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o %ﬁ%ﬁ‘ B F. AB (44 2023.12.11-2023.12.15, FFE ). 12 A% 2023 544
% FIHEFEH R A 0.57%. 1.23%vL % 5.60%.

o THEFHEWHETF. KA. 12 A% 2023 5645 % I HE 4554 0.29%. 0.94%
VA% 5.00%.

o FREZEANEREWETF. KA. 12 A& 2023 £¢5% T A FE 554 0.88%.
1.39%4 % 12.01%.

o FHEEANZEREBERT. AR. 12 A A 2023 49 % Ik %453 4 0.55%.
1.38% A & 10.00%.

o FHEXESLEIANLWEATF. KA. 12 A & 2023 F64 % I E 55 H4-1.43%.
-1.29% A & 7.70%.

o FHEXESLEINEZBERT. KA. 12 A& 2023 F44 % 2l 5 E 455 4-1.23%.
-1.47%A % 7.69%.

o FEFIHHMATF (GRUO,1)+NN(10)), AJF. 12 A & 2023 444 % =ik # %
SH A 1.24%. 1.47%v\ % 47.64%.,

o FEFIHHMATF (GRU0,2)+NN(10))., AJF. 12 A & 2023 444 % =ik %
A H 1.48%. 1.87%h % 44.54%,

o EEFIHMET (it GRU(50,2)+NN(10)), AB . 12 A & 2023 4t % Fik
HEHR|H 2.27%. 3.07%A B 44.93%,

o REFIHFHMEF (K£2EH LSTM(48,2)+NN(10)). AF. 12 A & 2023 4
4 % I E SR A 2.84%. 3.43%A B 42.78%.

o FEFIBAT (ZHEEHAR-5 BAFL). AB. 12 AR 2023 £85I #HEF
554 1.36%. 1.68%h & 62.40%.

o KEFIBF (ZHEEAR-10 AAFE). KB, 12 A & 2023 F4 % Tl i %
SR A 1.52%. 1.66% L % 64.39%.

o FEAAHFIE 500 Al 3ERAEA. AF. 12 AR 2023 Fe9BFILE A A
0.07%. -0.77%¥A% 17.02%.

o FEAAHFIE 1000 Al 3i&484-. AF. 12 A & 2023 FRBFILE A A
1.64%. 1.43% A% 25.43%.

o NERT: HFABNE. AL,
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FEE D FHMEF (GRUBO,1)HNN(L0) ) oo eessseeeessseeeeees 14
REF 3 HIMA T (GRUB0,2)+FNN(L0) ) wvveieiveeeieiieeceeie et 15
FEF ) HTATF (B GRU(B0,2)+HNN(10) ) vt 16
FEFGMAF (HEEEH LSTM@E8,2)+NN(L10) ) oo, 16
REFIBRT (BFEEAER 5 BAFE ) e 17
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FUE AR Al FEHIEIRZLAE oo 19
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SRE R T % ZAAAT %3] (2014.01-2023.12) oo 7
BRI T % BHLZR oo 7
FATHES BT % ©A85255 (2014.01-2023.12) oo 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 % £A3T385 (2014.01-2023.12) .o, 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 5B 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
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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 RKAEFIBT (ZHLEHEA-10 BARE) % 2A4A2Fi%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
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Rk TAZAR G, 2Rk TAZ PR 6

TRILE T HEEAS R IAZANRT LN SIEKRE-F AR, 12 A& 2023 4 %
THE. ZRBBKERA LR, ARAFREFIRFRAKSES, 2585 (ZEEE,

A1 HRABATEEKE. SARPKBRABERE

H A &3 RE
BATATES E
FREEANER Bt
FHEEANERZE

FREXKEBEENEL
FEEXESENEE
Bt R
BHRZ &
FHELERESH E L

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

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

HEEE S LSTM(48,2)+NN(10)

