8/11
FHEEEANERZBE 0.95% 0.02% 9.10% 7111 0.04% 0.26% -1.30% 5/11
FHEEREEENEL -0.39% 0.65% 8.59% 8/11 -0.06% 0.50% 5.25% 6/11
FHEEREEENEE -0.32% 0.35% 8.75% 7111 -0.06% 0.33% 4.09% 7/11
Bt R 4 0.83% 1.74% 8.90% 6/11 -0.59% 1.16% -1.37% 5/11
BHRE & -1.44% -0.82% -5.22% 3/11 -0.78% -0.10% -6.12% 1/11
FHELERE LB E L 0.55% 1.91% 3.44% 7/11 1.05% 1.29% 5.87% 7/11
X¥ e shikig 0.55% 1.63% 2.58% 7111 -0.50% 0.63% -4.58% 6/11
GRU(50,1)+NN(10) 2.71% 5.25% 46.76% 11/11 0.00% 1.54% 14.69% 9/11
GRU(50,2)+NN(10) 2.26% 4.87% 42.97% 11/11 -0.10% 1.21% 12.72% 8/11
#Z 3t GRU(50,2)+NN(10) 2.68% 4.67% 41.78% 11/11 0.77% 0.52% 13.63% 9/11
#£:2& 51 LSTM(48,2)+NN(10) 2.86% 5.62% 39.00% 10/11 1.15% 1.24% 15.11% 9/11
2B EAER 5 HATE 4.27% 2.98% 60.96% 11/11 1.33% 0.74% 21.94% 11/11
3B EMA-10 BAFE 4.20% 2.84% 63.01% 11/11 1.21% 0.80% 24.55% 11/11

FoH kIR Wind, #HBIERHFR T

T AT T BEAA 6 F4E 500 Al 3% 5% 2046-F=F 4E 1000 Al 3435548 A K B .11 A &
2023 St AL B BB %,

&2 RERARH Al B RAESRBIIKAREER

AR 11 A 2023YTD 2023 R AR E
H4E 500 Al ¥ 3% 0.84% 0.67% 18.56% 30/45
%4E 1000 Al 3% 3% 1.19% 0.59% 23.94% 31/45

KA RR: Wind, EilBiESFR T

1. SR ERTF

TEAETTAE#COSZMBAERTLTHIE 10%% 2060485 i% 55415, B
Fogit o Kb A FHME GRERB T 27 Effm(‘l‘fb)——%/)ﬁl%iﬂ 2B A
HAEY., (ST FAEFHATER, TR ).

T 50 B3k IE L5 6945 S B Ak B oR
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VALA T2 5

o)

HAITONG

LRIBEHME ArIERRT

Bl HRBERT S =4%3%5H (2014.01-2023.11)

4.0 BRI () 7.0%
3.5 —_— S ARt iREg (Ah) 6.0%
5.0%
3.0
4.0%
2.5
3.0%
2.0
2.0%
Lo 1.0%
1.0 0.0%
o o o o o o o o o o
2 o R R o XV o S R d@
N N N N N N N T Q )
P B P B P P ) P P P
KRR Wind, ABIERAT AT
TAEFTT SBERFAR. 11 A& 2023 4469 % =i,
B2 HFRERT % 2KA
10.0% 8.7%
8.0%
0,
oo 44% - 4.1% 44%  4.3%
4.0%
2.0%
0 0.8% I 0.3% I
0.0% | —
-2.0% -1.1%
-1.9%
-4.0%
AR KA X DES

mSikE mEXKE W3Rk

KRR Wind, ABIERFT T

2. TATRZ) & HEF

THETTABEBCH TATAS &WEATLTHIE 10% 3 =LA E ik 554
. BTyt i kb £ A0RE (BRATAIHMR (Z+42) ——FAR T L
S IVE BN RN,

B3 FATksh BT 2 S48x5%55 (2014.01-2023.11)

4.0

3.5

3.0

2.5

2.0

15

1.0

RREH (L) 6.0%
$ARRHRa (L44) £ 0%
4.0%
3.0%
2.0%
1.0%
0.0%
N N N N N N N N N
'\V\(v{b N 0:5 \Q’\(V(b X \'V{b r3>’<1;b \q\'l:b ‘19'\{;3 'L\\(V(b U4 '\q’:b
P P P S P S ® o N

KRR Wind, ABIERAT T
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ON 7AlATES-

