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JofT IR A F 2N AT EF & HHREHI)
BB GERESF I ET THEK ; meiéﬁﬁ

AL S Bith5 S0880525040105
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THARRARMS, HFATHBEELM A KA —RRANE. & HRBOHIT)
W 021-23185650
&ﬁg‘:é : yuhaomiao@gtht.com
O #HIRARFEH Loss &3, KEFIRTFANLSABEER: MTE  ziess $0880525040013
Loss 3t £ kA, MAE £ 2% 35F MSE & IC, A% Mt
ERAE, AR AFI Rank 45 MAE Y24 Loss 1407 vA R KAZE BB FaR R

AR B LB I 2RI, (2L FRIARE, LibEs —
FHIEALE RIS, SERAL S RN BHRFH T on | 2SR
f Loss &4, #ARMmE, B2 500, 1000 332404, VATRIR z;ﬁgmﬁ%mm@W%ww%mﬁ
Rank #9 IC. MSE # Loss &3 2H £4Fe9ik s £, LA T 1000 et o K ok B At e
MO TE, RAMMBE ICH Loss BEKILRAL. M Rank & 1o karins v rang L ER
ARAERFRIAAIKG, a3 FIEFEGEHIEER IBIFOE X252 53 NREFT (&) 2025.1026
B, ZAELE 300, 500 KA 1000385%F, #InT Rank 89 Loss BAL iz il A4 B IMESA 2025.10.24
) #4398 % s F e Rank 49 Loss k3K,

O ZEHBWEEHRET, 2T FiE 500 5 FiE 1000 3 i%EE4F A
RHBERRA, P00 ZRRAREE: S TPE300 mE,
I BAARE) 7 RIUF Tk st AR ph 206 = A 38 32 80K, vA base w=0
ATARSEIRAL, FIKE R ILT 48 Bk, f£ 500 4 kb F, 4
BNGT AR — T RAZR, BEARRTZRITFREE. PHR
BN Tk B 5 BN 4 AT B R B E 09 A R, TAL S SR A AR
F 1000 343220669 EA BF, LTSS, FIOKERAY
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BRIEXFTEBRETF.
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1. REFIEBMBLSEIH
1.1, REFJEAME

RIGREF DA T 2L T M MEE, RRENEIBEARELRSD
BIHEMR, EF HMEMIEAT QAL T I

FaF DB EF D AREFHEATR b, EAZTRBE,
A0, 142, 245, 3BT EELZHBRMEHRKESEEN, TEXEFZEEXR
¥, EERHREN L,

IKIR NS LA VA T 30

AR, WA= KT, MR, #FF, gaRdsnTE, FAHH, =,
FE, BREHE.

E R HIE QA A T

SUE, ROE, #41vAR & A AFIRAGEH /AT EIE E.

BT A% 69 A2 22 e T B BT o5

HHEME-

— RNN+FNN
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$AE R R: Wind, BREBIEAMR

LML B EEMSARITE 63 MNK P B A FEEHA
RNN+FNN M2 W%, A A& E TR ITEAEMAN FNN R4, e AN
&b 3£ B #r N\ Linear & 2 & R A LB F.

BAVEN 4 EZEH 104 B (25F), BIiEkXEH 208 (F5), &
26 B —K, AREHREK 2 AKAE, FH55 23R FE M0G0 RAEIKE
R\ BAF MG B Rank M3 R AP 7 ik,

1.2. F) Loss J# FAMN & I,

Loss &3 FIREF IBALKEFERINLSFTARE S, WwRMAIE
# kA, Rank MAE 4E % Loss 4k, R ARBAEEREFRI, [24RK
KAZZFRFTE F o928, 52408, VA IC 4 Loss &3k, MR KAZE
RAB T % T E, [2nE iRl RFERIE,

B b, &AL R 49 Loss &3 T, LB -FAEATH, PR 300 &4
F3E 500 A4, FIE 1000 A4, VAR TAE ( RAEFPIE 300, FEE 500, F
PE 1000 R VASNEE, TR REF RN T A

% 1 XF) Loss &# 8K E B -F &I (2017.01-2025.11)

