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FEFIBTFRATAEED ——HALK
B F A4k (20231204-20231208)
BEEE:

SFRERF. AR (454 2023.12.4-2023.12.8, FFRE ). 12 A & 2023 %64 %
T HEFE R A 0.32%. 0.66%A % 4.97%.

TAEksh EREF. AR, 12 A & 2023 565 % Tl A FE 4554 0.28%. 0.65%
VAR 4.68%.

FEEEANEREWET. AB. 12 A& 2023 569 % =B F 5 5] % 0.59%.
0.53%A % 11.01%.

FEEEANETRBERT. KA. 12 AKX 2023 569 % 2K EFE 5 A H 0.74%.
0.85%1A & 9.43%.

FEERBEENEWR T, KA. 12 A& 2023 469 % 25 £ 55 4 0.16%.
0.11%¥A % 9.21%.

FEBRESFENBERTF. AR, 12 A& 2023 F8 % I E F 55 4-0.11%.
-0.27%vA % 8.97%.

FREF I HMEF (GRU(B0,1)+NN(10)). AB. 12 A A 2023 549 % =ia &
714 0.11%. 0.25% A B 46.44%.

REF I FHMETF (GRU(50,2)+NN(10)). A . 12 A A 2023 69 % =i a %
5514 0.21%. 0.42%A % 42.99%,

REF I HMEF (% GRU(50,2)+NN(10)). A& . 12 A & 2023 &4 % =ik
# %5514 0.54%. 0.83%A % 42.39%,

REFIHEFHABF (RE£ZEH LSTM(48,2)+NN(10)). AB. 12 A & 2023 4
0% FIEESH A 0.41%. 0.64%A & 39.68%.

REFIATF (BMEEHAR-5 AAF4). AF. 12 AK 2023 £85I HEF
254 1.02%. 0.35%14 & 60.64%.

FEFIBAF (ZHHEEHAR-10 B4FL). AR, 12 AR 2023 F¢h % Tl i F
4R A 0.89%. 0.17%¥L % 62.42%.

FERAA R TIE 500 Al 3Ei&44A. KJF. 12 AR 2023 FHRBRFILE A A
-0.75%. -0.85%A & 17.10%.

JE R4 FHE 1000 Al 3§5&204-, AJF. 12 A & 2023 88 HILE A A
0.23%. -0.19%A % 23.68%.

AR T BFRBENE. mhR e,

4 ik E L2 6945 B FE ek 42 B R
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11.

12.

13.

14.

15.

16.

17.

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)+NN(10) ) ovovereeiceeeeeeeeeeeeee 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

4 ik E L2 6945 B FE Fe k42 B R



N

N

o)

VAl fE g

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

SRE R T % ZAAAT %3] (2014.01-2023.12) oo 7
BRI T % BHLZR oo 7
TATE SN G AT % AR (2014.01-2023.12) o 7
TAEF EHE T 5 ZHE oo 8
FHEFEANETR EWE TS ZAAARIE (2014.01-2023.12) v, 8
FHEFEANZTR EE T Z ZIE oo 9
TFHBEEINTREEAT % ZARTIEES (2014.01-2023.12) .o 9
FHBEFEANBTRBER T L EIE oo 9
FEBEREEFEANEWETF S 248535255 (2014.01-2023.12) v, 10
FrBEREFFEANERE T S FUE oo, 10
FrABEREAEFENBERT % 231385 (2014.01-2023.12) oo, 11
TG REHFENBIEBE T S FHE oo, 11
B RAERF % AR (2014.01-2023.12) oo 11
B RIETE F % BHEL oot 12
BFERR EWEF % wA03t5255 (2014.01-2023.12) oo 12
BB E S ZME (oo 12
FHRERB AR EWE T S 245255 (2014.01-2023.12) e 13
FHFLERBE BT EE T L ZMA oo, 13
KEIHHIGE T % ©AxF5RFF (2014.01-2023.12) oo, 13
REIEFDHEIGE T B ZUCER oot 14

EEF I HMEF (GRU(G0,1)+NN(10) ) % =Aax+3% 35 (2014.01-2023.12)