\4) HAITONG Rk TR £ Ek A2 R IR 8
THEETT TATAs & IEFAR. 11 AR 2023 569 % 204,

B4 FATEZSLBETFEZKE

12.0%

9.6%

10.0%
8.0%

6.0% 5-1% 4.4%

A AA PN TS

41%  37%
4.0%

0.0% | —

-2.0% -0.8%
-1.6%

-4.0%

WS iE WEKKE WM

PR IR: Wind, #8EAAF R AT

3. FAEEANZR G

TEHETT AE#RCHTHEEEATR GWATHIE 10% % =LA 043t i% 55
A, ATt A5 RiEAE EARE GARBF 27K (S+wW) —— A F AT
B Fa WL F 3 4G 5 BRI L A D,

B5 FHEEANER EWET 2 T4513%55 (2014.01-2023.11)

45 BRI () 6.0%
40 | g EARATIRES (L) 5 0%
35
4.0%
3.0
3.0%
2.5
2.0%
2.0
1.5 1.0%
1.0 0.0%
N N N N N N N N N N
i s e e s ) s s i i
R R R & NV Y R G R m0
N N N N X Q N S Q q)
P 5 P P P P P P P P

FHRIR: Wind, ABIERAT T

THRTTFHEEFEANZTR WEAFAR. 11 A A 2023 F69% T,

4ol ik E L5 6913 SR An ik A2 7 W)
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\d) HAITONG TRRIAZHA 2Rk TAZRR 9

BH6 FHEEEAZTRLILETEZTHRE

16.0% 14.7%
14.0%
12.0% 10.5%
10.0%
8.0%

0,
6.0% 41% 3.9% 4.2%
4.0%
0,
0.0% |
-0.9%

2.0% -0.1%
£ AA R

mEkE mEKiE mEEME

FHPRIR: Wind, EBIERAFR AT

4. FEEBENZTREBE

THEFTT AESRCHFESEEIANZTREBEEATHIE 10%% FHA Y% 5
A, ATt A RiEAE TARE GARBF 27K (S+wW) —— A F AT
B AHLR F 3] 84 Z ISR IKIAAL ) ).

B7 FRAEEANERZERT S =48x53%8 (2014.01-2023.11)

6.0 RREF () 5.0%
55 . 4.5%
% ARt IREE (Adh)

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
\q;'b v\(v% \{v'b Q)'\(V% ’\{V‘b %j\{v‘b %l\{v‘b Q(vfb \055 ,1/'\{1;3
N T D T N I O

FHRR: Wind, ABIERFT T

THRTTFHEEFEANTRZBERTAR. 11 A A 2023 F69% T,

B8 FAEIANRBBREBATS ZKA

10.0% 8.7% 9.1%

8.0%
6.0%
42% 4.2%
4.0%
2.0% 0.9%
0.0%
0.0% o —

ol
-0.4%

2.0% -0.8%
-1.7%

-4.0%
e KA HER

wEkla mEkis mERlkE

KRR Wind, ABIERFT T
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Rk TAZAT S e Rk 142 4R 10

5. FEERKESFEANEK

TEARFTT AEBLHFESKELEEAN EILATHITE 10% % L0469 405T 3%

55318

B9 FREXESHEANLILE TS TARTEF (2014.01-2023.11)

.0 BAS (EH) 5.0%
: 7z 4.5%
6.0 % ARATIBES (Adh) e
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 AN S A
N N N N X N S S Q o)
S ) > DY > > > ® e P

FHARIR: Wind, FBIEAAT AT

THRRTTAABERESFFEANLLEFAE. 11 A A 2023 69 % Fii,

BI0FEEKBLEEIANL AT 2 Tk

18.0%
16.0%
14.0%
12.0%
10.0%
8.0%
6.0%
4.0%
2.0%
0.0% Y ——
-2.0% .0.9% -05% -0.4%
Py

15.2%

8.6%
6.6%
4.5% 3.8%
—
AR R SVE S

NS KKA mEAKE w3EKE

KRR Wind, ABIERFT T

6. FHEKREEFENEZRE

THETTABEBCHTEEKEFRINRELTHANE 10% 3 U4 09T i%

55918

4ol ik E L5 6913 SR An ik A2 7 W)
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ON 7AlATES-

\9) “narrone SRR IR 4RI AR 11

B11FREKESENEERT S TAR*EF (2014.01-2023.11)

