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2R APZEIBFANGEDE ——FHRLK
B F AR (20240122-20240126)
BEEE:

%ﬁ%ﬁ‘ B F. AB (44 2024.01.22-2024.01.26, TR ). 1 A A 2024 )
% FWHE EHH H-1.02%. 0.10%1L Z 0.10%.

THaESHEREF. AR, 1 A K 2024 69 % I EFE 5 4-0.72%. -0.46%
VA %-0.46%.

FEEENEREWETF. AR, 1 AR 2024 £ %
1.66%r. & 1.66%.

AL E F 4R 4-0.41%.

FREENERZBERT. AB. 1 AR 2024 5F85 % T HFE 55 4-0.79%.
1.25%VA % 1.25%.

FEHEEXELIANERAF. KA. 1 AA 2024 $893 2 KEZHH
0.73%. -0.13%%A%.-0.13%.

FHEEREEENEBERF. KA. 1 A% 2024 £60% 2R AEHHH
0.82%. -0.77%¥A%.-0.77%.

REF I FHMETF (GRU(B0,1)+NN(10)). A . 1 A% 2024 9% =ia %
%A H 1.83%. 7.95%A & 7.95%.

REF I HMETF (GRU(0,2)+NN(10)). A . 1 A 2024 F#9% =ia %
A A 1.74%. 7.60%4 % 7.60%.

REFIHMEF (&#t GRU(50,2)+NN(10)). AF. 1 AR 2024 &9 % 2k
#HEHA K 2.23%. 7.34%A K 7.34%.

REFIEHETMBF (REEZESH LSTM(48,2)+NN(10)). AF. 1 AR 2024 4+
8% I EE A H 0.59%. 6.80%1A % 6.80%.

REFIRT (SHEAME S5 AFE). KB, 1 AR 2024 F09 % W EF 5
A% 2.74%. 9.00%¥L % 9.00%.

REFIBAT (3HEERA-10 BAFE). KA. 1 A% 2024 #09% ZhaE%
SR A 2.41%. 8.97%¥A & 8.97%.

B ERALYFHE 500 Al ¥5&4. KA. 1 AFK 2024 Fe9RR A5 4
1.76%. 1.82% VA% 1.82%.

FERAYFHE 1000 Al ¥5R284-, KB, 1 AR 2024 o948 E 53 4
0.65%. 1.98%A% 1.98%.
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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 ) HIMATF (B GRU(B0,2)+HNN(L0) ) vt 16
FEFGMAF (HEEEH LSTM@E8,2)+NN(L10) ) oo, 16
REFIBRT (BBEEAER 5 BAFE) e 17
BT (ZBHEEAER-10 BAFE) oo 18
FUE AR Al FEEEIRLLE oot 19
BT <ottt ettt n e 20
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9/ “Haitone AR TR ARk TAAR 3

HEX

A1 SR E R T % A 5258 (2014.01-2024.01) ovoveevceeeeeeeeeeeee s 7
A 2 e )2 Rl - OO 7
A3 TATE SN & AT % AR (2014.01-2024.01) oo 7
A 4 TAEF EHE T 5 ZHE oo 8
K5 FHEFEANER EWE TS ZAAATRIE (2014.01-2024.01) oo 8
A6 FEEFEAZTREEIE TS ZIE oo, 9
B 7 TFHBEEINTREEAT % ZARTEES (2014.01-2024.01) .o 9
A8 T EABRIREE TF L M oo 9
A9 FEBEREEFEANEWETF S 248335255 (2014.01-2024.01) oo, 10
B 10 FEERKESEANLIE T Z 2B o 10
A 11 Fr&EREAEFENZBERT S 231385 (2014.01-2024.01) .oocvvennee, 11
B 12 FEERESFENZEE T L ZIE e 11
B 13 A RAEETF S TR (2014.01-2024.01) oo, 11
B 14  BEEREEE T B 2R s 12
B15 RAEHAARXEILETSZ 24855255 (2014.01-2024.01) oo 12
16 BRI E S ZICR (s 12
B 17 FHPERBEEFE R T S 243325 (2014.01-2024.01) v 13
B18 PFHELABEEFTEIE TS FTMB oo 13
B 19  KEEFHHEE T S TR (2014.01-2024.01) v, 13
B 20  KEIEFHKBE T B T oo 14

