@ Adinx

B RRE
2024 %2 A 48

ARk TAEATR,
ARk TA2 AR

KR

CREFIBTF S RBEFE——FA
# IR T A 4R (20240108-20240112 )Y
2024.1.14

CIHREZF AT EZMANERE

i ? —— gk KB AR (20240115-

20240119)» 2024.1.21

2B RRFEE —— FH
HIEE F AR (20240122-20240126 )
2024.1.28

R URLREEE S-S
Tel:(021)23219732
Email:fengjr@haitong.com
£ $5:50850512080006

AT AR
Tel:(021)23212230
Email:ylg9619@haitong.com
£ 4:50850516050003

FEFIBTOHEBERK ——HALK
B F A& (20240129-20240202)
RIE L.

%ﬁ%ﬁ‘ B F. AB (44 2024.01.29-2024.02.02, F R ). 2 A A 2024 ¢
% RWBEEH A H-1.26%. -1.04%VA E-1.05%.

FAHEHEREF. KA. 2 AE 2024 569 % 2 HEZE 55 H-1.62%. -1.47%
VA %-1.84%.

FEEZINEREWATF. KA. 2 AR 2024 565 % B EHH $-1.01%. -
0.43%¥A % 0.49%.

FEEENERBERT. KE. 2 A A 2024 565 % TRAEFEH A H-0.74%. -
0.30%A % 0.38%.

BXESEIANEWERF. KA. 2 A& 2024 F89% TKREENHH
1.25%. 0.47%A% 1.01%.

FEBRXELINEBERT. KA. 2 AR 2024 F81% 2 EFE 55 H
1.10%. 0.33%¥A % 0.35%.

REF I FHMETF (GRU(0,1)+NN(10)). A . 2 A 2024 9% =ia %
5 A H-2.66%. -2.30%A % 4.29%,

REF I HMETF (GRU(50,2)+NN(10)). A . 2 AR 2024 $#9% =ia %
55 4-3.94%. -2.56%A % 2.85%.

REFIHHAEF (&# GRU(0,2)+NN(10)). A . 2 A& 2024 F64 % Tl
#E5A H-3.75%. -2.70%VL 5 2.72%.

REFIEHEFBTF (REEZESH LSTM(48,2)+NN(10)). AB. 2 AR 2024 4+
8 % TILEFE R 4-6.22%. -3.89%1A % 0.04%.

FEFIATF (ZHEEHER S5 B4HL). KB, 2 A& 2024 5t % I HE E oy
#| 4-2.76%. -3.89%A % 4.98%.

FEFIEATF (SHAEAEEA-10 AR5 ). AR, 2 AA 2024 095 2KAEF
47 4-3.94%. -4.31%vA % 3.91%.

B ERA ) FE 500 Al 3i&a4A, KB, 2 A A 2024 048 FIE A h-
1.58%. -1.41%A% 0.16%.

B R4 F4E 1000 Al 3¥3&EA, KB, 2 AR 2024 FHA2 5B R A -
3.02%. -2.07%¥A %.-1.05%.

AR T BFRBENE. mhR e,

4 ik E L2 6945 B FE ek 42 B R
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HAITONG

SR IAME AR IAEER 2

H X

10.

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 oot 9
TEFLIE R I F TN F e 10
T BEJE R 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 ooovrieeiieee et 13
FEE T HMEF (GRUBO,1)FNN(L0) ) oot eeseseeeeeees 14
REF 3 HIMA T (GRUB0,2)+FNN(L0) ) wvveieiveeeieiieeceeie et 15
FEF ) HTATF (B GRU(B0,2)+NN(10)) v 16
FEFGMAF (HEEEH LSTM@E8,2)+NN(L10) ) oo, 16
REFIBRT (BBEEAER 5 BAFE) e 17
BT (ZBEEAER-10 BAFE) oo 18
FUE AR Al FEEEIRLLE oot 19
BT <ottt ettt n e 20