2 BEEAAS BAFE
3B EAERN-10 AR5

2oL & 3 KA E
2023 % 2023 4
& 12 2023YTD % 12 2023YTD
e A A Bk AR A AR
0.57% 1.23% 5.60% 6/12 0.52% 1.01% 0.00% 6/12
0.29% 0.94% 5.00% 6/12 0.21% 0.62% 0.19% 9/12
0.88% 1.39% 12.01% 9/12 0.69% 0.89% 5.98% 9/12
0.55% 1.38% 10.00% 7112 0.05% 0.61% -0.59% 6/12
-1.43% -1.29% 7.70% 8/12 -0.53% -0.59% 4.98% 6/12
-1.23% -1.47% 7.69% 7112 -0.48% -0.58% 3.88% 7112
0.08% 1.10% 9.57% 7/12 -0.37% -0.06% -1.39% 5/12
-1.00% -0.57% -5.69% 3/12 -0.31% -0.32% -6.37% 1/12
-0.68% -0.62% 2.56% 7/12 0.20% -0.01% 5.52% 7/12
0.04% 0.73% 3.07% 8/12 -0.26% 0.49% -4.22% 7/12
1.24% 1.47% 47.64% 12/12 0.26% 0.56% 15.41% 10/12
48% .87% .54% .63% .92% .02%
1.48% 1.87% 44.54% 12/12 0.63% 0.92% 14.02% 9/12
2.27% 3.07% 44.93% 12/12 1.19% 1.69% 15.66% 10/12
2.84% 3.43% 42.78% 11/12 1.31% 1.48% 17.08% 10/12
1.36% 1.68% 62.40% 12/12 1.07% 0.93% 23.06% 12/12
1.52% 1.66% 64.39% 12/12 1.17% 0.91% 25.62% 12/12

FHRF: Wind, ABIERAT T

TAETT AR FIE 500 Al 3% 044 F4E 1000 Al 33&284 KB . 12 A
2023 6 RN A B EREE.

A2 RERRH Al RASRBIKA RS EEE

AR 12 A 2023YTD 2023 4B B %
$3E 500 Al 3# 3% 0.07% -0.77% 17.02% 31/48
F4E 1000 Al 3 3% 1.64% 1.43% 25.43% 33/48

FAHRIR: Wind, B ERAR BT
1. &¥mERT
THETT AEBCHSRERTETHIE 10%% ZaE 6405855444, B

F oyt S Xor Ad £ RS GLRE T AR (T ) —— @B FRFRESH
). (CXTHFABEFHATER, TR ).

i S ob 3k B LB 6945 B ISR Ak AR B 0
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Bl HFRBERT S =4%3%5H (2014.01-2023.12)

4.0 R () 7.0%
3.5 — AN IREG (Adh) 6.0%
5.0%
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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 N
) o ) ) ) ) ) ) ) )
NUANN R N N N A
N’ N N N N N N Q% a9 Q%
> P ~ DY > e ~ DY > e

KRR Wind, ABIERAT AT

THETT SHBERFAR. 12 A & 2023 F65 % i #,

B2 HpAERT S ZIE

10.0%

7.9%
8.0%

5.6%
6.0% °

4.0%
2.3%

1.2%
0.0% N . s — - -
-2.0% -0.5%

-1.8%
-4.0%
A8 A A Sl

mEhkE mEkikE WEEKE

KRR Wind, ABIERFT T

2. TATEZ EIWEF

THRFT AEBLCHY TR LR FATFHAE 10% % = H 940 % 55 4
., AFeitAs RibAFEEARE ABRRFE27)H% (Z+4) ——SHARFZ O
LI 5 FED.

B3 FATksh & AT % £4ax5%55 (2014.01-2023.12)

4.0 A (E) 6.0%
35 % EAAsTiREs (Adh) 5.0%
3.0 4.0%
2.5 3.0%
2.0 2.0%
1.5 1.0%
1.0 0.0%
\'V(b\ V\’Vrb\ \'V(b\ Q)\q:b\ A \(V{b\ Qj\ (V(b\ q\{V{b\ Q’\ {vrb\ \\,V’b\ \q’:b\
I R T A

KRR Wind, ABIERFT T
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TEEFT TATRZ SR F AR, 12 A K 2023 49 % 2.