14
EEF ] GHMEF (GRU(B0,1)+NN(10)) £ ZIE oo 15
EEF D HMEF (GRU(50,2)+NN(10) ) % =Aaxt3% 35 (2014.01-2023.12)

15

EEF G5B F (GRU(50,2)+NN(10)) £ ZIE oo 15
R 5] S F (%t GRU(50,2)+NN(10) ) % =482 3% 35 ( 2014.01-2023.12)
16

FEF ) HMATF (¥ GRU(50,2)+NN(10)) 2 FIA o, 16

REFIGHMAF (K Z£EEH 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
(2014.01-2023.12) coovveeeeeeeeeeeeeeee et eeee et 17
B/ 28 REFIGMAF (R£EFH LSTM(48,2)+NN(10)) % il v 17
H29 RKEFIRT (SHAEAE-5 BAFE) % 2485F5%55 (2017.01-2023.11) 17
B30 FKEFIATF (3HEEBEABBAFE) ZTHE s 18
B3l FRAEFIABT (ZHLEAHER-10 BARE) % 2AAxF%5 (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 & (2017.01-2023.12) ............ 19
B34  BEEEEFIE 500 Al 3 IRLEARFTIE oo 20
B35  RAIAEH TAE 1000 Al 352484 R AR HUIKE (2017.01-2023.12) .......... 20
B 36  FEALE T IE 1000 Al 3 53R LA ABZT IR .ooveeeeee e 20

4 ik E L2 6945 B FE Fe k42 B R
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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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ON Ak fa %

\O ) HAITONG

Rk TAZAR G, 2Rk TAZ PR 6

FTRICE T HEIEA SR TR AT L SMER AT AR, 12 AKX 2023 49 %
ZE . BRRBKARABME. AREFIBATEDEK, 2R4E S ZHERA

HIE.

A1 HRABATEEKE. SARPKBRAERE

B A SR
BRFATEZ B
FHEEATE b1
FHEEANEREZE

FEEREFRENE W
FHEEXESENER
&
RBARI &
PR FE A &b

X¥ e shikig
GRU(50,1)+NN(10)
GRU(50,2)+NN(10)

## GRU(50,2)+NN(10)

& %2 & 5 LSTM(48,2)+NN(10)

2B EAER -5 HAFE
3B EAERN-10 B HFE

2oL & 3 KA E
2023 4 2023 %
& 12 2023YTD % 12 2023YTD
AR A A B AR A AR
0.32% 0.66% 4.97% 6/12 0.08% 0.50% -0.55% 6/12
0.28% 0.65% 4.68% 6/12 0.10% 0.41% -0.03% 9/12
0.59% 0.53% 11.01% 9/12 0.39% 0.22% 5.19% 9/12
0.74% 0.85% 9.43% 7/12 0.49% 0.56% -0.64% 6/12
0.16% 0.11% 9.21% 9/12 0.08% -0.07% 5.56% 6/12
-0.11% -0.27% 8.97% 7/12 -0.05% -0.11% 4.40% 7/12
0.64% 1.02% 9.50% 7/12 -0.04% 0.30% -0.99% 6/12
0.18% 0.41% -4.63% 4/12 -0.04% -0.02% -6.04% 1/12
-0.15% 0.04% 3.28% 8/12 -0.17% -0.21% 5.27% 7/12
0.39% 0.69% 3.02% 8/12 0.29% 0.75% -3.94% 7112
0.11% 0.25% 46.44% 12/12 0.12% 0.31% 15.05% 10/12
0.21% 0.42% 42.99% 12/12 0.07% 0.29% 13.22% 9/12
0.54% 0.83% 42.39% 12/12 0.21% 0.51% 14.13% 10/12
0.41% 0.64% 39.68% 11/12 0.11% 0.20% 15.38% 10/12
1.02% 0.35% 60.64% 12/12 0.08% -0.12% 21.60% 11/12
0.89% 0.17% 62.42% 12/12 0.00% -0.23% 24.00% 11/12

FoH kIR Wind, #HBIERHFR T

TEETT BERAG FE 500 Al 3 3% 40 AF= F4E 1000 Al 3E3&204 KB . 12 A
B 2023 St A K E B EEE,

&2 RERARH Al RAESRBIIKAR S ERESR

AR 12 A 2023YTD 2023 R AR E
$E 500 Al # 3% -0.75% -0.85% 17.10% 30/47
4 1000 Al 3# 3% 0.23% -0.19% 23.68% 32/47

KA RR: Wind, EilBiESFR T

1. SR ERTF

THETTARRCHHARERTETHIE 10%3 =

a4t ARRT IR B A, B

Foyit oy Xad A FHRE GRRRA T AR (T ) —— S B TR BB
HAEY. (ExTFAEFTHATER, TR ).

