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hbg Ao B Ak, T AR kA F, NBERRTREA-76.6%, 8RR
AR HE A 439.5%, B A R E R B R 09 B 2045 LIt R ], PIEA RS T
AR A 42%, B N FHAMIEA 57%, B A & AR LIRS FemE X T 15%;
RAMEELREERE, RITERBEARAREAEFARY “KAZL HBA
0 HFAE

A& 1 FIiE2R R e RAE NS A& 2 FiEsds Rt R NFH
6 500%
5 400%
300%
4 ES
I 200%
= i
i, X 100%
b g
fﬁ 0% —
2 I
-100%
1 -200%
B R Rit kiR FER RiTHIE B RITKEKIE
0 =
2015-01-05 2016-01-05 2017-01-05 2018-01-05 2019-01-05 2020-01-05 g VL‘J Fﬁ& §ﬁi
, N FD0 & 57% 42% 54%
— SRR RITHE —— L IERR RIS E ——iEefE RiT%E R 3% 58% 26%
FA R Wind F, SEZIEHH R PT A RIB: Wind #R, SEZAEFH AT
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NRE R FHFmiiE, mREARBAIBA, 252 (RHLE Alpha 54 ) R
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#9RIL, 1C H B A 15 . TAREAES T B AR, BARIME—
#FHFHOL; B AR KkkE B FAE AR RUL, e, 12 RS AT
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B&15 BN BRHARRKBE FHRAMR

B & IC | rankIC |44LICIR| t4it ¥ | AT

&R 2. 00% 3. 00% 1.39 4,48 X
9:30-10:00 -0.41% —1.42% -0.24 -0.76 ?
10:00-10:30 -1.33% —1. 65% -0.98 -3.15 v
10:30-11:00 -1.51% -1.69% -1. 11 -3.59 N
11:00-11:30 -2.81% —2.85% -2.38 -7. 67 N
13:00-13:30 -3.51% =4.17% -2. 68 —-8. 65 N
13:30-14:00 —2. 28% —-2. 30% -1.85 -5.97 v
14:00-14:30 -2.13% -1.92% -1. 81 -5.85 v
14:30-15:00 -3.37% -2.57% -2.02 —-6.53 N

FA KRR Wind Fi, HZE 5B LT

T & &AFHE B RN REE 2 5E . RYE B N R E 694 LS B 1] & fe 2 R
HH R akekta B 69 IC M4, M RWwE 16 Fr, ML L AKETR AR
B ag B A Rrakskie A F, M AT AKRKTRRARLNE G BRR TKkkEE T, B
&L ARTFEAE, Blde: FHEAED R9-737%K A LE A 10:00~15:00 # R i3k 2k 1
FHIE B R R EER F 69 1C ML A-7.37%, AR k65 2.00%K £ (T-1 B) 15:00~

(T 8) 9:30 69 R ikekha T4 69 [a B0 A B F 69 1C 344 4 2.00%.

A, A 10:00 54 B A Rt akek g B F 09 A4E S TRAE 4 9:30, F AL
7 Retyo.0015.00, 1C 318 A4-737%, mlaRsh RAZ (T-1 8) 1500- (T B) 9:30 #9
Ritaksktg | FRORRL, 5 EX 8 M TE 2 RE/F 3] 09 258 K K485,
9:30~10:00 i FIFEMIKF K, AHEREGRE, F2 Rmwepk i A AL%E, 8
N R AR =R, £FEZF DG, RETRALGENFHEZERARR
KR4 10:00 89 R M Z AR B & B FARETE G SERRPFMERTE, ER
EOE Tk 1