50 BAEH () 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;r‘:,'\ (lf(b\ :\"lf(b\ ,\q;{b\ /\q;(b\ \q;,b'\ I\(v,b\ \q;,b\ :\(v,b\

P S - A

KA R: Wind, BBIESFFR T

THRRERTTAEBERESFFENZBERTFAE. 11 A A 2023 565 % Tii,

B2 FBEXESENEERT S T

16.0%
14.0%
12.0%

14.1%

8.7%

10.0%
8.0%

5.3%

4.0%
0.0% R —— —_—

-2.0% .0.9% -0.5% -0.3%
AR A A A

mEkiE mEkiE wHEKE

FHRF: Wind, ABIERT T

7. BBt R %

THEETT AE#KCHKERER T LT IHE 10%% 2 A6 1R 55414,

B 13 &t R BT % =40F3% 5 (2014.01-2023.11)

1.0 RS (£4) 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
00? Qﬁ? @p? @0? \0? @ﬂ? eﬂ? @@? ¢@? ﬁg?
> > P D> P P P P P >

FH R Wind, AHBIESAR T

TERFT B REETAR. 11 A K 2023 69 % 2k,

4o ik X2 6015 AR Ak e 5 A
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Nb/ HMAITONG SR IARE SRR 12
B14 R RHER TS 2KA
10.0% 8.9%
8.0%
6.0% 5.1%
4.0% 3.4%
0o os . 1.7%
. (] 8%
0.0% L . - —
0% -1.4%
-2.2%
-4.0%
AP AR LTS

mZLlkE mEkkE mEEKE

KRR Wind, ABIERAT AT

8. EARRX &

THEFT AEBRCHREERR AT HHE 10%% = 240609 /85F 5% 55 44,

B 15 BAARR & IWET % £4855% 55 (2014.01-2023.11)

55 A= (F4h) 12.0%
5.0 L
— I ANATIREG () 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
Jl el il el o) o) el o) el D
NV b(\’)/ N INZ N INZ %,{1’ w{b Q(L \(1, fv\q’
N N N N N N N P Q )
N . Y. S S

FORROR: Wind, 8 E KB 5 AT

THERTTREAERRKEREFARAR. 11 A% 2023 49 % 2iK&A.

B16 BEARR &b % Rk i

10.0% 9.1%

8.0%

6.0% 4.7%
3.9%

3.9%

4.0%
2.0%

0.0% R
.

-2.0% o
’ -1.6% -1.4% 0.8%

-4.0%

-6.0%

-5.2%
A AA INFSTE S

B3R E mELRE mE T

FH R Wind, AHEBIESAFR T

9. FHELARELH EIL

4o ik X2 6015 AR Ak e 5 A
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O /A lh T B
\4) HAITONG e LR £k TR 13
TEARTT AEBRCHFHELAEEF ERAETHAE 10% 3% = H A 648%] 5%
55414

B17 FHEERALE LT ERE T % £A0513%55 (2014.01-2023.11)

35 RKEH (&5h) 10.0%

; 5 9.0%
% wARTIREE (ALdh)

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;% @'\(V(b ‘19\{1;) (L\;\(V(b vV \q;b

m % ® P ® ® ® ® ®

FHRIF: Wind, ABIERR T

THEFRTFHLLAL LA ELETAR. 11 AR 2023 449 % 244,

B18 FHRELEAL LT ERR TS ZKE

18.0%
16.0%
14.0%
12.0%
10.0%

8.0%

6.0%

0,
4.0% 3.3% Lo
2.0% 0.2% 0.5% .

0.0% — -

-2.0% -0.3%

AR AR SERR

15.8%

12.4%

5.2%

3.4%

MEME WEKIKE mEEiE

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

TEETT AEBCH X EIREDKRELST HATE 10% % = L0069 40%F 5% 55 418,

B19 K&z HEE T % £4x5%55 (2014.01-2023.11)

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 4Qf %@ &@ Q@ d& ¢@
N N N N N N N 9 Q Q)
P ¢ e ) ® e ¢ P ® >

KRR Wind, ABIERFT T
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\.,) HAITONG SR TR Ak AL A 14

THEEFTTXEEsHktEEFAR. 11 AR 2023 £ % TIk4.

20 R EpshkER T2 2KE
6.0% 5.3%
5.0% 4.6%

1.6%

4.0%
2.9%
3.0%
2.0%
1.0% 0.5%
0.0% |

2.8%  26%
-2.0% -1.3%

-1.9%
-3.0%

AR AA HFR

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.