4 ik E L2 6945 B FE Ak 42 B R



N

N

o)

VAl fE g

HAITONG

LR IAME AR IA2ER3

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

2024.02)

B 26

" 27

SRE R T % ZAAAT %3] (2014.01-2024.02) oo 7
BRI T % BHLZR oo 7
TATE S & AT % A% (2014.01-2024.02) o 7
TAEF EHE T 5 ZHE oo 8
FHEFEANETR EWE TS ZAAATRIE (2014.01-2024.02) oo 8
FHEFEANZTR EE T Z ZIE oo 9
TFHBEENTREEAT % ZARTIEES (2014.01-2024.02) oo 9
FHBEFEANBTRBER T L EIE oo 9
FEBEREEFEANEWETF S 248335255 (2014.01-2024.02) oo, 10
FrEBEREFFEANELE T S FME oo, 10
Fr&EREAHFENBERT % T332 (2014.01-2024.02) oo, 11
TG REHFENBIEBE T S FHE oo, 11
B RAERTF % AR (2014.01-2024.02) oo 11
B RIETE F % BHEL oot 12
BFRR EWEF % 240315255 (2014.01-2024.02) oo 12
BB E S ZME (oo 12
FHFERB AR EWE T S 245255 (2014.01-2024.02) v, 13
FHFLERBE LT EE T L EMA e, 13
KEIHIGE T % 2AxF5RFT (2014.01-2024.02) oo, 13
REIEFDHEIGE T B ZUCER oot 14

FE %3] HMEF (GRU(B0,1)+NN(10) ) % =Aaxt3% 35 (2014.01-2024.02 )

14
EEF ] GHMEF (GRU(B0,1)+NN(10)) £ ZIE oo 15
FEF I HMEF (GRU(50,2)+NN(10) ) % =Aast3%55 (2014.01-2024.02)
15

EEF ] H5HEF (GRU(B0,2)+NN(10)) £ ZIE oo 15

REF3HMA T (#%# GRUB0,2)+NN(10) ) % =483+ 3% 35 ( 2014.01-

........................................................................................................................ 16
EEF ] SHMEF (%t GRU50,2)+NN(10)) % ZHLHE oo 16

REFIGHMAF (K Z£EEH LSTM@A8,2)+NN(10) ) % = 48 2 3% 53

4 ik E L2 6945 B FE Ak 42 B R



N

ON Ak fa %

\4) HAITONG ERRTAAR £ak T2 AR 4
(2014.01-20248.02 ) coovoveeeeeeeeeeeeeee et eee et 17
B/ 28 REFIGMAF (R£EFH LSTM(48,2)+NN(10)) % il v 17
H29 RKEFIRT (SHAEAE-5 B IFE) % 2Mx5%55 (2017.01-2024.02) 17
B30 FKEFIATF (3HEEBEASAFE) Z25KE e 18
H31 REFIAT (ZHLEEEE-10 BAFE) % 248455%5 (2017.01-2024.02)
18
BH32 FKEFIATF (3HEEEA-10 BHFE) B2KE e 19
A 33 JB &R 4 6d F 4 500 Al 3% 3R 206 R H R UK A (2017.01-2024.02) ... 19
B34  BEAEEFIE 500 Al B IR S FULE oo 20
B35  RAIAEH TAE 1000 Al 3 &84 R it 3K A (2017.01-2024.02) .......... 20
B 36  BEALETIE 1000 Al 3 53R EAZ LI oo 20

4 ik E L2 6945 B FE Ak 42 B R
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ON Ak fa %