A% 16 B ARE B S EHEHICHELESE

W 9:30 ‘ 10:00 ‘ 10:30 ‘ 11:00 ‘ 11:30 ‘ 13:30 ’ 14:00 ‘ 14:30 ‘ 15:00
&R

9:30 —0.41%| -1.10%| —1.62% -2.52%| -—3.66% —4.23% —4.80% =6.37%
10:00 =5.78% -1.33%| -2.03% -3.27% -4.78% -5.42%| —6.00%| =7.37%
10:30 —-5.40% -5.20% -1.51%| -3.12%| -4.87% -5.52%| —6.11%| =7.3%%
11:00 —4.95%| -4.78% -5.13% —2.81% —4.78% —5.44%| —6.03% —7.22%
11:30 —4.00% —3.83% —4.23% —4.69% -3.51% -4.36%| -5.07%| =—6.42%
13:30 —-2.55%| -2.55%| -3.03% —3.52% -4.39% —-2.28%| —3.36%| -4.97%
14:00 —1.67% —1.72% -2.28%| -2.80% —3.69% —4.85% —2.13% —4.12%
14:30 -0.72% -0.92%| -1.55%| -2.09% -—3.02% —4.23% —4.90% -3.37%
15:00 L 2.00% 1.07% 0.28% -0.33% -1.29% -2.49% -3.16% -3.81%

TR RIR: Wind WK, 44238 5AT 7P

FAVARE B 15:000 4B FF& 9:30 4B P& 10:00, =AW 5H &R
Fo MR8 BARLE R 5 R4 BAE R F 6953 vbde B 17 P, AL IR L xb RLAE B T
T M Rk

I KRS 20 BB FFHHRETHaiE @R E3H,, 0RRLIERT
Retopen—to—close 18 P T8 46 B 4t B FRetose—to—close 9 1C A MA-5.56%32 7+ £-6.37%,
R HERSG, I EKo

2. XA 10:00 AR AERIE FHENMER RH 252 RER F, LIRet 5.00—to—close
#8 P F Retopen—to-close 1 1C ¥ ALA-6.37% 3 I+ £-7.37%, % ZMERREHE 11.20% %

BOERA AR EE 5 W RIFALH
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BRI/ FARE

%&i&%—

HUAAN RESEARCH

£ 6.70%,

A& 17 B NZ S8R E FHMHEZTE

STEP1: STEP2:
Hkfa& BkY&

HE ok HAX25 8R4 IC -7.37%
7-/K — /L‘\ ™~ """/I\‘ —
i | | [
-1 TH: TH: TH:
K 9:30  10:00 A&

AR l:"])i#: IC -6.37%

bR IC -5.56%

FAR AR Wind FiR, 4598 A5 SAT

32 BARA2SIN R THLERAR

A, EMNA+TEEABAREN T2 ,EHE. BAXTESIRERT
Retyg.00-to—close 1T H- 77 Xeke FBraw, B -F49 A B IC 3445 %-7.37%, 44t ICIR #-3.61,
REFdy T2%4RFE 85%, IR T RKEHT . $EMOEIR | 227 #AZE
410, % THZ KB 12.949%FAKE 6.7%, % KK EH 7.19%3RFF E 10.62%.
MK B L AR, BAFEE RN TAGERTRERER T, ZRERERT
R AT 8 B A T o

Close;
Ret;o.00-to-close = Z In Pricer0%0

A& 184 5%REE, AARSE, BARESIRERTAREL

A B Aol s | AR 3
-1.97 | 22.73% | 10.00% | 2.27 | 12.94% | 7.19% | 28.90%

2 |
PETEUN HA % | -2.56 | 26.22% | 9.22% 2.84 | 11.20% | 8.66% | 28.50%
o 3.009 | 1.39 8.39% | 5.97% 1.40 | 17.39% | 2.05% | 27.63%
0

B | 2.00
105 & 24 HA j = b -3. 61 31.71% 7.73% 4.10 6. 70% 10.62% | 28.82%
fa & 1.07Y 0. 65 0.59 5.49% 7.88% 0.70 23. 45% 0. 95% 28.52%

FAHRIR: Wind FiR, HEZ4E A 2P

R BHERT

SO A R T L % YA AL 12 /25 IR AR
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BRI/ FARE

HUAAN RESEARCH
Bk 19 BNHZE20ERERTFIC 775 B& 20 B ARL0FRER FOEFIKS
0.15 - 15% -
014
0.05 A 10% 1
0 5%
-0.05 4 0% -
_D_‘] 4
-0.15 - %7
-0.2 4 -10% A
025 | 159 |
_0_3 d
L o R e L LI L .. -20% -
S P S F B E P LS RISt
S T T AR " BPRENRRS
FAH AR Wind TR, A8 F5F P FA AR Wind iR, LG5 FAF P
A2 BAZL2AREA TS THAEEEHR B&22 AAFELEHRER THESE