W 4ol 1% B L X5 49135 B E Aok 12 7 9
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LRIBEHME ArIERRT

Bl HRBERT S =4%3%5H (2014.01-2023.12)

4.0 BB (E) 7.0%
35 | —AnatiRi (L) 6.0%
5.0%
3.0
4.0%
2.5
3.0%
2.0
2.0%
15 1.0%
1.0 0.0%
o o o o o o o o o o
2 o N G o o o S o R
N N N N N N N Q% a9 Q%
> ) Y DY > e ~ DY > e
FoH IR Wind, &BIESBFR P
TAEFTT S BERFTAR. 12 A& 2023 69 % IK#A.
B2 HFRERT % 2KA
8.0% 7.0%
6.0% 5.0%
4.0%
2.0%
2.0%
o = Hm
0.0% - .
-2.0% . . -1.3%
-2.0%
-2.4%
-4.0% 2.1%
A KA NP

mSikE mEXKE W3Rk

KRR Wind, ABIERFT T

2. TATES) & 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 FArksh & AT 2 £4ax5%55 (2014.01-2023.12)

4.0

3.5

3.0

2.5

2.0

15

1.0

RAEH (Bdh)

% 2ARTiREE (Adh)

6.0%

5.0%

4.0%

3.0%

2.0%

1.0%

0.0%

KRR Wind, ABIERFT T

sl Wik X ZE 694E B AR FE Ak AR B R
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0N /Aihie -
) HAITONG Rk LA, ARk LA IR 8

TEEFT TATRZ SR F AR, 12 A K 2023 49 % ik,

B4 FATEZSLBETFEZKE

10.0%

7.5%

8.0%

6.0%

4.7%

4.0%

2.8%

2.0%
’ 0.3% 0.7%

0.0% — |

] ol
-2.0%

LA 1w
-4.0% 2.3%  .2.6% Rt

Py AA N Y

mEkiE mEKiE WHEKE

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,

A5 FHEEANER EWET 2 =445%55 (2014.01-2023.12)

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
> ) ) ) ) ) > ) ) »
% v@ 5V %@ «@ Q@ WV 00 R i&
N N N N N N N 9 Q )
DY P > ¢ e ¢ ® e ® P

FHRIR: Wind, ABIERAT T

THRTTFHEEFEANTR GWEAFAR. 12 A& 2023 F69% 2.

4l W% E X2 15 ST Ak A )
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ON Ak fa %

\d) HAITONG TRRIAZHA 2Rk TAZRR 9

BH6 FHEEEAZTRLILETEZTHRE

14.0% 12.8%
12.0% 11.0%
10.0%

8.0%

6.0%

4.0%
1.8%

2.0% 0.6% 0.5% e
20% ]
- 0,
2.0% o0 1.6% 520
A KA PN TIE

-4.0%

mEkE mEKiE mEEME

KA R R: Wind, BBIESFFR T

4. FEEBENZTREBE

THEFTT AESRCHFESEEIANZTREBEEATHIE 10%% FHA Y% 5
A, ATt A RiEAE TARE GARBF 27K (S+wW) —— A F AT
1 Fa WL F 3 44 5 AR KIS A D,

B7 FRAEENERZBEBRT S 2485585 (2014.01-2023.12)

6.0 RREF () 5.0%
oo % AartiRE (A4h) 5%
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% \rv’b . \(v‘b \{Vfb %j\{v‘b %:\,Vfb Q(vfb \055 {L\,vfb
N T D T N I O

FHRR: Wind, ABIERFT T

THARTTFHEEFEANTRZBERTAR. 12 A A 2023 F69% 2.