\d) HAITONG B IARRL 2R IAZRRS

2B FE

(1 SIEBRRATF S TINE. B RBBUKER A EIER e 6
%2 JE AR A 4G Al B IR AL A AR BB EFEZE oo 6

4o ik X2 615 AR Ak e 5 A



N

ON Ak fa %

\4) HAITONG R IARA G 2Rk TAZEAR 6

FTRIDE T HEIEA Rk TAZH AT L0 SR AT AR . 2 AR 2024 F9 %
ZE. BRRBPMARAEE. KR, IAREFIBTHE TR S KIKEAE
I T B KA IR

A1 HRABATEEKE. SARPKBRAERE

2 EKE % kRFKE

AR 2A 2024YTD zgﬁg EN| 2 A 2024YTD ";E]’ii;
B A &R mE -1.26% -1.04% -1.05% 0/2 -1.70% -0.86% -2.28% 0/2
BATATES Bk -1.62% -1.47% -1.84% 0/2 -0.92% -0.73% -2.02% 0/2
FHREEAER B -1.01% -0.43% 0.49% 1/2 0.35% -0.09% 1.98% 1/2
FHEEEANERZBE -0.74% -0.30% 0.38% 12 0.15% 0.14% 0.37% 2/2
FHEEREEENEL 1.25% 0.47% 1.01% 2/2 0.17% 0.06% -0.81% 1/2
FHEEREEENEE 1.10% 0.33% 0.35% 2/2 0.46% 0.17% 0.02% 1/2
Bt R 4 -1.17% -1.10% -1.18% 0/2 -1.09% -0.17% -3.32% 0/2
BHRE & -0.56% -0.53% -0.76% 0/2 -0.17% -0.11% -1.06% 0/2
FHELERE LB E L 0.07% -0.50% 1.50% 1/2 0.08% -0.43% 2.37% 1/2
X¥ e shikig -1.38% -0.71% -1.22% 0/2 -1.04% -0.02% -2.16% 0/2
GRU(50,1)+NN(10) -2.66% -2.30% 4.29% 1/2 -2.22% -1.20% -0.75% 1/2
GRU(50,2)+NN(10) -3.94% -2.56% 2.85% 1/2 -2.93% -1.25% -1.41% 0/2
#Z 3t GRU(50,2)+NN(10) -3.75% -2.70% 2.72% 1/2 -2.72% -1.57% -0.07% 1/2
& %2 & 5 LSTM(48,2)+NN(10) -6.22% -3.89% 0.04% 1/2 -3.51% -2.21% -0.94% 1/2
2 Bk EARR -5 B AR -2.76% -3.89% 4.98% 1/2 -3.14% -2.26% -0.81% 1/2
% B EAAA-10 B AFZE -3.94% -4.31% 3.91% 1/2 -3.87% -2.41% -1.79% 1/2

FoH kIR Wind, #HBIERHFR T

TERBETT BJERA T E 500 Al 3 3% 28 A-F= P 4E 1000 Al 32 3& 285K . 2 A A
2024 404 K 35 BJE R E

&2 RERACH A ERALBIKAREERE

XA 2A 2024YTD 2024 R ERE
$3E 500 Al 3% 3% -1.58% -1.41% 0.16% 2/5
$3E 1000 Al ¥ 3% -3.02% -2.07% -1.05% 3/5

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

iE S ol 3k B LB 4945 B ISR Ak AR B 0
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VALA T2 5

HAITONG

R TARMR, ek TARRIRT

Bl HRBERT S =4%%5H (2014.01-2024.02)

4.0 BRI ()

3.5 — U ANRTIRES ()
3.0

2.5

2.0

15

7.0%

6.0%

5.0%

4.0%

3.0%

2.0%

1.0%

0.0%

KRR Wind, ABIERAT AT

TERETT SRERFARE. 2 A& 2024 Ft9 % TI#H.,

B2 HpERT S ZIE

0.0% —

-1.3%

—
-1.0%

—
-1.1%

-5.0%

-5.4%
-6.59
-10.0% 6.5%

-15.0%

-15.9%
-20.0% -17.2% 5.9%

-25.0%

25.4% -24.4%

-30.0%
£ AR PN IE S

mSikE mEXKE W3Rk

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

SEIUIE 5 FED.