350%

300%

200% A
150% A
100% -
50% -

0%

e

250% A

i 0% 5

[ W ”\'

- -1%

m W

F -2%

T

L -3%
L -4%
L 5%
L -6%

F-7%

......................... -8%

FARIR: Wind FiR, AL 5T AT FARIR: Wind Fif, A24EFH5T AT

3.3 BRI KKER

AT H—FIERT B A R BRI B3 R AT B RS a9t RATS A
MK T B F AP E 300 FIE 5000 FHE 800 FoPiE 1000 35K M 69 EAE A o TRAE
B, BT PR 300 MK R R R ES, LA BRAN KXY LFMA K% GRS R
HEAHRBENRERINE—FHAEE 10 525388 AR, AFHRIALEETE
A RBTIGIRAG AL S, M ARBT KP4 TR E, BHURD, o H e o) Rkt ik
A agmik. BA 27 e T B A RAEE TA T FRS R P 89 B A2 A & A K, 120
TALGG R BT Bt I K XTAREANW, PDTAR SRR, RN I
2BAWPR,

BRI KT 8 % B R L 13/ 25 AR



BRI/ FARE

FLisdh

HUAAN RESEARCH

A& 23 PR 300 AR =R RE S EKE

B & 24 P4E 500 MR = FF R Rk $ w I

160%
140% 4
120%
100% 4
80% ~
60% -
40%
200 4

250%

200% 1

150% 4

100% -

50% -

—_— iR R

FARB: Wind FR, 220k FHF 7 AT

Bk 25 F4E 1000 R =Fr REEHB Z TS

FAP SRR Wind FR, 423 7T AT

BA2648ARGBEFRELRSTRE

180% 1
160% A
140% A
120% A
100% A
80% A
60% |
40% A

350% -
300% A
250% A
200% -
150% -
100% -
50% -

FARIR: Wind FiR, ALE 5T AT

AR Wind Fif, 4548 55 90T

A& 27 A B AREERI R

IC3¥4E  #ICHIE  SFLICIR ks Fiks)  FRIR  HAXEH#H
BiEAS -5.56% -6.81% -1.97 22.73% 10. 00% 2.27 12.94%
£A BisH AR | -6.37% ~7.62% -2.56 |1 26.22% 9.22% 2.84 11. 20%
1058 AR$ | -7.37% -3.61 || 31.71% 7.73% 4.10 6.70%
BiEAH -3.34% -4.10% -1.10 13.16% 13.09% 1.00 19.23%
FXR300 | RiEH AR | -3.49% -4.07% -1.17 I 13.50% 12.43% 1.09 23.61%
1058 BR% | -4.35% -4.93% -1.72 13.33% 11.05% 1.21 16.81%
)38 -4.96% -1.08 || 12.28% 12.38% 0.99 18.93%
PE500 | BRAEE AR | 4. 4% =5.77% -1.63 18. 39% 11. 60% 1.59 16.21%
1058 AR%H | -580% | —6.40% -2.47 23.14% 10. 41% 2.22 9.29%
B R -5. 80% -6.72% -1.84 L 27.19% 11.69% 2.33 13.17%
FE1000 | R BRI | —6.98% -2.51 34. 30% 10. 69% 3.21 11.08%
1058 A | —7.52% -3.18 |1 83.23% || 9.47% 3.51 11.18%

TR R R: Wind H, AE2iE HAF AT

B4 28 A 4it TiP IR 300, FHE 500, PE 1000 £ B K F A6 R kg,
AR N E e BN R AR5, RILK TR R4 B W R ikekia fo a2 R ik

PG 69 £ FER D,

HAAlafols KT 0 Mk 202 RN, D TERS B A

Pl kAR ZR K. ZUAFITEARELEHEAL “RAZHA HAE, BE
hHm R E, —HTROEBRDTERZNENBNAZEZAAR, KTFE
BREGRNEELS. B, BMNAHG T RAGYR)E, P TEREERAR

BOERA AR EE 5 W RIFALH
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BRI/ FARE