B4 FATEZ LB TEZKE

10.0%

8.1%

8.0%

6.0%

5.0%

3.1%

4.0%

0, 0,
20% 05% 020 0.3% 0-9%

0.0% —_— e -llll..l
-2.0% -0.9%
-1.9%

-4.0%
AA AA PN TS

mEkikE mELiE w3EKE

FH SRR Wind, #HBIERFRLFT

3. FAEEANZR EIL

TEEFTT AE#RCHFTEEEAETR SATHIE 10% % T4 th403ti% 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%355 (2014.01-2023.12)

45 BRI () 6.0%
4.0 — AN RES (A4h) 5.0%
3.5
4.0%
3.0
3.0%
25
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 )
& A SN
N N N N N N N Q) a9 9/
DY P > ¢ e ¢ ® e ® P

FHRIR: Wind, ABIERAT T

THRTTFHEEFEANTR GWEAFAR. 12 A& 2023 F69% 2.

sl Wik X ZE 694E B AR FE Ak AR B R
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BH6 FHEEEAZTRLIETEZTHRE

16.0% 13.9%

14.0% 12.0%
12.0%
10.0%

8.0%

6.0%

4.0%

1.9%

2.0% 1.0% 0.9% 1.4% o
—

0.1%
0.0% .__..I- [
-2.0% -0.6%
-4.0% -2.0%

AP AA SR

BBk AE mERE mEEKRE

KRR Wind, ABIERT AT

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 FAEENERZBREBRT % 2485585 (2014.01-2023.12)

6.0 5.0%

RAEH (Bdh)

5.5 . } 4.5%
—AAATIREG (Ad)

5.0 4.0%
4.5 3.5%
4.0 3.0%
3.5 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
{19\ s N q,d\ s N '19\ (19\ o N (19'1/ q/grl/ (19’1/

FHRR: Wind, ABIERFT T

THARTTFHEEFEANTRZBERTAR. 12 A A 2023 F69% 2.

B8 FAEEIANREBBEBRTS ZKA

12.0%
10.0%

10.0%

8.0% 7.4%
6.0%

4.0%

1.4%
2.0% 0.4% 0.5%

0.0% — — [

-
2.0% 0:2% -0.9%

-2.3% 26%
ES AA ERRZE

-4.0%

mEkiia mERKE wWEEKA

KRR Wind, ABIERFT T
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5. F&EREFENEL

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

B9 FREXESHEANLILET S TAA*EE (2014.01-2023.12)

0 A (B) 5.0%
. " 4.5%
6.0 % wARxtiREs (k) 4 0%
5.0 3.5%
3.0%
40 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
o) phe phe) Jhe) phe o) o) o) o) el
O o R K & R S o0 B
N N N’ N N N N 9 Q Q)
S ) > DY > > > ® e P

FHARIR: Wind, FBIEAAT AT

THRRERTTHAAEBERESFFENLLEFAE. 12 A& 2023 5469 % 24,

BI0OFEEKBELEEIANL AT 2 Tk

14.0% 12.9%
12.0%
10.0%
8.0%
6.0%
4.0%

7.7%

5.2%

5 0% 1.2%
[
0.0%
| -
oo | 02 R

-1.4% 21% -1.3%

B AA AR

-4.0%

NS KKA mEAKE w3EKE

KRR Wind, ABIERFT T

6. FRERKEEFENEZRE

THETTABEBCHTEE KEFRINRELTHANE 10% 3 U4 09T %
55918

4o ik X2 6015 AR Ak e 5 A
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B11FREXESEENEBERT S TAAAEE (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 FABEXESENEERT S T

14.0%
12.0%
10.0%

11.8%

7.7%

8.0%
0.0% 4.1%
4.0%

2.0% 1.1%

AP AA Sk

0.0%
-2.0%
-4.0%

-0.2% 0 6o
-1.2% 1% 0% 1 5%

mEkE mELKE wmEEKE

FHRF: Wind, ABIERT T

7. BBt RS

THEFT AEBRCHHGERERTETHIE 10%% =06 0948555255414,

B 13 & ¥t R BT % =48573% 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)
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\4) HAITONG SRR IEMR Eak AR 12

B14 Bt RAER T 3wk

12.0%

9.6%
10.0%

8.0% 6.6%
6.0%

4.0%

2.0% 1.1%

0.1%
||

0.0%
ol By ] | I

-1.6%
-4.0% -2.7% -3.0%
AR KA e

mEkE mEKiE mEENE

KA R R: Wind, BBIESFFR T

8. EARRX &

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

B15 BAARR & IE T % £4515%55 (2014.01-2023.12)