B3 FATksh & AT 2 £4ax5%55 (2014.01-2024.02)

40 BRE@H (EH)
% EAAsTiREs (Adh)

35

3.0

25

2.0

15

1.0

6.0%

5.0%

4.0%

3.0%

2.0%

1.0%

0.0%

KRR Wind, ABIERFT T

4 R E XSG 415 SR A A
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)

iAiA{e g
) HAITONG ERIAEMT £ IZRIR8

THETT TAKNEREAFTRE. 2 A& 2024 569 % =ik,

B4 FATESSWE TS RkE

0.0% - III - .
- - 0,
5.0% 1.6% 1.5% -1.8%
-4.9%
-6.4%
-10.0%
-15.0%
-14.8%

20.0% -16.4%
-, . 0
-25.0% -23.3%

-25.2%
-30.0%
A AR Al R

WEkikE mEAKE WHEE

PR IR: Wind, #8EAAF R AT

3. FAEEAZTR 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 (2014.01-2024.02)

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

TERTTHAAEEAZTRE EWWEFTARE. 2 A& 2024 F69 % WA,

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

HAITONG Ak TAZA R, ARk TAZE IR 9

BH6 FHEEEAZTRLILETEZTHRE

5.0%
0.5%

0.0%

— —_—
-1.0% . . -0.4%

5.7% -53%

-5.0%

-10.0%

-15.0%

-14.1%

-15.1%
-20.0%

-21.1% -21.6%
AR ES; Agpk

-25.0%

m3lE wEKIE wWHEKE

FA IR Wind, EBIESEFR T

4. FEEBEENZTREE

THEFTT AEBCHTHEFEAZTREEATHI/GE 10% % =5 A0 1% 55
A, ATt A RiEAE TARE GARBF 27K (S+wW) —— A F AT
3R Fa WL F 3] 0 S IRAIEARINAL L A D.

B7 FRAEENERZBEBRT % 2485585 (2014.01-2024.02)

60 RREH (H4h) 5.0%
> $ Aant iR (K4h) 4.5%
5.0 7 . 4.0%
4.5 3.5%
4.0 3.0%
35 2.5%
3.0 2.0%
25 1.5%
2.0 1.0%
15 0.5%
1.0 0.0%
N N N N N N N N N N N
) ) ) ) ) i i i i » i)
"::'\q, b"\q/ ‘o"\(b Q)'\q, ’\"\q/ ‘b"\% %"\q/ Q"\q’ '\"\q/ 'lz'\q/ "::'\q/
> > '\ 3 S 3 N b Y § o
P P P P P P P P P P P
Fo IR Wind, #8EA AR5 AT
THRFTFEBEENTREBEELBATAR. 2 A& 2024 F69% 2Kz,
B8 FRAEEINERZBARTZ T kA
5.0%
0.4%
0.0% —
-5.0%
-5.5% -5.2%
-10.0%
-15.0%
-15.39, "14.6%
-20.0%
-25.0% -22.8% 23.19%

AR AR LA

mEklkE mEkKE mERKE

KRR Wind, ABIERT T

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

HAITONG ARk TARA R, £k TAZ 4R 10
5. FREREEENEIL

TEEFTTAABRCHTRERESFEANELATHIE 10%3% 2ME 9405 5%
5418

B9 FREXESHFEANLILET S TARAEE (2014.01-2024.02)

0 BAS (EH) 5.0%
7 e 5 (£ 4.5%
6.0 % EAAxT IR (Ldh) oo
5.0 3.5%
3.0%
40 2.5%
2.0%
. 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 3 3
NUAN & 9 R N A A
N N N N X N S S Q ¢ %
& P P > DY DY DY > > > P

Forb kIR Wind, #HBIERHFR T

THETTHFESERESFENLILEFAR. 2 A& 2024 56 % =IKH.