B2l REFIHHMEF (GRUGO,1)+NN(10)) % =Aas+i&35 (2014.01-2024.01)

14
B{22 FEFIGHMEF (GRUBO,1)+NN(L0)) £ FHLE oo 15

B 23 RAFIS5MEF (GRU(B0,2)+NN(10)) % =A9x+3% 55 (2014.01-2024.01)

15
B{24 FEFIGHIEF (GRUBO,2)+ANN(L0)) £ FHLE oo 15

BH25 RAEFISHMEF (K#E GRUBGO,2)+NN(10) ) % =8t & 55 ( 2014.01-

2024.00) oottt ettt ettt et ettt an e eaneens 16
A/ 26 REFISMEF (% GRUBG0,2)NN(10)) % ZHLHE oo 16

H27 RKEFIHMEF (KE£EFH LSTMA8,2)+NN(10) ) % = A8 *f 3% 55
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B/ 28 REFIGMAF (R£EFH LSTM(48,2)+NN(10)) % il v 17
BH29 RKEFIRT (SHAEAE-5 B IFE) $2Mx5%55 (2017.01-2024.01) 17
B30 FKEFIATF (3HEEBEASAFE) Z25KE e 18
B3l RKAEFIBT (ZHREHEA-10 BiF%E) % 24825255 (2017.01-2024.01)
18
BH32 FKEFIATF (3HEEEA-10 BHFE) B2KE e 19
A 33 JB &R 464 F 4 500 Al 3% 3R 206 R PR UK A (2017.01-2024.01) ... 19
B34  BEALH TIE 500 Al 3R AAZHIE oo 20
B35  RAIAEH TAE 1000 Al 3 &84 R it 3 A (2017.01-2024.01) .......... 20
B 36  BEARHTIE 1000 Al 3 53R EAZ LI oo 20
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ON Ak fa %

\4) HAITONG R IARA G 2Rk TAZEAR 6

FTRICE T HEIEA SR TAZ R AT L0 LR AT AR . 1 AR 2024 9 %
ZRE. BRRBPMAERAZME. KB, REAFIRRATNHSEZKARE, 25K
RS O Wik

A1 HRABATEEKE. SARPKBRAERE

2 EKE % kRFKE

AR 1A 2024YTD zgﬁg XA 1A 2024YTD Z}E])ii;
B A &R mE -1.02% 0.10% 0.10% 11 -0.88% -0.88% -0.88% 01
BATATES Bk -0.72% -0.46% -0.46% 0/1 -0.81% -1.42% -1.42% 01
FHREEAER B -0.41% 1.66% 1.66% 1/1 0.18% 1.95% 1.95% 1/1
FHEEEANERZBE -0.79% 1.25% 1.25% 11 -0.49% 0.30% 0.30% 11
FHEEREEENEL -0.73% -0.13% -0.13% 0/1 -1.07% -1.14% -1.14% 0/1
FHEEREEENEE -0.82% -0.77% -0.77% 0/1 -0.18% -0.48% -0.48% 0/1
Bt R 4 0.35% -0.17% -0.17% 0/1 -0.69% -2.81% -2.81% 0/1
BHRE & -0.24% -0.34% -0.34% 0/1 -0.69% -1.10% -1.10% 0/1
FHELERE LB E L 1.66% 1.69% 1.69% 1/1 1.20% 2.71% 2.71% 1/1
X¥ e shikig 0.20% -0.05% -0.05% o1 -0.31% -1.45% -1.45% o1
GRU(50,1)+NN(10) 1.83% 7.95% 7.95% 11 -0.47% 1.54% 1.54% 1/1
GRU(50,2)+NN(10) 1.74% 7.60% 7.60% 1/1 -0.12% 1.53% 1.53% 11
#Z 3t GRU(50,2)+NN(10) 2.23% 7.34% 7.34% 1/1 0.25% 2.97% 2.97% 1/1
& %2 & 5 LSTM(48,2)+NN(10) 0.59% 6.80% 6.80% 11 -0.78% 2.82% 2.82% 11
2 B EAER 5 HARE 2.74% 9.00% 9.00% 11 0.21% 2.51% 2.51% 11
% B EAAA-10 B AFZE 2.41% 8.97% 8.97% 11 -0.20% 2.14% 2.14% 11

