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2 2022 b 6 D8 Cd e, 5
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4 b 6 5 O L 5
5 b ) 7 A e 7
6 b 6 BP 7 A e, 7
7 t b 6 7 B e, 7
8 t b o BP 7 S 7
9 i H o b 6 FICT 8
10 Ho 8 b3 Cd e 9
1 6 9 3 b ) s b3 Cd e, 10
12 6 7 b 6 s b3 Cd 0 2014.01~2022.030
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13 6 N Q/ Q s 3| ) s b Cd 11
14 0 %p \ "H b 6 § b3 Cd e, 12
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1. b 0 S S
2022 2 16 b 6 K HT Al S ¢ s J \l
| bdp a b3 Cd S ¢
12022 b 6 b5 p 2 2022 b 6 bs Cd
4.0% 2.5%
3.0% 2.0%
1.5%
1.0% 0.5%
'I II L 'lll'l‘l‘l 'I 0.0% il -"‘ -'I IJI I 'I -
0.0% - ‘ l u
1 05 'I l
-1.0% 1.0%
-2.0% -1.5%
1/9 1/16 1/23 1/30 2/13 2/20 2/27 3/6 3/13 3/20 3/27 4/3 1/9 1/16 1/23 1/30 2/13 2/20 2/27 3/6 3/13 3/20 3/27 4/3
mGRU(10,1) ®GRU(50,1) ®GRU(10,2) mGRU(50,1) mGRU(10,1) ®GRU(50,1) ®GRU(10,2) mGRU(50,1)
Y1 s Windé O n Y1 s Windé O n
Ab & 62022 1 6 |1 3P =Q ACAN 1 12
5 P E H 68 0 1 T UIL3p s "¢k 1A
B I b3 Cd e 6 5 Cd 1 S 6 2 H
o ¢ K T \ 2022 1 18P » ad Cdi1 i 6
5 A e
3 b 6 3P o 3 4 b 6 3 2 $
1.21 1.06
GRU(10,1) 1.05 GRU(10,1)
116 GRU(50,1) 104 GRU(50,1)
GRU(10,2) 103 GRU(10,2)
GRU(50,2) ’ GRU(50,2)
1.11 1.02
1.01
1.06 1.00
0.99
1.01 0.98
0.97
0.96 0.96
2021/12/312022/1/17 2022/2/7 2022/2/21 2022/3/7 2022/3/21 2021/12/312022/1/17 2022/2/7 2022/2/21 2022/3/7 2022/3/21
Y1 s Windé O n Y1 s Wind6 O n
72022 4 1 6§ b 2022 't N\ |1 3P ¢ 6
(o)) 63 P O 11%~12% g ¢tx 65§ 8 a Ny Al
Cd 69  2%~5%I ¢ ¢ S| V6 ¢ 6 b 6 2022
|1 8P ad Cd ¢
n T "HI Aal A