BI0FEEKBLEEIANL AT 2 Tk

5.0%
’ 1.2% 0.5% 1.0%

-5.6% .6.0%

0.0%

-5.0%

-10.0%

-15.0%

- 0,
-20.0% 159% 1650

-25.0%

“23.9% 4 9%

-30.0%
AR A N DS

wEklE mEkis mERKE

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 VhlhTa -

HAITONG Ak TAZAER, Aak TAZ B4R 11

B11 FREXESEENEBERT S TAAAEE (2014.01-2024.02)

5.0 BRI (EH) 6.0%

A5 | g n s (£40) 5.0%
4.0

35 4.0%
3.0 3.0%
25 2.0%
2.0

e 1.0%
1.0 0.0%
,\q;(b\ \q;(b\ ,\q,’(b\ \q;{b\ \q;“’\ :\q;,b\ /,\'1,’%\ ,\q;(b\ ,\'1,’{5\ \q:b\ :\fl;(b\

IS q/\b‘ q,Q\% ‘L\b S q’Q\‘b ﬂv@ q9,19 {‘v@ﬁ\ {]9'19’ (19‘1'3’

FHPRIR: Wind, EBIERAFR AT

THETTHFESERESFENZBERFAR. 2 AR 2024 5% =IKH.

B2 FBEXESENEERT S T

5.0%
1.1% 0.3% 0.3%

[ | —_—
I I -5.4% -5.8%

- 0
15.0% 16.1%

0.0%

-5.0%

-10.0%

-15.0%

-20.0%

-25.0% -23.1% -23.4%
AR #A 4R R

mEkiaE mERKAE wWEEKAE

FHRF: Wind, ABIERT T

7. B R

TERETT ABEBRCHERIER FTATHAE 10%% =6 48xF 5% 555848,

B 13 &t R BT % 248573% 5 (2014.01-2024.02)

150 BB (E) 12.0%
13.0 — AN EREE (A4h) 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
> > o > o o o o o s >
NUANIN & R RN N AN
N N N N N N N S Q 9 G
A O S N m@

FH R Wind, AHBIESR T

THEETTHEERIEETAR. 2 A& 2024 6 % 2.

WAL Wik E LG 0915 G E A B U
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VALA T2 5

HAITONG

Rk TARAR, 2Rk TA2 R 12

B14 Bt RAER T 3wk
0.0% | | |
-5.0%
- 0,
-5.8% 4.7%
-10.0%
-15.0%
-15.4%
- 0,
20.0% 16.5%
-25.0%
-25.3%
. 0
-30.0% 26.4%
e AA AR

mZLlkE mEkkE mEEKE

AR Wind, EBAESFFRPT

8. EARRX &

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

B 15 BEAARR & IE T % £4515%55 (2014.01-2024.02)

55
5.0
4.5
4.0
35
3.0
25
2.0
1.5

RREH (H4h) 12.0%

—_— AR5 (£4h) 10.0%
8.0%
6.0%

4.0%

2.0%

1.0 0.0%
55 fb\ fb\ fb\ fb\ :,_;\ ?‘;\ fb\ fb\ fb\ ﬁ‘o\
(b,\fv v,a, (d,(v 6\% /\(1, NG q,(v U(L \'\w q;,@ %,a,
N N N N N N N 9P 9 W W
P > P DY DY P P P P DY P
FA kR Wind, BB EABRE AT
TEHETTREERL EWET AR, 2 K 2024 F69% Zii.
B16 EARX EL % 2k
0.0% — —_— —
-0.6% . . -0.5% -0.8%
-5.0%
5.7% 5:2%
-10.0%
-15.0%
-15.6% -15.1%
-20.0%
-25.0%
’ 24,006 ~23:4%
-30.0%

ENE| AA ALEl R

mELkE mMERKE WEZEKE

FHPR IR Wind, ABIERT T

9. FHEERELBH EIL

4L Wk E X2 W45 SR Ak A 9
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HAITONG ARk TARA R, ek TAZ R 13
THEFTT AE#CHFHELAL LA EILETHATE 10% % L0469 404T 5%
35444,