FoH kIR Wind, #HBIERHFR T

T AT T BEAA 6 F4E 500 Al 38 3% 40-4-F= P 4E 1000 Al 32 3R 86- KR . 1 A &
2024 404K 35 BRI E

&2 RERACH A ERALBIKAREERE

AR 1A 2024YTD 2024 % B £
H4E 500 Al 3 5% 1.76% 1.82% 1.82% 2/4
4 1000 Al 3% 3% 0.65% 1.98% 1.98% 3/4

KA RR: Wind, EilBiESFR T

1. SR ERTF

THRFTARBRECHETBERTLTHNE 10%3 2o e9taxt ik 55 48,
BT eyt By Xon 5 FHRE GARE T R AR (T ) —— &M B TR FIKE S

W 4ol 1% B L X5 49135 B FE Ak 12 7 9
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HAITONG

R TARMR, ek TARRIRT

Bl HRBERT S =4%3%5H (2014.01-2024.01)

40 RS (£4) 7.0%
35 —_— S AN 5REG (Akh) 6.0%
5.0%
3.0
4.0%
2.5
3.0%
2.0
2.0%
o 1.0%
1.0 0.0%
N N\ N N N N N N N N N
D D o) D o) el D D D D o)
N N N N N A
N N N N N N N QO Q Q) &
> P> DY > P P DY P DY DY P

KRR Wind, ABIERAT AT

TERETT SRERFARE. 1 A& 2024 Ft9% SI#H.,

B2 HpERT S ZIE

2.0%

0.1% 0.1%
e g -
-0.7%

-2.0% -1.0%
-4.0%
-6.0%
-8.0%
-10.0%

-1.7%
-9.9% -10.0%

-9.9% -10.0%
-12.0%

AP AA LR

B3N E mELKE mEEIE

KRR Wind, ABIERFT T

2. AT EEF

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 & AT % £4ax5%55 (2014.01-2024.01)

40 RS (44 6.0%
35 % EARrtiREg (Adh) 5.0%
80 4.0%
25 3.0%
20 2.0%
L5 1.0%
1.0 0.0%
RSN Y M) /\qu\ ;v”’\ R :\ru'b\
S T R G

KRR Wind, ABIERFT T
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THETT TAKDEREFTRE. LA K 2024 569 % =ik,

B4 FATESSWE TS RkE

U - — w— o
- 0, . o
-2.0% -0.9% -0.7% 0.5% 0.5%
-1.6%
-4.0%
-6.0%
-8.0%
-10.0%
- 0, R o
12.0% 10,50 "10-0% 1050 “10:0%
- . 0
A KA SERR

WEkiE mEKIE Wi

FA R B Wind, EBIESFFR T

3. FAEEAZTR G

TRETTAEBRCNFTEEEATRE LA TIHINE 10%% T HA 83T 5% 55
Al APt A Xig A EHRE (BRB T2 (1) — A FANE
3B Fa WL F 3] 8 S IRAIBRINAL A D,

A5 FHEEANER EWET 2 =445%355 (2014.01-2024.01)

45 BRI (HE) 6.0%

4.0 —_— G At iR (fdh) 5.0%
35
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 N
D o D » D D D » » D D
N% b‘\’b NV 6\‘1/ /\\‘L q):\’b v U,{L \I{L (V\’L 'b’\q/
N N N N N N N Qi & V' v
S I G

FHRIR: Wind, ABIERAT T

TERTTHAAEFEAZTRE EWWEFTARE. 1 A& 2024 F69 % KA.
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HAITONG Ak TAZA R, ARk TAZE IR 9

BH6 FHEEEAZTRLILETEZTHRE

4.0%
1.7% 1.7%

2.0%

2.0% 0.6% 02% -0.4%

-4.0%

-6.0%

-8.0% 7.1% 7.1%

-10.0% -8.8% -8.8%

AR AA SR

mEKlE WMERKE WEEKAE

ForbkoR: Wind, #EBERFFR BT

4. FEEBEENZTREE

THETT AEBRLCHFTEEEAETREBEATHIE 10% % T4 A 6940t i% 53
Hh, APt A Xig A EH0RE (BRBTF29)7% (1+wW) — A FAHENE
3R Fa WL F 3] 0 S IRAIEARINAL L A D.