IC IC IR Rank MAE Rank MAE %)  %kiksi  S%mE S5ksE  $apk
RANK MSE | 0.082  7.143 1.056 0.056 0.38% 77.2% 1.59% 85.7%
MSE 0.085 8913 1.064 0.049 0.44% 79.4% 1.68% 89.9%
A | RANK IC | 0082  7.177 1.056 0.056 0.38% 76.1% 1.58% 85.7%
% IC 0.086  8.874 1.063 0.050 0.46% 79.4% 1.70% 89.5%
RANK_MAE | 0.076  6.344 1.051 0.057 0.36% 74.6% 1.43% 82.5%
MAE 0.074 6358 1.055 0.056 0.32% 70.8% 1.39% 81.6%
RANK MSE | 0.055  4.159 1.107 0.064 0.24% 62.7% 0.79% 71.9%
MSE 0.051 4273 1112 0.062 0.30% 62.3% 0.83% 74.1%

5o FiE E XX 0 S Ak

2



D ERBEIEH AR IEEERL
RANK IC 0.056 4.296 1.106 0.064 0.25% 62.3% 0.85% 72.8%
300 IC 0.054 4.547 1.109 0.061 0.29% 62.1% 0.87% 70.8%
JRA RANK MAE 0.050 3.478 1.102 0.072 0.24% 56.4% 0.72% 68.4%
MAE 0.044 3.063 1.109 0.075 0.20% 57.9% 0.67% 67.5%
RANK MSE 0.058 4.343 1.088 0.061 0.30% 65.1% 0.91% 72.1%
MSE 0.060 5.358 1.095 0.054 0.33% 65.6% 1.01% 77.4%
500 RANK IC 0.058 4.422 1.088 0.060 0.30% 66.0% 0.95% 73.7%
R I1C 0.060 5.387 1.096 0.053 0.30% 63.8% 0.98% 76.5%
RANK MAE 0.053 3.831 1.084 0.065 0.30% 64.3% 0.81% 67.3%
MAE 0.054 4.035 1.086 0.065 0.27% 63.2% 0.85% 71.5%
RANK MSE 0.076 6.006 1.073 0.059 0.32% 71.9% 1.31% 79.4%
MSE 0.076 6.983 1.079 0.054 0.37% 70.6% 1.39% 84.4%
1000 RANK IC 0.075 6.016 1.073 0.059 0.30% 68.6% 1.29% 79.2%
R 1C 0.077 7.064 1.079 0.054 0.35% 68.4% 1.40% 82.9%
RANK MAE 0.071 5.308 1.069 0.062 0.32% 68.0% 1.22% 75.9%
MAE 0.067 5.215 1.073 0.062 0.29% 62.3% 1.17% 75.0%
RANK MSE 0.088 7.311 1.052 0.061 0.38% 72.6% 1.78% 86.8%
MSE 0.092 9.233 1.061 0.051 0.49% 79.4% 1.94% 91.7%
TR RANK IC 0.087 7.322 1.052 0.060 0.37% 73.5% 1.79% 87.5%
i 1C 0.092 9.124 1.060 0.053 0.51% 79.2% 1.95% 91.2%
RANK MAE 0.081 6.531 1.047 0.061 0.34% 71.9% 1.56% 84.0%
MAE 0.079 6.606 1.051 0.060 0.31% 66.4% 1.55% 83.1%

FARB: Wind, BREBIEAFR

MTRE) Loss &3t £ kA&, MAE I8 Z35F MSE X4 IC, A% M
it E kA, VO FIR Rank 49 MAE 48 Loss & 4% 7T VA S K A2 E PR R
Bl S B0 A e IR Z A, AR T EINRA, L ELTHLERETR
Bl 9488 ma T, 2 20KAE5 2 RMAHLFHH T H A Loss Bk, RidHm
vA Rank MAE 4£ 43P 484%, 1% Loss %L N e&4E T HAt Loss 4k,

MSE 5 IC B FRILEF41, {240 RAPIL# £ Rank, 0 24m4k—
TALEM S TE % KR, 12K Rank MAE 1 A1 04847k, HEIRR
M 2R AR T RIX Rank A P42 H.