HUAAN RESEARCH
B EFR -k, B NEE5E AR T A FIE 500, F4E 1000 & A L4 & B,
AL PR 300 LR LR AT o

B & 28 53 A K E R 4 Rk
B K & i k% 8

AR Rt akakie | B AR RAK B
B | 2

b E A | 439%
300 | 0 | 312% |
FiE500 | B | 361%] |
F3£1000 | I 6764
H A
iR ]
KBRS R 57% 42% 14%
W st ROk & 43% 58% %
i %300
P& INNE D 55% 46% | 9%
H 3 RO R 45% 54% i —9%
¥ 3E500
T ENLE 55% 43Y% F 13%
W st B0 & 45% 57% -13%
% i£1000
M3 B> E 58% 39% F 18%
Je 3 B<ObE 42% 61% \ -18%

FA AR Wind FiR, 598 A5 SAT

3.4 5t % kAE kR E A&

AT AR 10 S AW FIr4 69 B A RAERekAast T R 46 Rat e L iat /) £
8t , RAVIE A KD B A AT e RN AP E G S 24 EF . %
kAT A kAT L, TAA S, 2K E N 10 5% 405 R4t KR LA
FIAFAG A, AR — AR EN R, ERNAENEIER G T EH T @R
HEIMRGH o, PRBT B A LF RIS

B429 BiRELSEAR 10 L4295 RS THE

45 - - 1.35
41 L 13
359 1.25
3 - -
2.5 - L 1.2

2 1 - 1.15
1.5 L 1.1
1 4
05 F 1.05
O T T T T T T T T T T T T T T T T T T T T T T T T T l
Q@\Q%(%b@@(%&ib K 6\6«9’ @"%\QQ’Q&@"\Q@%@'\%v"g@'ﬁb@"%\(‘?’g@'&g\&
O A0 NN RN NV N 0 R W 107 K07 O n 0T X KL hD D h O
PPPPPPPPPPRRRP PP PP P
FIf R ———BHNERSDERE (L) =ik ()

FHARR: Wind Fi, SLEIEFFFRP

stEb % E W, %R AR T 410%, T RKETHET 2.52%, A{ELko 5]
HE| T 148 F0 074, HENKREN S KRB THI K, X—E5RMAEB L3 HTE

SO A R T L % YA AL 15 / 25 IR AR



BRI/ FARE

£ k)
el

> B A RS R F S TRAET AR T R A& KT

R FHARTE . FER
RFA A S KR ARIEALANR.

sk BTk, XA

BA30R4EEILERA 10 B RE S LAE BA 31 R¥EEIEERA 10 BT LAE
6 1 - 16 16 - 1.05
14 - L1
5 4 15
1.2 A r 0.95
4 4 L 1.4 1 + 0.9
- 0.85
3 13 058
- 0.8
5 L 1o 06 1 L 0.75
0.4 1 L 0.7
1 4 F 1.1
0.2 1 + 0.65
0 +—r-—T—7""—"7—Fr""rTT"rT"TTTTTTTTT7 1 o+—— " 7T 77T 77T 7T T T T T 0.6
5'19\@(1%‘\“6\&0(%@@\’196@&\@%3\6\’92Qy@%“0\&'%5\2“’@&\“0@%%(%@% Q”/Q\Q‘b&é&\db&oq/&e‘b&e&Q‘*’&Q’I’é\Q‘Q’Q\Q&@@Q&@ﬁ&@@e\\%@&é@\qd"@
2O AN RN N NP N n7 R W 8RN0 w0 O XU XV a0 k00D DS 2O 2O N RN NPT NP 20 007 WD R R0 12 202 07 KA K\ h D n 200D D7 O
PPPPP PP PP PP PPP PR PP PR PP PPRPPPLPPPRPPPR PP PP PP PP PP
BEZL (AH) —BARNESSIRE (EH#) —FRiERE (ZH) BEZLE (B ——BRNESSIRE (i) — FRiARE (ZH#)
T RIR: Wind iR, SeLHE 54T R A RIR: Wind i, SLLZHE FAF 2P

4. A E: FRFFEHENRANRZE T

41 FRRBE B T4 & KRR

©) 5] [ R R K A B FRetygn AF, RMAINEZKRE T4 IC #H{EA 2.00%,
rankIC 34454 3.00%, MA-FEIE —EHHTHR, BraFolatrEA, $X
. B REN A B ARIR— 2, e REmAE B A RSER T L, TR E
Alpha, #Z A3 A TAN LS o