B7 FRAEENERZREBRT % 2485585 (2014.01-2024.01)

6.0 BRI () 5.0%
oo % i aaxt i35 () 4:5%
72 A3t % 53
5.0 7 . 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 N
2 i e i i i e i e e 2
"::'\{L b"\q/ ‘o"\q, b'\q/ ’\"\q, ‘b"\q, Cb’\q/ Q"\q, '\"\q/ 'lz'\q/ ’b'\q/
N N N N N N N P Q Q! G
P P P P P o P o P 3 03
FHRR: Wind, ABIERFT T
THEFTHAEBEFEANZTRZERTARE. LA A 2024 569 % 2l
B8 FHAEEAERZRERTFEZKAE
2.0% 1.3% 1.3%
0.0% = ==
-2.0% 1395 %% -08%
-4.0%
-6.0%
-8.0%
-10.0% -8.8% -8.8%
-10.0% -10.0%
-12.0%
AR AR RN E

mEklas WELKE mETia

KRR Wind, ABIERFT T
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HAITONG ARk TARA R, £k TAZ 4R 10
5. FREREEENEIL

TEEFTTAABRCHTRERESFEANELATHIE 10%3% 2ME 9405 5%
5418

B9 FREXESHEANLILET S TAR*EE (2014.01-2024.01)

0 BAS (EH) 5.0%
7 e Bk 4.5%
6.0 % EAAxT IR (Ldh) oo
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 N
) ) ) 3 3 3 3 3 3 3 3
NUAN & 9 A A I T e
N N N N X N S S Q ¢ ¢
& P P > DY DY > > > > P

Forb kIR Wind, #HBIERHFR T

THREFRTHAAERESFFEANEREAFARRE. 1 AKX 2024 F69% ZH A,

BI0FEEKBLEEIANL AT 2 Tk

.0%
0.0% III.I-
-0.7%

-0.1% -0.1%
-2.0% -1.1%
-1.9%
-4.0%
-6.0%
-8.0%
-10.0%
-10.2% -10.1% -10.2% -10.1%
-12.0%
AR AR AR

BERNE mEkka mEZENE

KRR Wind, ABIERFT T

6. FREKESFENTZRE

THETTABEBCHTEE KEFRINRELTHANE 10% 3 U4 09T %
55918

sl Wik X 2B 694E B AR FE Ak AR B R
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D /A LA T8 5

HAITONG Ak TAZAER, Aak TAZ B4R 11

B11FREXESEENEBERT S TAREE (2014.01-2024.01)

5.0 BRI (EH) 6.0%
BT —— R Y RO T D)

5.0%
4.0
4.0%
3.5 (]

3.0 3.0%

25 2.0%

2.0
0,

15 1.0%

1.0 0.0%

KRR Wind, ABIERAT AT

TERRETTHAAEBERESFFENZBERTFAE. 1 AR 2024 5F69% Tl i,

B2 FBEXESENEERT S T

L
-0.8%

L
-0.8%

9 —
0.0% - .

-0.2%
-2.0% -1.0% -0.8%

-4.0%

-6.0%

-8.0%

-8.8%

- 0 -8.8%
10.0% -9.5% -9.5%

-12.0%
AR A ALE K

mEklas WELKE mEEia

FHRF: Wind, ABIERT T

7. B R

THETTABERCHERARER T LT HNE 10% 3 ZRE AT IRFEF4E.