B17 FHEEREEF E AT 2 T35 (2014.01-2024.02)

40 RKEH (L) 10.0%
% asfsRa (L) 9-0%
2 AR X 9% 42 ]
3.5 E4 7# (L% 5.0%
3.0 7.0%
6.0%
25 5.0%
4.0%
2.0 oo
15 2.0%
1.0%
1.0 0.0%
N N N N N N N N N N N
oo Jio Jl oo Jal l oo Jal o oo o
é@ % N 6@ «Q N N &@ Q@ Y 4@
N N N N N N LN 9 Q ) P
0> P P P P P ) P P P
FH K Wind, AHBIEAAFR T
THERRTFHRLLABEF SR TAR. 2 AR 2024 69 5 2.
B18-FHELABLSMELA TS EKE
5.0%
1.5%
0.1%
0.0% —
-5.0%
-6.1% -5.6%
-10.0%
-15.0%
-15.4% -15.5%
-20.0%
-20.8%
-25.0% -22.3%
AR AA e VE

S kiE WEKIKE W3R

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

THETT AEBRCHREIRI)RIELTIHAE 10% % =000 485 5% 55 414,

B19 K& zhakiEH T % £4ax5% 5 (2014.01-2024.02)

28 BREH () 14.0%
2.6 .
%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 N
) ) ) > ) i ) ) i) > i)
SV k@ K &@ «@ ¥ &@ d@ S ¢@ §@
> N N N N N N 0 @ Q) F
P ® e DY e e P e P P ®

KRR Wind, ABIERFT T

4o ik X2 615 AR Ak e 5 A
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VAl fE g

HAITONG

Rk TARAR, eak TA2 Bk 14

THETT KEEHREETRE. 2 A& 2024 569 % =ik,

B20 X g HEE T S TikiHh
0.0% — . . — —
0.7% 9
-1.4% -1.2%
-5.0% ° °
5.6% 49%
-10.0%
-15.0%
16.5% 1%
-20.0% R0
25.0% 24.1%
2530 <7
-30.0%
AJE AA LAk

mSikE mEXKE m3EiKE

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%
% At AR IR B AA.

B21 EEF I HHMETF (GRUBO,1)+NN(10)) % FAasF3&55 (2014.01-2024.02)

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
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KRR Wind, ABIERFT T
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22 KEF I HHETF (GRU(50,1)+NN(10)) % Fikii
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mZklkE mEkkE mEEKE

FRPR R Wind, ABIERR T
125 B % 5 BT (GRU(50,2)+NN(10))

THAEFT AE#LHOEESF I HMEF (GRU(50,2)+NN(10)) 27 3% H1/E 10%
% WA AR IR A AA.

B23 X EF I HHMETF (GRU(G0,2)+NN(10)) % FAasF3&55 (2014.01-2024.02)
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FortRIR: Wind, EIERBIAT

THAETTEAFISHMEF (GRUGO,2)+NN(10)) KB, 2 A% 2024 9%
TR,

R

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

5.0% 2.9%
0.0% [
] i -
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WSS mEkich w3EiE

KRR Wind, ABIERFT T
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138 E ¥ 3 HMBEF (& GRU(50,2)+NN(10))

TEETT AERLORAT D SAATF (At GRU(50,2)+NN(10)) 47 56
10% % = 40449 ARRT 5% 55 4 1A .