B8 FAEIANRBBREBATS ZKA

12.0%
9.4%

10.0%

8.0% 7.0%
6.0%

4.0%

2.0% 0.7% 0.8%

0.0% ] |

- IR [ ]
-1.9% LI 1% 9
-4.0% 2.7% : 2.5%

ENG AA NS

WS kA mEkich w3EiE

KRR Wind, ABIERFT T

sl Wik X ZE 694E B AR FE Ak AR B R
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\O ) HAITONG eRRIAZA eakTAZ 4R 10
5. F&EREFENEIL

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

B9 FREXESHFEANLILET S TAA*EE (2014.01-2023.12)

.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 R A S A
N N N N X N S S Q o)
S ) > DY > > > ® e P

FHARIR: Wind, FBIEAAT AT

THRRERTTHAAEBERESFFENLLEFAE. 12 A& 2023 5469 % 24,

BI0FEEKBLEEIANL AT 2 Tk

13.2%

14.0%
12.0%
10.0%
8.0%
6.0%
4.0%

9.2%

4.0%

2.0% 0.2% 0.1%

0.0%
ol | | I
-4.0% 2.4% -2.5% 1.9%  -2.0%

AR AA SR

NS KKA mEAKE w3EKE

KRR Wind, ABIERFT T

6. FHEKREEFENEZRE

THETTABEBCHTEE KEFRINRELTHANE 10% 3 U4 09T %
55918

4o ik X2 6015 AR Ak e 5 A
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& ) HAITONG e IEMR ek TEER 11

B11 FREXESEENEBERT S TAAEE (2014.01-2023.12)

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%
Oﬁ Qﬁ Oﬁ pﬁ Qﬁ ﬂﬁ Qﬁ Qﬁ Gﬁ pﬁ

P S - A

KRR Wind, ABIERAT AT

THRRERTTAABERESFFENZBERTAE. 12 A& 2023 569 % 24,

B2 FBEXESENEERT S T

14.0%
12.0%
10.0%

12.0%

9.0%

8.0%
6.0%
4.0% 3.0%

2.0%

0.0% —
-2.0% - - -0.1% - - -0.3%

2.0% -17%

AP AA Sk

-4.0% -2.5% -2.4%

mEkE mELKE wmEEKE

FHRF: Wind, ABIERT T

7. BBt R %

THEFT AEBRCHHGERERTETHIE 10%% =06 0948555255414,

B 13 &t R BT % =49%73% 5 (2014.01-2023.12)

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
\'5\(1;3 \b‘:\q;b @;{V{b r\@\q;b X 3 '&;\'V(b 'f”l\q;b ’19:\(1;% q,"\q;b 'ﬂ}\q;{b
> > P D> P P P P P >

FH R Wind, AHBIESR T

THERFT B RAER T AR, 12 A A 2023 49 % =i,

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



¢ 5 iAA{a g
& HAITONG SRR IEMR Eak AR 12
B 14 B R ET % 2k#A
12.0%
10.0% 9.5%
8.0% 6.6%
6.0%
4.0%
2.0% 0.6% 1.0%
0.0% —
Y EE el B
-1 (]
4.0% 25% 5.0, -2.6% -2.9%
Py AA Gk

mZLlkE mEkkE mEEKE

FHPRIR: Wind, EBIERFI AT

8. EARRX &

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

B 15 BEAARR & IE T % £4515%55 (2014.01-2023.12)

55 BRI (B4 12.0%
50 — AR IREG () 10.0%
4.5
4.0 8.0%
35
6.0%
3.0
2.5 4.0%
2.0
2.0%
1.5
1.0 0.0%
N N N N N N N N N N
A A . A A
W Y ’ & o Q' N Vv
N N N N N N N Q% a9 9/
P P P P ® ® P o P X
FFRR R Wind, ABIERR T
THETTREERL BT ARE. 12 A& 2023 F69% 2l #A.
16 B#AX b i
8.0%
6.2%
6.0%
4.0%
0,
2.0% 1.6%
0.2% 0.4% -
0.0% - —
.. IR ]
-1.9%
-4.0% 2.5% 2.7% 2.3%
-6.0% -4.6%
AR A SA R