B 13 &t R BT % =49573% 5 (2014.01-2024.01)

150 BAEH () 12.0%
13.0 | e 2 mantiRig (A£dh) 10.0%
11.0
8.0%
9.0
6.0%
7.0
4.0%
5.0
3.0 2.0%
1.0 0.0%
N N N N N N N N N N N
i i > i > > i) > > i i
{b@ V,o, WV 6@ NV NG q,g, U,{L SV '1;0 %,(v
N N N’ N N N N G Q % Q%
P P P P P P P P P P

FH R Wind, AHBIESR T

THEETTHEEREETAR. 1A KA 2024 Ft 5 2K,

4 R E XSG 415 SR A A
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\O HAITONG Rk TARA eak A2 R 12
B 14 B R ET % 2k#A
2.0% 0.3%
0.0% —
' -15% .1.8%
-4.0%
-6.0%
-8.0%
-10.0%
-12.0%
-11.9% -11.7% -11.9% -11.7%
-14.0%
AR AR PN TS

WSS WEkiE W3EiE

AR Wind, EBAESFFRPT

8. EARRX &

THETTABEB#CHRERRL AT I /E 10% % =066 40xT 3% 45414

B 15 BEAARR & IE T % £4515%55 (2014.01-2024.01)

55
5.0

A= (F4h) 12.0%

—_— AR5 (£4h) 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 N
R Jf R 59 A A
N> Ne Nt N X N N o o g 9
oS S S S S S S S o o S
TR Wind, #BIEABFR AT
THEFTTRERX EREFAR. 1A K 2024 F67% =ik #.
B16 BEARR &b % Rk i
|
-0.3%

0.0% - — —
|y o

-2.0% -1.5% -1.3%

-4.0%

-6.0%

-8.0%

-10.0%

10.29 "9-8% 10.29 "9-8%
-12.0%
AP AR AL VAR

mEkE mELKE mERKE

FHPR IR Wind, ABIERT T

9. FHEERELBH EIL

sl Wik X 2B 694E B AR FE Ak AR B R
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ON Ak fa %
\¢) HAITONG ARk TARA R, ek TAZ R 13
TERTT AEBRCHFHELAEEF ERAETHAE 10%3% = H 45T 5%
35444,

B17 FHELAEEHEWE T2 F4825%5 (2014.01-2024.01)

40 RREH (Fhh) 10.0%
g e 275 (L4 9.0%
3.5 % AR (ALdh) 8.0%
3.0 7.0%
6.0%
2.5 5.0%
4.0%
2.0 3.0%
15 2.0%
1.0%
1.0 0.0%
N N N N N N N N N N N
AN AN A ﬁf A AR AN A A
o o A : o N o
N N N N N N N 9P 9 W W
¢ P P ® P P ¢ P P P
FHRF: Wind, ABIERFT T
THEFRTFHREELEALEHR EWATRAE. 1 AR 2024 F69% 2IA.
B18FH LALLM ERATFETKA
4.0%
1.7% 1.7% 1.7%
2.0% 0.4%
. (]
oo __-I I I
-2.0% 1.3%
-4.0%
-6.0%
-8.0% 6.4% 6.4%
-8.1% -8.1%
-10.0%
ENE KA R TE

WS KA mEkich w3Eics

KHRR: Wind, ABIERT T
10. K $-If sh ke

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

B19 K& zhakEH T % £4ax5% 55 (2014.01-2024.01)

28 BREH () 14.0%
2.6
S AR IRE (A 4h) 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 N
o 3 > 3 > ) o > ) o 3
U U A N N A A
> N N N N N N 0 @ Q) F
P ® e DY e e P e P P Y

KRR Wind, ABIERFT T
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VAL Te 5
) HAITONG Rk TARAR, eak TA2 Bk 14

THETT KEEHREETARE. LA K 2024 569 % =ik,

20 R EpshkER T2 2KE
2.0%
0.2%
0.0% _— — -
N 0.0% 0.0%
-2.0% -1.1%  1.3%
-4.0%
-6.0%
-8.0%
-10.0%
-12.0% -10.5% -10.5% -10.5% -10.5%
Py KA Y

WSS mEkicA w3EiE

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

TEEFRT RAE#CHRES I SMEF (GRU(50,1)+NN(10)) 4T %i/E 10%
% WA tARRT IR A AA.