N

’} iAihTE 8-

\Y HAITONG m TK NMm TXK oP 6
S 1 2022 b ] 3 p as Cd
GRU(10,1) GRU(50,1) GRU(10,2) GRU(50,2)
5 p 11.6% 12.9% 13.1% 12.9%
5 Cd 1.9% 4.6% 2.6% 3.3%
Y1 s Windé O n
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H A t41 76w V9S6 3 V 1 s1 ¢ 2726 N
nel oz 6 3 aj 7 z TeN o3 A \
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5 b 8 7 3 6 b 8 BP 7 3
0.60 - 0.50
0.40 0.40
0.30
0.20 h 0.20
0.00 0.10
-0.20 ~ 0.00
-0.40 - 010
-0.20
-0.60 -~ -0.30
-0.80 - -0.40
N N N N N N N N N N N N N N N N N N
S A A I SN S S R I e N A A o
S SN ) . S S, S S P S . . S ¥ >
Y1 s Windé O n Y1 s Windé O n
Ab 6 © 6 b ] Q BP 07 a | Oy
+ 12 o¢ A c 6 b ) = & N Vil
ar ¢ 62022 H6 b ) H aé BP
ac 2021 6 & b ) aé BP H at¢
5 J ~rn 56 Al a 64 a vior "
61 07% 6 b 6 S 1 A ¢
X668 N N T 6 up K Nl A
Qan ac t RE ulES xS k-4 A | 6 U
t /bl C N ¢ 23 \I 6 c 6 tnm "H NN
(! Q BP |7 a ¢
7 b "H b ] 7 a . »
T 8 1tm H b ] BP 7 a
0.60 1 0.50
0.40 - 0.40
0.30
0.20 A 0.20
0.00 0.10
-0.20 A 0.00
-0.10
040 4 -0.20
-0.60 - -0.30
-0.80 - -0.40
N N N N N N N N N N N N N N N N N
R R R A e R R R R R
S S, D DR D A S S S SN N ) . S S S
—_—t — tH —_—t — ftH
Y1 s Windé O n Y1 s Windé O n
Ab 6 5 6 Tt wi Ywy N A 01
7 a ¢ n I 6 we K t - 8y i 6 x tm
"H6 NNl "Q BP |7 Pearson a 6 r 0¢
S° 73 ' T "H YD I bz ~¢
S2 tnm H b ] bz ~ 02014.01~2022.030
[of 6 ICIR b A 43 e 42 ca P ¢a
- 0.087 6.06 81% 1.62% 0.52% 1.11%
- f 0.072 8.58 92% 1.37% 0.42% 0.95%
- 0.077 8.68 90% 1.46% 0.47% 0.99%
-t 0.078 9.00 91% 1.46% 0.47% 0.99%
Y1 s Wind6 O M
n T "HI dal A
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T b 6 Iz “& ¢ 1O 1 6 T HE s
Cd 042%¢ ¢ p NI 6 Tt mHE N 2 t U
6 M6 I t6a> b z ~ W ¢ I 43 Cd 047%6
2 T N H U ¢ ¢
J & K Al p ¢ ) 6 K | A
O b | 6 "H 2 A T "H ¢h
t s "H6 K1 A t 6 O b | ¢
avo bz 60 « Ab \ 0 Pb &S | ¢
S3 tm H b ] b & {ij ©2016.01~2022.030
30% b0 40% b0 50% PO
1% ° 2% 1% 2% 1% ° 2%
Ha 14.6% 17.9% 12.8% 16.9% 12.4% 15.3%
80% 500 =
. Ha + b 16.5% 16.7% 15.3% 15.6% 13.9% 14.9%
) Ha + T ol b 16.5% 17.8% 16.4% 18.1% 14.6% 16.9%