A~ Loss 3 B AT oA, 4w THEAT=

B 2: MSE 3 Loss &3 o400k (2017.01-2025.11) B 3: IC A Loss FE #2003 (2017.01-2025.11)
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FHF B Wind, BEEBIEAHFL

45l B ik LB 0 S T 2K F A 4 0f 20

FortkoR: Wind, B ZREFBIEAFR
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E4: MAE 2 Loss &3 695400k 3 (2017.01-2025.11)
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FAtRR: Wind, BREEIERFR

IR R A, KB IR Rank Z /5, P EA B R/ A, R
Rank MAE5% 4000 5 & 5.
H R LR ARE Loss B FRAF I B FEABEEZ PRI, H+,

A RE AT A
& 2 REAAWH L REMF
PR 300 3 5% F4E 500 3% 5% FE 1000 38 3%

YR B4R SRR JE LR YR T4 R

B CIRFE F F R F F J
N EE S 2% 2% 1% 1% 1% 1%
Frlb g k& 1% 1% 1% 1% 1% 1%
TALLY R 0.3 0.1 0.3 0.1 0.3 0.1
TAE 3 R 0.3 = 0.3 = 0.3 s
PB 0.3 0.3 0.3 0.3 0.3 0.3
WAL 2 R - 0.1 = 0.1 . 0.1
ROE - 0.3 - 0.3 - 0.3
SUE = 0.3 = 0.3 = 0.3
K Fh - 0.3 - 0.3 - 0.3
PR PR R - 0.8 = 0.8 = 0.8
BT EAH R 0.15 0.15 0.3 0.3 0.3 0.3

FHARR: Wind, BAGEBIESR

4oL ik E LS 0 R

o FIR3003#ZMA, THRTI Rank 6§ MSE 5 IC #£4 Loss &
BEAEM,, PHRTEERRE.

TF) Loss AR E 5 3] B -F 7R 300 P 2H 4T &

4 3 RF) Loss 3R & % 3 B-F 7K 300 3#52a 08 AI (2017.01-

2025.11)
FARI 15 &1k KA EH K = UL

RANK_MSE 7.12% 1.371 6.85% 1.039

- MSE 6.26% 1.076 12.84% 0.488
m/; RANK_IC 7.14% 1.348 9.25% 0.772
;R IC 5.70% 0.962 9.89% 0.577
RANK_MAE 5.34% 0.947 9.44% 0.566

MAE -0.05% -0.008 17.90% -0.003

RANK_MSE 7.15% 1.418 6.38% 1.120

= MSE 7.14% 1.354 7.71% 0.926
24 RANK_IC 7.44% 1.478 7.34% 1.014
% IC 7.07% 1.369 8.22% 0.860
RANK_MAE 4.66% 0.876 9.79% 0.476

MAE 1.49% 0.282 11.92% 0.125

FAtkR: Wind, EAREEIERFRT
300 T4 RLABFAAAR S FEEAN T A:

£ 5020
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B5: RFl Loss 3R E % 3 BT 300 ¥4 RESAH

A8 A H (2017.01-2025.11)

oA (2017.01-2025.11)

B6: RF Loss RERE %I BT 300 ¥4 REL5BH
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FAt kB Wind, BREEIERFR

HE A% (2017.01-2025.11)

FARR: Wind, BEREEIEZAFA

300 B4 kSRS AA RS 5 FEEN T A:
B7: RFl Loss 3R E %3 B-F 300 P4 RELSABIR  BS: IF) Loss HEIRE F 3 BT 300 ™ £ R48L42H

L5 E &I (2017.01-2025.11)
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FA R Wind, BREBIEAFR

AR Wind, BRFBIESFR

sHF PR 300 383 m e, YA MAE # Loss 4k R ILIEF £, JLFEA
RPN E ., B LERE, MSE 5 IC £, KAFER Rank EXAHRT
FIFEM, PAHARTEFFARAL., 2R oFE LA, ORERA R KXY
Loss &40 /2 R B “F B R IA B R, KA A2 695RFBHIE,

o Wi 500 HIRLA, FHET ICHH Loss WK BH, EFHET
MSE 4% Loss &3 &AL, IkEF I Rank HH R F KB k.