B21 EEF I HHMETF (GRUBO,1)+NN(10)) % FAa*F3&55 (2014.01-2024.01)

5000 BRI () 12.0%
4909 3 EAAT RS (L4h)
400.0 7= o 10.0%
350.0 8.0%
300.0
250.0 6.0%
200.0
150.0 4.0%
100.0 o
50.0
0.0 0.0%
N N N N N N N N N N N
o o i i o o 2 2 i o o
2 S R W O NN {V,\m 2
> » N N N N N & & g W
B B ® P P ® P P P > P

KRR Wind, ABIERFT T

THETTHEAFIHMAEFT (GRU(G0,1)+NN(10)) AF. 1 A A 2024 541 %

ZIE

sl Wik X 2B 694E B AR FE Ak AR B R
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D VhlhTa -

HAITONG Ak TAZAE R, Aak 142 B4R 15

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

10.0% 7.9% 7.9%

5.0%

|
-1.4%
-5.0% -3.2%

1.8%

-10.0% -7.8%

-7.8%

-15.0%

-15.7% -15.7%
-20.0%

AP AA AR

mZklkE mEkkE mEEKE

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 (2014.01-2024.01)

900.0 BREH (EH) 12.0%
800.0 .
— AN IRE () 10.0%
700.0
600.0 8.0%
500.0
6.0%
400.0
300.0 4.0%
200.0
2.0%
100.0
0.0 0.0%
N N N N N N N N N N N
) 3 ) 3 ) ) 3 o ) 3 )
rb\’]/ b('\q/ (o\')/ 6\"1/ NV :\"1/ q:\(]/ 0(1/ '\\"1/ (v(l/ ’b"\%
N N N N KX N S S o Q) o
S P ® ® ® ® DY P > > ®

PR ROR: Wind, #HEIESBT AT

TARAETTFEAFISHMEF (GRUBO,2)+NN(10)) AB. 1 A& 2024 4t %
TR,

I

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

10.0% 7.6% 7.6%

0
5.0% 1.7%

0.0% |

-1.0%
-5.0% -2.8%

-10.0% -7.8% -7.8%

-15.0%

-15.4% -15.4%
-20.0%
AR AA AR

WEE WEKIKE mEEiKE

KRR Wind, ABIERFT T

P55 B ik E XX 0913 B A E Ak AR F )
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\.,) HAITONG ARk TAZA R, £k TAZ R 16
138 E ¥ 3 HMBEF (& GRU(50,2)+NN(10))

THREFT AERLYFEEF I SHEF (K#E GRU(B0,2)+NN(10)) 4T %i /&
10% % = 44t AR xR 55 AL

B25 K EF I HHME T (%t GRU(50,2)+NN(10)) % FA8+3&55 (2014.01-2024.01)

14000 K (44) 0.0%
0,
1200.0 | e——— 3 uAastiEA ( £4h) 80%
7.0%
1000.0
6.0%
800.0 5.0%
600.0 4.0%
3.0%
400.0
2.0%
200.0 1.0%
0.0 0.0%
N N N N N N N N N N N
i ) e i ) e i e i i i)
%0 v@ X é@ V& #& q0 50 \0 éa Q&
N N N N N N N Q) a9 9/ Q%
P P P P P P P o3 P > P

Forb kR Wind, #HBIERHFR T

THETTRESISMATF (it GRU(50,2)+NN(10)) AB. 1 A& 2024 4
% EA.

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

10.0%

7.3% 7.3%
0
5lOA) 2l2% .
0.0% |
020 1N
5.0% -2.4%
-5.2% -5.2%
-10.0%
-15.0% -12.5% -12.5%
AR H A SELR

mkkE mELikE wm3EKE

FoR IR Wind, 8 EAAF AT
14 KXEFIHHBTF (REEES
LSTM(48,2)+NN(10) )