Ha 17.1% 17.1% 17.4% 16.8% 16.4% 17.1%
L4 Ha + b 19.0% 20.0% 17.0% 19.5% 17.0% 17.1%
Héa + T i b 19.7% 23.4% 18.9% 21.7% 17.8% 19.8%
Y1 s Winds O Mn
Ab Sj s1 e 6 tTH NN °  'Ha [ T
| ¢5 @ i s16 %1 & EW| I 4K Tt we
22V 2s
y oP 164S 305 qJé B A | 6 °n
J K on¢ b w | T 6.
I =Q° Ns | W Al ¢
60 K S | ¢ f b | 6 i D3
sBl H 6060Q ¢ V- b i 6 Nal "H6 NNl
I bz ~¢ ° 3 \l 6 1 H i 50j 1004 150
S H H6 Nnci I 4 ice
9 T H » b [ 4 1ci
0.08
0.08
0.07
0.07
0.06
0.06
0.05
164 H i 1008 H i 150S
Y1 s Windé O n
A 6 ® 6 N 6 Nnci 4 1c
r,ne xdéo°o | 64N QO f
¢ 16 ° C NG 3 6 B A
QI3 Qb 6 N 2 164S°Q 63S¢ S22\
"HG6 Nl I bz "¢
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S 4 "H b ] bz ~ 6 2014.01~2022.030
Ic4 6 ICIR b A }ep 43 ¢a P ca
0.078 9.00 91% 1.46% 0.47% 0.99%
"H 0.080 9.36 92% 1.53% 0.49% 1.04%
Y1 s Windé O n
“HI Nl 6 S T 6. =~ 0 3
| "H 1s b3 Cd -6 ni I A~ 1S TuUe
10 "H s b3 Cd
120% -
100% - - - H
80% -
60%
40% -
20%
0% -
2014 2015 2016 2017 2018 2019 2020 2021 2022.03 0
Y1 s Winds O n
Ab & ij 1s1 e B 6 "HNC | 6 es ¢
Tt 1N TUI S ¢
S5 "H b ] b & ij 02016.01~2022.030
30% b0 40% b0 50% b0
1% ° 2% ° 1% 2% 1% ° 2% °
Ha 14.6% 17.9% 12.8% 16.9% 12.4% 15.3%
0,
80% 2500 ‘Ha + T m+164 16.5% 17.8% 16.4% 18.1% 14.6% 16.9%
) ‘Ha + 1 m+63 16.7% 19.7% 17.1% 19.8% 16.0% 19.4%
Ha 17.1% 17.1% 17.4% 16.8% 16.4% 17.1%
AV 4 ‘Ha + 1 b+164 19.7% 23.4% 18.9% 21.7% 17.8% 19.8%
‘Ha + 1 m+63 21.1% 21.9% 21.2% 21.6% 20.0% 20.6%
Y1 s Wind6 O n
i s1s 6 . T3 & I
"6 | K 6 31 K ¢
23V 3s P H 03
a\ [ ) Y na ¢x9 s 10 6
8 S20 0 AH 6S3087 B 6¢ S ¢ p\NI 6° 7 \l
6 9 3 Nl I bz ~¢
S 66 o 3 b 6 bz ~ 6 2014.01~2022.030
IcH 6 ICIR b A 43 e 42 ca P ¢a
0.057 6.88 85% 1.04% 0.27% 0.77%
h 06 0.023 3.59 72% 0.45% 0.18% 0.27%
7 h 6 0.080 9.36 92% 1.53% 0.49% 1.04%
Y1 s Winds O n
n T “HI Adal n
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Ab Se 6 \ 7 z Bl 7% 687 B 68 T
Ué 6 & d 6 0 AP 6 °7TKtK r>236 8 3|
18 Cd 64 v 67 H 68 "HI W W “es b
nTuyr e S ¢ x6 & 6 ° 1Q E7 B 6¢
116 9 3 b ] s b3 Cd
100% -
[ |
80% - ] h 0o
60% - T B O