55 A= (F4h) 12.0%
5.0

4.5
4.0
3.5
3.0
2.5
2.0
1.5
1.0

—_— AR RS (A4h) 10.0%
8.0%
6.0%
4.0%

2.0%

0.0%

FeA kR Wind, #HEBIEAHTR T

THERTTRAERRK EWEFARARE. 12 A& 2023 F69 % Tk,

B16 BEARR &b % 2k i

8.0% 7.3%

6.0%
4.0%

0
2.0% 1.0% 1.6%
0.0%

0.0% _— [

— i ==
-2.0% -1.0% 13% -0.6%

1.9%
-4.0%
-6.0%

-5.7%
-8.0%

AR AR Aedepik

B3R E mELRE mE T

FH R Wind, AHEBIESAFR T

9. FHELARELH EIL

4ol ik E L5 6913 SR An ik A2 7 W)
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O /A lh T B
& ) HAITONG e LR £k TR 13
TEARTT AEBRCHFHELAEEF ERATHAE 10%% = H 45T 5%
55414

B17 $HEEREEF E AT 2 £Aa5t3%55 (2014.01-2023.12)

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
@ﬁ? \QP \OP \QP @OP @ﬁﬁ @NP @OP ¢NP WQ?

m % ® P ® ® ® ® ®

FHRIF: Wind, ABIERR T

TERTT FHELEALELH LA T AE. 12 A& 2023 569 % 2.

B18 FHELEAL LT ERR TS ZKE

16.0%
14.0%
12.0%
10.0%

8.0%

6.0%

4.0%

2.0% 0.5%

13.4%

10.9%

2.6%

1.2%

0.0% _-_ I
T B
- 0,
jg; 0.7% 150 0.9% 06%
=&, 0
A AN R STE

mEKkE mERKE WEZEKE

FHRR: Wind, &8 EFFFR BT
10. K $- I sh ke

THEFRT AEBRCH K LR HRELETIHNGE 10% % Z M5 1% 55 444,

B19 K ¥zt H T % £4x5% 5 (2014.01-2023.12)

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 el 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

4ol ik E L5 6913 SR An ik A2 7 W)
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\d) raToe B IR Lok IAERR 14
TEEFT X Epshikta R F AR, 12 A& 2023 569 % =ik,

B20 K sy mie R T2 2KE

4.0% 3.7%
3.1%
3.0%

2.0%

1.0% 0.7% 0.6%

0.1% 0.0% 0.0%
0.0% [ | [

] .
-1.0%

-2.0%
-1.8%

-3.0%
A AR Ak

mkkE mELikE WEEKE

PR Wind, EBIESFFR AT
115 E %3 HHMBEF (GRU(50,1)+NN(10))

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

B21 RS HAET (GRU(50,1)+NN(10)) 3 ZAA%f#& 5 (2014.01-2023.12)

3500 EREH () 12.0%
300.0 —_— Grdant iR (A 4h) 10.0%
250.0
8.0%
200.0
6.0%
150.0
4.0%
100.0
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N N N N N N N N N N
) i) > ) ) i) ) i) ) i)
n)o, K (O(L 6@, /\,@ %;\f» q\m Q@ R K
N N N N N NS N @ 9 P
s > P P P D> 0> P P

FoARR: Wind, EBIERFFR BT

THETTRAEFIHMEF (GRUO,1)+NN(10)) AF. 12 A K 2023 Ft) %

ZIE

g s i B 2B 15 S Ao AR B
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B22 KE% I HMBF (GRUBO,1)+NN(10)) 3 =ik
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FoARIR: Wind, ERIERFFR BT
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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 HHMET (%t GRU(50,2)+NN(10)) % FA8+3&55 (2014.01-2023.12)
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Forb kIR Wind, #HBIERHR T
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B27 REF I HMEF(ERLEEH LSTM(48,2)+NN(10) ) % FAax+3% 55 (2014.01-2023.12)
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FRPR R Wind, ABIERAR T
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16. X EF I AT (2 HEELERN-10 BHFL)
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B2 REFIRF (3 HAEHEN-10 A L) 37KHE
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FHPRIR: Wind, EBIERAFR AT

17. R EREH Al B3GR EAE

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
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B33 A A4 FiE 500 Al 3 5R 84 R Rk HE (2017.01-2023.12)
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B 34 & BAA G ¥ 4E 500 Al ¥R B Bk H
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KRR Wind, ABIERAT AT
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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
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