B25 K EF I WA T (%t GRU(50,2)+NN(10)) % #8485 (2014.01-2024.02)

14000 K (44) 0.0%
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> i) i i) i) i) i) i i) ) i)
n)(» G o,«'@ & K NV q,,o, S R q;@ %',g,
N N N N N N N Q) a9 9/ Q%
0> P Y P DS DY P DY P > P

Forb kR Wind, #HBIERHFR T

THRETTREFISMET (% GRU(50,2)+NN(10)) AF. 2 A & 2024 4#
EVEAC &

26 X EF I HWETF (&t GRU(50,2)+NN(10)) 2 Fik#
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-25.2%
-30.0%

AP AA AR

WEKIE WEkiE m3EiE

FoR IR Wind, 8 EAAF AT
AREFIGZGHRATF (RLEESD
LSTM(48,2)+NN(10))

THRETTRAE#CHREFIHAAT (RL£ZEH LSTM(48,2)+NN(10)) 4
THA G 10% % = LA 49 A0 3R 55 4 (A
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B27TREEFIEHBF (KREEEAH LSTM48,2)+NN(10) ) % FAaxH3& 35 ( 2014.01-

2024.02)
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. 0%
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500.0 6.0%
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400.0
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0.0 0.0%
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rb\’lz b(\'b (O:\"l/ b\q/ N4 (b:\"l/ q\’lx Q\“v \\'1/ q;{l/ rbl\"l/
> » N N N N N 0 9 q q
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PR IR: Wind, #8EABF R AT

THERFTRESIZHMEAT (SRLEZFH LSTM48,2)+NN(10)) AB. 2 A &
2024 F09 % R

28 REF I SHMAT (R £2&EH LSTM(48,2)+NN(10)) % Fhk#
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0.0%
0.0%

-5.0%

-10.0%
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-7.8%
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A KA AFh Rk

mEkkaE WELKE mEEE

FoR IR Wind, #8EAAF AT
15 REFIATF ($FEEHER-5 A I7%)

TEHETT AE#RCYGREFIRAT (ZHEEHE-S BFEL) 2THIE 10%
% WA AT R F A, BT AT N6 AGRU I 4435,

B2 REFIRT (BMEEAHR 5 B4AL) $5H45%5 (2017.01-2024.02)
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KRR Wind, ABIERFT T
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TARFTREFIAT (ZHAEMRA-5 Bi74) AR, 2 AR 2024 19 % %=
&

BI0EEZIRF (SHEERN S BARL) 2Kk
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6 ) N
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-2.8% -4.0% -3.9%
-10.0%
-7.9%
-15.0%

-20.0% -16.0%
-18.8%

5.0%
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-24.2%
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AR AA SaRcES

WELlka mEskikd mERKE

FHRIF: Wind, ABIERT T

16. X EFIRAF (2 FAELERN-10 AHFL)

THEFTRAERLNEEFIRT (ZHAEELA-10 BHE) 2T E 10%
% Eenb- ARt iR 58418, BT AT e AGRU I 413,

B3l RAFIBTF (BHEEHEN-10 AAFE) 2 54843%55 (2017.01-2024.02)
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FHRR: Wind, ABIERAT T
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B2 REFIRF (3 FREHEN-10 BEE) $FKE
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AR AA SR
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MEME WEKIKE WSl

FHPRIR: Wind, EBIERAFR AT

17. B RS Al 38538 % 4045

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) AFLIpBE: AP,
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 R E (2017.01-2024.02)
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mRAEH (F4b) — R (KA

KHRR: Wind, ABIERAT T

TEAMNETTUSERE. 2 A& 2024 F o948 H0K .
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B 34 & EAA G FIE 500 Al 33840 A FKH
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FHPRIR: Wind, EBIERAFR AT
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B 35 J& A A4 FiE 1000 Al 3 3% 84 R M85k (2017.01-2024.02)
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KRR Wind, ABIERFT T

TESANETTEAEAR. 2 A A 2024 F 694 H0K 5 .
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KRR Wind, ABIERAT T
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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 SR TR 8] (VAT AR ANE])”) B PAEH. AN RABEBKAKEKREMANEALF . 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 MEFRAREZ. BF EFEARE T OEMTELREREGT S TR, EFEFTHEAT, HRIERBILTE
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, 28GR BEALAR, L BREBBIESARITHRFFT, StF 2N R A HERIERAEAT, B
AAFAT AR SHATH B R Z 49 5| A ol 2.
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