21 R EF I HHMEF (GRU(50,1)+NN(10)) % A%+ 55 (2014.01-2023.11)

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

THEFTTRESISMEF (GRU(B0,1)+NN(10)) A . 11 A & 2023 44 %

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

B23 A% HHMETF (GRU(B0,2)+NN(10)) % #Aas3&55 (2014.01-2023.11)
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FoARIR: Wind, ERIERFFR BT

THEFTTRESISMEF (GRU(B0,2)+NN(10)) AF. 11 A & 2023 44 %
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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

B25 % EF I &HME T (%i#t GRU(50,2)+NN(10)) % FA8+3&55 (2014.01-2023.11)
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KA R: Wind, BBIESFFR T

THETTRESSMEF (&3 GRU(50,2)+NN(10)) A . 11 A & 2023 4
% EA.

26 FEF I HMEF (&t GRU(50,2)+NN(10)) £ ik
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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,

4 ik E L2 6945 B FE Fe k42 B R
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B27 EEFIHABTF(HLEE S LSTM(48,2)+NN(10) ) $ ZA82+3% 55 ( 2014.01-2023.11)
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FRPR R Wind, ABIERAR T

TEREFRTREFISMRT (KL£EF ) LSTM48,2)+NN(10)) A/ . 11 A A
2023 09 % EilK .

28 REF I SHMAT (KR E2&EH LSTM(48,2)+NN(10)) % Fhk#
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FoR IR Wind, 8 EAAF AT
15 REF AT (ZHREHAR-5 BARE)

TEERT AEREGEESLIBT (SPREEA-5 8475) 2556 10%%
TG ARAT IR EG AE, B F AT R E AGRU | %4133,

BoREFIRF (BMEEHA S B4 ) $548%3%55 (2017.01-2023.11)

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

4o ik X2 6015 AR Ak e 5 A



N

0 7Ahies-
\.e) HAITONG e LR £k T2 RER 18
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FoERIR: Wind, #EBiEAAFR AT

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

THETTRAE#RCHRESF AT ($HEHEEE-10 BARE) 2T HAE 10%
% A 9ARAT IR 4E, BT AT & AGRU I 4455,

B3LEAFIBTF (ZHEEHEY-10 A 4L ) 2584 #%EH (2017.01-2023.11)
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B2 REFIRF (3 FHAEHEN-10 A L) 37KHE
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FHPRIR: Wind, EBIERAFR AT

17. R EREH Al B3GR EE

EMETFEEFIAT (S FFEAEA-10 B 45 ) HE FiE 500 Al 3 &40 AFa
iE 1000 Al 3& 3% 404, H b, 3G A6 RIS R AR Q3600 T LA F @ a4 R,

1) MNEARB: AT 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 3 e T AT .

max Z Wiw;
wi

Hb, wAHESFTRZ IR E, yAHKRE IR HIKE. H1E ARG XLE R
WEHE 2 8%, XA F MR A AR B MR, R4 IR A %089 X ) AR AN

THEETT 44 2017 FvAkABxt F4E 500 454569 B iHAR F A .

B33 A A6 FiE 500 Al &4 R H Ik HE (2017.01-2023.11)
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KHARR: Wind, ABIERAT T
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& 34 & EAA G F4E 500 Al ¥R BIKH
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KA R R: Wind, BBIESFFR T

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

B 35 & E A4 T 4E 1000 Al 332404 R iR HIK S (2017.01-2023.11)
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KRR Wind, ABIERFT T

TESAETTHAEAR. 11 A A 2023 F 6942 HIKH .
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KRR Wind, ABIERAT T

18. K Fe3R =

FERBRAE . AR,

4o 1k I L2 6945 B FE Ao ik 42 B 7
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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 ERFEH, ANE TR RAREPBTA. TILAEN R B RE.

TIHH R, HFEEE, KRETHNEE. AL RARBERZE LAY, FMRIETE, LWEAHHZEINAE P H5k
BROAR. MEFRAREZ, BP BEEAREFYETERLRENEFFOEH TR, EEEFTHELT, BiRIiEARLIE
RIRAA T G 4RE T IR B 090 8) BT L ATOEA AT R Sy, 3B 7T 48 4 3% 200 3] R FARATIR S R AR 4.
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TG ARSI HATH MR F 65| R A B
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