B3R E mELRE mE T

FH R Wind, AHEBIESAFR T

9. FHELARELH EIL

sl Wik X ZE 694E B AR FE Ak AR B R
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HAITONG

Rk TAZAT S, e Rk 142 4R 13

THETTAEZLCHTFHELALLA LT HIE 10% % 2 404669405 5%

53918

B17 $HEEREEF E AT 2 T35 (2014.01-2023.12)

35 BREH (Hhh)

3.0 % wARr AR (A4h)

25

2.0

15

10.0%
9.0%
8.0%
7.0%
6.0%
5.0%
4.0%
3.0%
2.0%
1.0%
0.0%

FHRIF: Wind, ABIERR T

THETT FHELALSAE WA FAR. 12 A A 2023 56 % ZikA.

B18 FHRELEAL LT ERR TS ZKE

14.0% 12.8%
12.0%
10.0%
8.0%
6.0%
4.0%
2.0%

0.0%
200 | R o2 N

-4.0% 2.6% -2.5% 21% -2.1%
EN: AR N T

9.6%

3.3%

0.0%

mEKkE mERKE WEZEKE

KHRR: Wind, ABIERT T

10. K #-3 h ke

TEETTAEBRCHKEIRZ R TIHAE 10% 2 Z A 669485 1% 55 414,

B19 K& zhakiE HF % £4ax5% 5 (2014.01-2023.12)

28 BREH (H4h)
% wATiRES (k4h)

2.6
2.4
2.2
2.0
1.8
1.6
1.4
1.2
1.0

14.0%

12.0%

10.0%

8.0%

6.0%

4.0%

2.0%

0.0%

KRR Wind, ABIERFT T

4ol ik E L5 6913 SR An ik A2 7 W)
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X/ Humnia SRR IR Aak A AR 14
TEEFT X Epshikta R F AR, 12 A& 2023 569 % =ik,

B20 X g HEE T S TikiHh
4.0% 3.6%
3.0%
3.0%
2.0%
1.0% 0.4% 0.7% 0.6%
0.0% - [ [ |
-1.1%
-2.0%
-1.8%
-2.1%

-3.0% 25%

AR AR Al

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)) % ZAax+3&355 (2014.01-2023.12)

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 (GRU(B0,1)+NN(10)) A . 12 A A 2023 44 %

ZIE

4o ik X2 6015 AR Ak e 5 A
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\.,) HAITONG SRR, Ak LA A 15

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

50.0% 46.4%

40.0%

30.0% 23.0%

20.0%

10.0%

0.1% 0.3%
OOU/O N —— —— —
-10.0% -2.3% -2.4% -1.6% -1.8%
-20.0%
-30.0% -23.4%
A A A bk

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.

B23 K EF I HHMETF (GRU(G0,2)+NN(10)) % FAa*F3&35 (2014.01-2023.12)

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

THEFTTRESISMEF (GRU(50,2)+NN(10)) A . 12 A A 2023 44 %
EI .

I

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

50.0% 143.0%
40.0%

0,
30.0% a1 9%

20.0%
10.0%
0.2% 0.4%

0.0% —— — — —
-10.0% -24% -2.6% -1.6% -2.0%
-20.0%
-30.0% -21.8%
AR AA SEAK

mEKlkAE mERKAE wEEKAE

KRR Wind, ABIERFT T

4o ik X2 6015 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

B25 K EF I HHME T (%t GRU(50,2)+NN(10)) % FA8+3&55 (2014.01-2023.12)

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) ) )
o S R S R By o S R q/\m
N N N N X N N ¢ @ q/
N A N U G

KA R: Wind, BBIESFFR T

THETTRESSMEF (&3 GRU(50,2)+NN(10)) A . 12 A & 2023 4
% EA.