THETTRAERCHRES N HMAT (KL£EF) LSTM(48,2)+NN(10)) 4
TIHFE 10% 5 = LA b AR 7% 55 414

sl Wik X 2B 694E B AR FE Ak AR B R
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B27TREEFIEHBF (KREEEAH LSTM48,2)+NN(10) ) % FAaxH3& 35 ( 2014.01-
2024.01)
800.0 BAEH (Hh) 9.0%
700.0 5 AanIRE (kb)) 8.0%
600.0 7.0%
500.0 6.0%
5.0%
400.0
4.0%
300.0 5 0%
200.0 ” 0%
100.0 1.0%
0.0 0.0%
N N N N N N N N N N N
R b@"b A A
> N N o K N N > N v it
N R . T A N SO ol

PR IR: Wind, #8EABF R AT

THRTTREFISWAT (RL£EEF)H LSTM(48,2)+NN(10)) AA. 1 A A
2024 F09 % R

B28 RAEF I SHMAT (K £i2EH LSTM(48,2)+NN(10)) % =ik

10.0%

6.8% 6.8%
5.0%
0.6%
5 0% 12% 8%
=9. (]
-5.3% -5.3%
-10.0%
- 0, _ 0,
-15.0% 12.1% 12.1%
AR AR A0 R

WEkiE mEAKE WEEKE

FoR IR Wind, #8EAAF AT
15 REFIBT ( ZHAEAAR-S B ARL)

THEFTAEKRCHREFIRT ($MEEER5 AirE) 2THATE 10%
% WA AT R F A, BT AT N6 AGRU I 4435,

B2 REFIART (FHEHA-5 A47%) 3 FA9%3%5 (2017.01-2024.01)

10000 RX (B4 12.0%
900.0 L B
800.0 % xR (L4h) 10.0%
700.0 8.0%
600.0
500.0 6.0%
400.0
300.0 4.0%
200.0 2.0%
100.0
0.0 0.0%
> > > ™ > > ™ >
Q\Q Q\Q Q\g Q"'Q Q\Q Q\'Q Q"'Q Q"'Q
R & & o o o e o
P ® P P ® P >

KRR Wind, ABIERFT T

45 P E X2 645 AR Ak A 5 A
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TARFTREFIAT (ZHAEMRA-5 B474) AR, 1 AR 2024 F#69% %=
&

BI0FEEFIRATF (ZHAERN5 BIFE) T 2KkE

15.0%

.0% .0%
10.0% 9.0% 9.0%

5.0% 2.7%

0.0% — | .
e -3.4%
-10.0% -6.7% -6.7%

-15.0%
-15.7% -15.7%

AR AA SaRcES

-20.0%

mEkE mEkKkE mEEKE

FHRIF: Wind, ABIERT T

16. X EF I AT (2 FAEER-10 B HFE)

TAEFTAEKCHEEFIBT ($HEAHA-10 BFE) £2FHIE 10%
% Eenb- ARt iR 58418, BT AT e AGRU I 413,

B3l RAFIBTF (BHEEHEN-10 AAFE) 2 548%413%55 (2017.01-2024.01)

800.0 R (A 4) 12.0%
700.0 4 osAnstiRia (Adh) 10.0%
600.0
0,
500.0 8.0%
400.0 6.0%
300.0 4.0%
200.0
0,
100.0 20%
0.0 0.0%
3 3 23 > 23 23 > >
Q'\'Q Q'\'Q Q\Q Q\'Q Q'\'Q Q\Q Q\'Q Q’\'Q
K K S o Q¥ g i Q¥
s B 0 s B $ s 5

FHRR: Wind, ABIERAT T

TEARTTREFIRT (ZHAEARAE-10 BA4F%4) KB, 1 AK 2024 F4 %
EE-

\\\

I
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B2 REFIRF (3 FREHEN-10 BEE) $FKE

15.0%
9.0% 9.0%
10.0% ° 0

5.0% 2.4%

0.0% — .
R -3.5%

-10.0% -7.1% -7.1%
-15.0%

-16.0% -16.0%
AR AA N Y

-20.0%

WEkiE WEKIKE Wi

FHPRIR: Wind, EBIERAFR AT

17. R RACH Al BRI ZRAE

EMATREFIAF (3 HEEAAR-10 B 475 ) #E F4E 500 Al 38 %20 5-Fa
JE 1000 Al 3§ 5% 204, H b, 3EIRLAA04 M e ds R4k GL380A T IUAF @4 K.