40% -
20%

-20% -

2014 2015 2016 2017 2018 2019 2020 2021 2022.03 0
Y1 s Winds O n
24V 4s 7
Ay oP 30s Al | SweV K 11
y 10s ¢~ Acr 108 Al v T o6NG6 x6 °
wnteol TUI ¢ S°27 I bz ~¢
S76 a b ] bz ~ 6 2014.01~2022.030
icH 6 ICIR b/ 3 p 3 ¢cd P Ca
10 0.071 8.97 92% 1.33% 0.39% 0.94%
305 0.080 9.36 92% 1.53% 0.49% 1.04%
Y1 s Windé O n
Ab S6 B 6 Al n i |1 KK6dpgWY U ¢0Q
¢ NC 10s Al v ONT" 6 “unj 6 z ~6 (d
, Yoy " ¢ 6 ~ 6 | ¢
x6 ° 6] Wi & 6 O 6 1 ¢
K 1272\ A "H6 s bd& Cd t6 © 6
y "H6 NN I8 Cd (S Tt VQ ¢
126 1l b 6 s b3 Cd 0 2014.01~2022.030
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0% -
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Y1 s Windé O n
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25V 55 Kp YQ/ Q s 93,
A oPés O 120St I N6 100 S 1
N Q6 "H20S t Q¢ p6kzla P + 1YQ
N o¢
X6 ac N Q6 up| TS P + C N ¢69
Q21 08 3| 61 115S t N'Q6 "H5St Q¢ So
2\ N + s3l 6nc I bz ~“¢wo] s J oK
100/20 "Q 115/5 ¢O
S 86 N'Q/I Qs 3 b 6 bz "~ 6 2014.01~2022.030
IcH 6 ICIR b A $3p 43 ca P ¢ca
100/20 0.080 9.36 92% 1.53% 0.49% 1.04%
115/5 0.083 9.68 93% 1.61% 0.54% 1.06%
Y1 s Wind6 O n
Ab Se 61155 I bz “pc\NK T 6 4 Ici
6 ICIRj f3 P i CdaP Cdi nc\ ¢ts b1 <6 |3
Cd “es1 A~ nc\ ¢
136 NQ/ Qs 3| b 6 s b3 Cd
120% ~
m100/20
100% -
m115/5
80% -
60%
40% -
20%
0% -
2014 2015 2016 2017 2018 2019 2020 2021 2022.03 0
Y1 s Wind6 O n
SK 192739\UV | i b "HIE 6S ¢ es 6
115/5 Nl i G™H Tyl S ¢ z 80% 500
ksznSz ~¢ébi” 61155 > 100/20 n H ¢s
G j & N Tj o 1s16 Tel Q6- TP
i I N ¢
S 96 NQI Qs 3| b ] b & Y j 6 2016.01~2022.030
30% b0 40% b0 50% b0
1% ° 2% ° 1% ° 2% ° 1% ° 2% °
80% 500 100/20 16.7% 19.7% 17.1% 19.8% 16.0% 19.4%
z 115/5 18.8% 19.3% 17.8% 19.3% 16.6% 17.7%
100/20 21.1% 21.9% 21.2% 21.6% 20.0% 20.6%
v 115/5 20.1% 22.8% 20.5% 21.1% 19.1% 19.5%
Y1 s Wind6 O n
w T “HI Aal A
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26V 6 0 %p \
\l WTi 1TAw 2 vpd6 ° 6da p N N Q/
Q s 3 60 07pNeEo At N1ooNT 6 W
0O %p\N 06 ¢0 vIikti aj asdobr al he S
>3\l 0 %p N "HI bz ¢
S 10 0 %p \ "H b ] bz ~ 0 2014.01~2022.030
IcH 6 ICIR b/ 3 p 3 ca P Ca
0 7%p \ 0.083 9.68 93% 1.61% 0.54% 1.06%
P 0 7%p N\ 0.078 9.32 91% 1.44% 0.51% 0.94%
Y1 s Winds O n
6 B 060 7%p NI n .t I 1 6dp I bz
¢ ,¢s bAB 18 Cd a5 6 Vs W' 61 2021 6
0 7sp \ | L 1 K ¢ x6 ° 6] ® 13 0 7%p \N ¢
140 Zsp \ "H b ] s b3 Cd
120% -
m 0 7p\
100% -
80% m 00 7%p\
60% -
40% -
20%
0% -
2014 2015 2016 2017 2018 2019 2020 2021 2022.03 0
Y1 s Windé O n
27V Tsp i B
woV P [ . Y I j B oz 11 bCd 6
we i HBK 1P i P "HI b Cd ¢ S>3\ | Thp
Hi bz ~¢
S 11 i Bp "H b 6 bz ~ 0 2014.01~2022.030
Ic4 6 ICIR b A fe P 43 ¢a P ca
j cd 0.083 9.68 93% 1.61% 0.54% 1.06%
i~ P Cd 0.081 9.42 91% 1.54% 0.60% 0.94%
Y1 s Wind6 O n
P U j THHS6 $1c ¢ , 6 I 43 ¢da n
€\ ¢tk 1ABD s bs Cd a5 6 j BP "HI
Nl 6 “es A~ M ANTEId Cd ¢
n T “HI Aal /