A& 32 RA R itakskiE B Fo a8 50Kk

10% A

5%

0%

-5%

-10% A

-15% -

FH AR Wind Fi, SLEIEFFRPT

4.2 FBRILT B F oA M X
A& 32 I fksiel F 2L — MY LR, LB ERMNEANLTEG R
FHEFE, EHAERE A B “D—3": TRRMTABREFY P& B iEme ik,

SO A R T L % YA AL 16 /25 IR AR



BRI/ FARE

FLisdh

HUAAN RESEARCH

A& 33 RASRER T IC &7

Fa R AL FE AR TR AT I 2T R HR R 2 — AT 5, K ABRZME T T, BT TE
FOKE S, RANAERAIE B FabsRet,ign,, F2RIE B TR R F AL
W R, KRAKEZTE20 8+, RBREHHREGEE

Open, )

20
absRetyign = Z abs(in (Closet_1
t=1

e 3 = B FabsRety;gp, #9 1C ¥48 7-4.34% , rankIC 3418 4-7.09% , 546 ICIR 4%
274, % AR A 19.36%, FEFHH 993%, 1F B hE A 1.95, 44 2IE BIAF
MRRARR. ZA-ANRAEE T, HLARRFFORLRZETAMA GRS LT, &
BEREREAKR, RETAKEMRE

B4 34 AT H T IC 57

0.15 1
0.1 4
0.05 4

“||| “ i I‘\ 1 ‘.
mv‘lwlwu |

190%
170% +
150% +
130% 4
110% A
90% -
70% -
50% -
30% -

0%
L 2%
L -4%
L 6%
L 8%
L -10%
L -12%
L -14%

-16%

R T N I R A R
PP P S e o g P P PP PP PSS S \QWQ"-’@'\"Q@\ NN \’DQ’\QQ’\@
B S GRS S S S RS NS e PO W R R W00 W00 (L 8 R o
S A A S D A A B S S S S e e Y PPPPPPPRPPLPPRPPPRPPLPPP PP
R i P P B Vi it i P P R S I ) S A i R — Zelias
AR R Wind TR, SELIEFH AT FA KRR Wind TR, L8 HH 2 PT
A& 35 RBAREE T2 10 2k H A& 36 AT E T2 10 Ll
10% 4.5
4
35
5%
3
25
0% 2
1.5

-5%

-10%

-15%

RPN
U 6\66‘60
IO NN

PP P PP PP
6

FARIR: Wind Fif, AL FH TP KRB Wind FiR, 143 A5 KA

4.3 FERBE L B A B3R T4k

AN MK B N & e 5 E R A TRet 0.00-to—close 72 BRI E B %abSREtnight 9
WA ET 2 R4, EMNAIAAST B AFRGR e B T4 &7 F 6 RELRBR . BR%k
THRFEA R, IC TR ERT A AR, RNE LD EECHIRE TR
R ER T

T B RF AN R TR E, R AR TR 20 K A, A A
TR —K INGRBETREGEERT, THATRBEYOREZAAE%, B

BOERA AR EE 5 W RIFALH
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R/ EERE