1) MNRARB: AR I AR E R B AL 1%;

2) BFRE: FAFH. T4 (50033%: F44; 10003%3%: [-0.2,0.2]), FH
1KIA A F: [-0.8, 0.8];

3) FAlpBE: ST,
4) BFERE: FREDBF AT 30%.

AR e AL B AR H) A R RAATUHIC S, B 4758 T AT,

max Z HiW;
wi

e, wAEASTHREZ i RE, u ARSI TR TKE. AR RGN
RMETF K, TN FIBAEVAKR B MR, BB 4o 3%049 R 5 A

THEETT 44 2017 SF A kA% ¥ 4E 500 454069 RiHAR S A .

B33 A A4 FiE 500 Al 3 3& 84 RS (2017.01-2024.01)

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 2023-12-04

mRAEH (F4b) — R (KA

KHARR: Wind, ABIERAT T

TESHBEFTASENE. LA A 2024 S04 50K,

sl Wik X 2B 694E B AR FE Ak AR B R
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B 34 & EAA G FIE 500 Al 33840 A FKH

1.83% 1.82% 1.82%
1.82%
1.81%
1.80%
1.79%
1.78%
1.77% 1.76%
1.76%
1.75%
1.74%
1.73%

AP o VES

KA R R: Wind, BBIESFFR T

THEETT 84 2017 v k485 F4E 1000 354504 Rt IS .

B 35 J& EiA4A4 FiE 1000 Al 3 3% 484 R M85k (2017.01-2024.01)

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 2023-12-04

RKEH (Adh)

Fog AL (L)

KRR Wind, ABIERFT T

THEHSANETTEASEAR. 1A A 2024 F 64 FKHE .

B 36 & B AL 6 FiE 1000 Al ¥ iRA 4B HIKH

2.50%

1.98% 1.98%
2.00%

1.50%

1.00%
0.65%

N .
0.00%
AP

AFirk

KRR Wind, ABIERAT T

18. K Fe3R =

BT R 2R Ry,

50 1k I L2 6945 B FE Ao ik 42 B 7
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N/ HAITGNG AR TR AR 21

CEARIL)

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

AAEA & B IEA LI T iE AL R BRI T, AHBAIRLAE, R, BUME L RS, KIRE LA 638 Fol2 B
B FIYATAZE, KAARRIEZFRE GO ERMERTEN, SATZEL TSGRV, FUWEm R T EE RIS,
B RZEATE ZF R E R, 4 F .

BHE T

AAREAAL B AE S B TR 8] (VAT AR ANE])”) B PAEH. AN RAABEBRKAKEKRERNEALF . EETERL
T, AIRE o942 8. R PTERE 0 F ILF TAM RITEAT ARG K, BAETHE LT, A8 RIPMEATA B AL AR F 691547 R 27
7| B IEAT IR K RAEAT 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.

THAH R, BT R, AREFFRGE & MR LR RBHLE PAELAE, TMARETE, LEAF BRI HE P AR
BREAAF MEFRARE R, BF ELFEARE T OEMELREREGT S TR, EFEATHEAT, HRIERBILE
KIEAAMY T o2 H A IR F 422 0920 8) BT RAT YIS FFHAT K 5y, 7T g A X 4L 8] AL TARATIR 5 R E AR .
ARE RO TEP i, REFBIEFFTITH B, KBTS AT ) RIFOAER 77 AR X35 0. S
Ao, KBRS EBAEATIAA, ROAEFTAZAC AL 8] ARG b 77 KARR . FTA AIRE FARA AT IRGATITEATITI) A AN
B AT RFATICEATIT, W8GR BEALAR, LIRS BBIESARITHRFFT, StF 2N R BRIERAEAT, B
AAFAT AR SHATH B R Z 49 5| A ol 2.

RIS F EHER AL M B BIEA LG, BEIER IR PR E) 49 28T B @45 IE AR F E )k 4.

4 ik E L2 6945 B FE Ak 42 B R