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15 j Bp "H b ] s bs Cd
140% A
120% A
100% -
80% -
60%
40% -
20% -
0% -
2014 2015 2016 2017 2018 2019 2020 2021 2022.03 0
Y1 s Windé O n
SK r192729\UY i b "HE &S ¢ | Bp  TH
a T U T Ul S ¢ " es v 6 j B
"HI NNl 6 i b §HM 1 NTSI Cd ¢
S 12 i Be "H b 6 b & 1] ©62016.01~2022.030
30% b0 40% PO 50% b0
1% ° 2% ° 1% 2% 1% ° 2%
80% 500 j ¢d 18.8% 19.3% 17.8% 19.3% 16.6% 17.7%
z j - P Cd 18.9% 21.8% 18.2% 19.3% 16.3% 17.4%
j Cd 20.1% 22.8% 20.5% 21.1% 19.1% 19.5%
vt j- P Cd 22.2% 23.5% 19.9% 23.4% 19.0% 21.6%
Y1 s Winds O Mn
x 6 K T 5 z “6 °| 64N j B
uCd P TP THCd ¢
28V 8 Oy YQ
A oPés QO 120S+ 4 Cwo] o B N QO
Oy'HI S ¢607 EBR-Mh= 1208+ O 240S+t ¢
S M I bz ~® 240 &8 N T3 16
xwe " z -~ 6 I 2015 1151 ¢0
S 13 6 N QOyb b ] bz ~ 0 2015.01~2022.030
ic 6 ICIR b A 43 p 43 ca 4P ¢cd
120S t és N 0.080 9.25 90% 1.55% 0.58% 0.97%
240 S t &8 N 0.091 10.45 94% 1.75% 0.60% 1.14%
Y1 s Wind6 O n
Ab S6 © 6&B 240S+t Nenc b oz T ¢ 2
€8 1205t Nl 6 N'Q OyHI 4 1Cci 6 ICIR;
ni 43 e i 48 Ca '3 T\ ¢ K ro>273 \
oy YQ "H 18 b3ds (Cd 6240S t éB N 2015 {2017
i 2019 & 2021 K¢
w T “Hi Al
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HAITONG m TK I m TX oP 14
166 N "QOy b ) s b3 Cd
140% -
120% -
100% -
80%
60%
40% -
20%
0% -
2015 2016 2017 2018 2019 2020 2021 2022.03 0
Y1 s Winds O n
SK r2>3\u\N Nl 6 \ i b 500
G™H S ¢
S 14 6 N "QOyb b 6 b & {j ©02016.01~2022.030
30% PG 40% b6 50% b0
1% ° 2% ° 1% ° 2% ° 1% ° 2% °
80% 500 1208t @B Y 18.9% 21.8% 18.2% 19.3% 16.3% 17.4%
z 2408t &8 N 18.4% 18.7% 18.2% 18.3% 16.5% 16.5%
120S &8 N 22.2% 23.5% 19.9% 23.4% 19.0% 21.6%
\'2 z L -
- 2408+ &8 N 21.9% 23.0% 20.4% 22.6% 19.5% 20.9%
Y1 s Winds O Mn
Ab S 6 & N Tj 151 ° i s1 W6 ¢ &8 240S
t N it GH6EWM nNncToI Cd ¢ x6 ° 6
Oy YQ u §3 170N 6 an T Aa 0 ThHt
29V Os H b
ave | Qoy 6 De K T IH PGB a=z
T3 Gupgnce T Iz Cwo 2 j 6 [
t i 63 S [ i 5 Q6N T P
"HC o i B¢ S°73 \ 5 H b bz ¢
S 15 6 H o b 6 bz ~ §2015.01~2022.030
[of '} 6 ICIR b A 43 e 42 ca P ¢a
1208+ &8 Y (GRU(50,2) 0.080 9.25 90% 1.55% 0.58% 0.97%
240S t &B Y (GRU(50,2) 0.091 10.45 94% 1.75% 0.60% 1.14%
2408t &8 N (GRU(100,2)) 0.089 10.33 94% 1.70% 0.61% 1.10%
240 S 1 &8 N (GRU(50,3)) 0.089 10.21 93% 1.71% 0.61% 1.10%
2408t &8 N (GRU(100,3)) 0.088 10.33 94% 1.70% 0.61% 1.09%
Y1 s Windé O n
Ab S6 B 6 H b 6 I b z "W K K T
¢ 1 -6 $ici o Ap 43P i #3 ¢cdarz n
K o ¢ S 6Ti H | . ER O VN nnT?
Iz ¢ ° 6TH 1 ) Yo T3 h 6n ncT
1 bz ¢ kK r°3\6 Nncd I s b3 (Cd ¢
n T “HI Aal /
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N\ HAITONG m TK Mm TK oP15
176 H b b ] s bs Cd
160% - . x
m6S &B Y (GRU(50,2))
140% - ml &B N (GRU(50,2))
1 &B Y (GRU(100,2))
120% A ml &8 (GRU(50,3))
m1 &B Y (GRU(100,3))

100% -

80% -

60% -
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