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

o 42.4%
40.0%
oo 22.3%
20.0%
10.0%
’ 0.5% 0.8%
0.0% —— — —
-10.0% -2.3% -2.8% 1.4%  -2.20 .
-20.0%
30.0% -20.1%
- . 0
AP AA NEY

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,

4 ik E L2 6945 B FE Fe k42 B R
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B27 KA HHEF(HEEESH LSTM(48,2)+NN(10))  EAR%3855(2014.01-2023.12)

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

FA R R Wind, 8RR AT

THEFTRAFIHART (KL£2EH LSTM(48,2)+NN(10)) KA. 12 A A
2023 49 % =

B28 REF I HAB T (K£EEH LSTM(48,2)+NN(10)) 3 Zik i

50.0%
39.7%
40.0%
30.0% s e
20.0%
10.0%
0.4% 0.6%

-10.0% 2.4% -2.8% L7% -2.3% .
-20.0% 7 21

A A HE R

mEkE mELKE mBEKE

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

TERFT ARRCOREEIRT (3 PREME-5 B IFE) 2T HHE 10%3
U AR R A AHE. BT AT A AGRU Il %4435,

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

4ol ik E L5 6913 SR An ik A2 7 W)
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TRARTTEEFIAT (S HFLEHEN-5 BIFE) KA. 12 A& 2023 #69% %
M.

BIEEFIRATF (ZHAERNS AFE) S kE

80.0%
60.6%
60.0%

40.0% 29.7%

20.0%
1.0% 0.4%
- .

-2.4% -3.4% -2.0% -2.3%
-20.0%

-40.0% -30.9%
AR ENZ L IES

FH SRR Wind, #HBIERFRLFT

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

THEFTRAERLNEEFIRT (ZHAEELR-10 B4E) 2FHHE 10%
% FA AR R EGA4E. BT AT & AGRU )| 4433,

B3l EAFIBTF (ZHEEHEY-10 A 4L ) 2584 #%&EH (2017.01-2023.11)

600.0 FAEH (H4) 12.0%
— G AAATIREG (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, ABIERT T

THEFTRAFIRNT (SHEEAEA-10 BA44) KB, 12 A % 2023 F4) %
e

I
B

4 ik E L2 6945 B FE Fe k42 B R
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B2 REFIRF (3 FHAEHEN-10 A L) 37KHE

80.0%
62.4%
60.0%

40.0% 32.1%

20.0%
0.9% 0.2%
0.0% .

-24% -3.3% -2.1% -2.3%
-20.0%

-40.0% -30.3%
AR AR BEAR

mkicE mEkiE WS EMA

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: HAFH. 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 A4 FiE 500 Al 3 5R 84 R Rk HE (2017.01-2023.12)

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

TE>AREFTTAASERNE. 12 A F 2023 F 6942 FILHE.

4 ik E L2 6945 B FE Fe k42 B R
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& 34 & EAA G F4E 500 Al ¥R BIKH

18.00% 17.10%

16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%
2.00%

0.00% — —

-2.00% -0.75% -0.85%
AR A Ak

FHPRIR: Wind, EBIERAFR AT

THEAETT 44 2017 v k405t P 4E 1000 #8545 64 B H A FUILE .

B 35 & E A4 T 4E 1000 Al 332404 RiHRH M (2017.01-2023.12)

7.0 7.0%
6.0 6.0%

5.0%
5.0

4.0%
4.0

3.0%
3.0

2.0%
2.0 1.0%
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 (Hih)

Rk (A£4h)

KRR Wind, ABIERFT T

THESAETTHAEAR. 12 A & 2023 S48 HKH .

B 36 A A4 FiE 1000 Al 3R ARk %

25.00% 23.68%

20.00%

15.00%

10.00%

5.00%
0.23%
0.00%
-0.19%

-5.00%
AR AA Al

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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\gJ “HarTonG AR LEAE SRR 2L

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 B THATAZE, AARRIEZFZ L ERBR TN, SATEELTHEHGIRLIZM, FUEARE B T AEE AR,
LR TZATHE Z F IR E R R, HFuFE .,

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.
AREROFREF ik, REEBIEATIT B EER, ABFRTIRE GITATIH 039 TAF AR 5 KB VEEFTH X eh N . PR
A Hlse, RBRSELIEFMEMA, SOAMEFTIZACALN ) BRAEG H 7 KAL) . TR RGBS TR AR TR AT BATITI H AN
E AR RGATITEATIC, 4ok A BEEBRARALA R, S0 BREEBIERAME I FFIGTHFT, FE5 2R B ABBIESAT, B
TG ARSI HATH MR F 65| R A B

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

4 ik E L2 6945 B FE Fe k42 B R