KA
HUAAN RESEARCH

PR R FRA DRI, LREN 20 BHFRAMLRETET A RS KP 6G-FH 5
TRARA—=NA

%37 BANEL53RMEETFLARAD

REBTHEEH& ICHIE #&ICHME FILICIR Flks Fhks) FAIR FAEH

1 —3.31% | -3.16% -2.04 13. 25% 7.27% 1.82 7.27%
2 —4.49% | -3.99% -2.25 . 15% 7. 63% 2.38 7.23%
3 —5.06% | —4.59% —-2.54 .91% 7.74% 2.83 6. 1%
4 -5.81% | —-5.49% -3.03 . 24% 7.91% 3.06 7.38%
5 —6.25% | —6.10% -3.22 . 44% 7.91% 3.34 6. 19%
6 —6.04% | -5.90% -3.16 . 20% 7. 66% 3.42 7.30%
7 —-6.27% | —6.15% -3.23 . 34% 7.86% 3.22 8. 08%
8 —6.45% | —6.41% -3.26 .57% 7.85% 3951 6. 05%
9 —-6.32% | —6.38% -3.15 . 75% 7.92% 3.25 6. 49%
10 —6.38% | —6.41% -3.21 . 08% 7. 68% 3.40 6. 86%
" —6.30% | —6.39% -3.21 . 55% 7.79% 3.41 6. 78%
12 —6.72% | —6.93% =), &) . 76% 7.70% 3.48 6. 16%
13 —6.96% | -7.21% -3.55 . 32% 7.79% 3. 64 7.30%
14 —7.10% | -7.41% =359, . 38% 7. 69% 3895 7.19%
15 —7.17% | -7.55% -3.53 .61% 7.98% 3.83 6.97%
16 —7.26% | —7.66% =8.52 .91% 7.89% 3.92 8. 56%
17 —7.24% | -7.69% -3. 61 . 10% 7. 69% 4.05 6. 48%
18 —7.39% | -7.93% -3. 64 . 03% 7. 69% 4.16 6. 29%
19 —7.36% | -7.92% -3. 60 .91% 7.70% 4.15 5. 94%
20 —7.832% | —7.84% -3. 60 . 56% 7.72% 4.09 6. 70%
21 —7.14% | -7.70% -3.48 . 44% 7. 69% 3.96 8. 20%
22 —-6.93% | —7.50% -3.35 . 26% 7.77% 3.77 9. 41%
23 —6.90% | -7.47% -3.30 .61% 7.72% 3.84 8. 42%
24 —6.98% | -7.57% =), &7/ . 23% 7.73% 3.78 7.87%
25 —7.00% | -7.61% -3.32 .61% 7.86% 3. 64 9.21%
26 —6.84% | —7.49% -3.26 . 18% 7.82% 3. 60 9. 85%
27 —6.78% | —7.44% -3.23 . 77% 7.91% 3.51 8. 43%
28 —-6.73% | —7.38% -3.20 . 72% 7.86% 3.58 8. 35%
29 —6.80% | —7.44% -3.23 . 28% 8. 03% 3.52 8. 98%
30 -6.72% | -7.41% -3.21 . 16% 7.90% 3.44 8. 64%

FA IR Wind TR, 4238 £AT AT

MTFRARZEETRL, ARRACTRERTHAGeRE, AHAEI0B AL,
AELAR, FTANDKAG Y HER, BRBERIEE T 69 L8 AR 2
Pe— 2,

W RETFCHE, AL REE THEET o TRLMI T, 12 L5 XEHLA,
F 89 1C TR FF R — 2, RABLEM TR & T MR E4LH M 49 Alpha, 1C b
H ot —

SO A R T L % YA AL 18 / 25 IR AR



R/ EERE

XEieh

HUAAN RESEARCH

A% 38 AT E FHLHEEL

£ H 3 A H g R 4 én i K% 9 i =]
1 —3.12% | -3.77% | -2.35 | 15.11% | 5.44% 2.78 6.51%
2 —3.69% | -5.02% | -2.39 |17.29% | 6.42% 2.69 7.56%
3 -4.23% | -5.78% | -2.45 |120.15% | 6.89% 2.93 7.51%
4 —4.45% | —6.25% | -2.46 |19.51% | 7.66% 2.55 9.39%
5 ~4.61% | —6.58% | -2.38 [119.19% | 8.00% 2.40 10. 42%
6 —4.73% | —6.81% | -2.36 | 20.61% | 8.19% 2.52 10. 40%
7 —4.77% | —6.93% | -2.32 |.21.48% || 8.41% 2.55 10. 31%
8 ~4.87% | -7.12% | -2.30 [122.30% || 8.63% 2.58 10. 22%
9 —4.93% | -7.17% | -2.29 |1 22.68% | 8.80% 2.58 10. 74%
10 —4.93% | -7.25% | -2.28 | 23.44% | 8.81% 2.66 10. 91%
11 ~4.94% | -7.32% | -2.22 [122.83% | 8.95% 2.55 10.97%
12 —4.89% | -7.31% | -2.16 | 23.10% | 9.25% 2.50 11. 86%
13 —4.90% | -7.37% | -2.10 |.22.55% | 9.36% 2. 41 12.14%
14 ~4.87% | -7.39% | -2.07 [122.62% | 9.52% 2.38 13.07%
15 —4.83% | -7.43% | -2.00 | 22.14% || 9.77% 2.27 13.57%
16 —4.77% | -7.38% | -1.97 |21.62% || 9.78% 2.21 12. 82%
17 —4.71% | -7.35% | -1.93 [B20.11%/| 9.79% 2.16 12. 74%
18 -4.60% | -7.23% | -1.85 | 20.74%] | 9.79% 2.12 13.04%
19 —4.46% | -7.15% | -1.79 |.20.35% | 9.93% 2.05 12. 90%
20 —4.34% | -7.09% | —1.72 [119.36% | 9.93% 1.95 13. 44%
21 -4.30% | -7.06% | -1.69 |.19.32% | 10.05% 1.92 13. 45%
22 —4.21% | —6.95% | -1.66 | 18.55% | 10.12% 1.83 13.28%
23 —4.17% | —6.92% | -1.64 [118.28% | 10.14% 1.80 13. 74%
24 —4.13% | —6.91% | -1.62 | 18.60% | 10.24% 1.82 13. 61%
25 —4.11% | —6.87% | -1.61 | 18.55 10. 31% 1.80 13.90%
26 —4.08% | —6.83% | -1.58 |018.45% | 10.33% 1.79 13.33%
27 —4.04% | —6.80% | -1.55 [0.18.01% | 10.40% 1.73 13. 60%
28 —4.04% | —6.78% | -1.54 | 17.48% | 10.46% 1.67 13. 35%
29 —4.07% | —6.81% | -1.55 [116.87% | 10.44% 1.62 13. 63%
30 —4.02% | —6.78% | -1.53 | 16.43% | 10.47% 1.57 13. 64%

FA AR Wind FiR, 4598 A5 SAT

5. MABRE L5 B A R0 kb
EXEMS RIS RAEE T HATT BRS B, KB AREERRT BRH425 3R
# B FRet10.00-to-close , AFBAET M A T R 3EE B FabsRetygn,, AF KA
K BAT AR, BRARETHAERNTRAAR AL, BT RGN R,
HRBAVIEE T 0B LRI, & LA AHETORREE AR, £T
A B T4 IC AR APESEIE . R FAE A 10 SR 3 REMENS, 25
I8 R B = B 48 % HE LA AR

A& 39 =K FAXMHESE

BF4f | REASE | AAKESEAH| manE

JR5 R EE / 0. 60 0.24
HAX &3 R4 0. 90 / 0.16

[ 7 Bk = 0.12 0. 05 /
&E: ALANETHAEAMEANR, ATANICHAXR

AR Wind Fi, HZAEFA T

HTHAZRESE RAER TR, 2 TFLESHHRE, FHLARTHEXHE
&, FaRE B Fom AR TR L E, AETAAIITLE S RN RLSLHE
VA G:4 69 B A ) S BEAT AR, FEAR PL AR 69 Sk Rde T AT T

LR B T = 0.6 * Ret1g.00-to—ciose T 0.4 * absRety;gn,

BOERA AR EE 5 W RIFALH
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BRI/ FARE

FLisdh

HUAAN RESEARCH

B 40 BRAREAFLAEKE

B AR E |3 : | 4 R | ALk s | Fiuksh | 4 R | & K E#¥
10% 90% -7.92% -2. 60 25.71% 8. 75% 2.94 9.31%
20% 80% —6.23% -8.61% -2.95 28. 40% 8. 66% 3.28 9. 25%
30% 70% —-6.91% -9.19% -3.32 32. 46% 8. 41% 3.86 6. 98%
40% 60% —7.50% —-9.5%% -3. 66 34.07% 8.18% 4.16 7.18%
50% 50% —7.91% —9.75% -3.92 36. 93% 7.98% 4. 63 7.08%
60% 40% —9. 66% -4.04 36. 92% 7.93% 4. 66 7.58%
70% 30% —9.36% —-4.03 36. 98% 7.88% 4. 69 6. 45%
80% 20% —7.92% —8.92% -3.93 35.72% 7.82% 4.57 6.80%
90% 10% =7.67% -8.42% -3.78 33. 66% 7.79% 4.32 6.58%

FAP KRR Wind FR, 4RI 7T AT

A% B F 89 IC 348 A4-8.10%), rankIC 3444 4-9.66%, 4L ICIR #-4.04, % =540
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