A Loss &R Z F 3 B T F4E 500 F A Ao F &

% 4 RF) Loss & 3R E 5 3 B -F ¥4k 500 3 3%40488EF N (2017.01-

2025.11)
AR B3 R R E M =k

RANK_MSE 12.45% 1.705 14.31% 0.870

- MSE 12.11% 1.584 16.55% 0.732
;Z RANK_IC 12.37% 1.703 14.18% 0.872
% IC 13.83% 1.843 15.56% 0.889
RANK_MAE 12.16% 1.601 16.65% 0.731

MAE 6.34% 0.870 14.97% 0.423

RANK_MSE 8.49% 1.678 7.75% 1.095

= MSE 9.83% 1.939 8.37% 1.174
24 RANK_IC 8.06% 1.600 7.05% 1.143
% IC 7.11% 1.358 13.68% 0.519
RANK_MAE 6.65% 1.253 9.19% 0.725

MAE 4.79% 0.912 10.77% 0.445

FARIR: Wind, B&REFBIELAFER
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H{E A (2017.01-2025.11)

500 5549 RN OAB A AA B G 55 B E N TH:
B9: RFl Loss 23K EF I EH-T 500 RHREASAEH B10: RF) Loss HFFEF T BT 500 THHRELE

B A (2017.01-2025.11)
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FAER: Wind, BRFBIEAFLR

BUSEA % (2017.01-2025.11)

TR Wind, B & GBIESFR

500 = ¢ R A R A AA K5 55 E A4 T H:
B11: RF Loss RARE F I BT 500 Z4RE4# B12: KF Loss HFFEF I BT 500 B4 ras2

B E A (2017.01-2025.11)
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FARR: Wind, BRFBIESFLR

FA R Wind, BREBIEAFR

3t F H4E 500 ¥4 7%, M H FIR Rank Lt TR T HRHY LD EHR A4
AR, ERHRT, IC A Loss B ERET, £ 4 KT, MSE # Loss
R AL, IF) Loss k& 8] £ 73 A B F, 12455 F 1 F) Loss ki &

AT IE 3T AT
o  FE 1000 3E7%204, IC 4 Loss R E I FAMA

B FAEAAR A B F A FHE 1000 ¥ £ I T A

& 5 RF) Loss &R E 5 3 B-F PiE 1000 3248508 KA (2017.01-

2025.09)
FAK S B3 R R E M =k

RANK_MSE 18.23% 2.250 14.73% 1.238

- MSE 19.21% 2.478 16.93% 1.134
;; RANK_IC 17.79% 2.208 14.74% 1.207
% IC 20.33% 2.726 14.96% 1.359
RANK_MAE 16.71% 2.055 15.65% 1.067

MAE 13.21% 1.768 10.40% 1.271

RANK_MSE 13.76% 2.383 6.51% 2.113

= MSE 14.02% 2.490 10.05% 1.395
24 RANK_IC 14.38% 2.554 6.53% 2.201
% IC 15.18% 2.729 8.20% 1.850
RANK_MAE 14.35% 2.463 8.39% 1.711

MAE 10.52% 1.846 8.07% 1.303

FARIR: Wind, B&REFBIELAFER
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1000 4 RSB FFEA B 550 FEEN T A:

B 13: A Fl Loss KA F I H-F 1000 FLHREA# B14: RF Loss HEREF 3 BT 1000 5 4 R0

FSEA % (2017.01-2025.11)

o5 E AT (2017.01-2025.11)
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FAt kB Wind, BREEIERFRL

ForRR: Wind, B A&EEIEAFR
1000 /= £ R AR FAEA R 5 5 E A N4 T B

B 15: A Fl Loss R FE 5 I H-F 1000 =4 241454 BE16: RF) Loss HEIRE F 3 B-F 1000 ™ 4 RELA

BoSEA % (2017.01-2025.11)

B E A (2017.01-2025.11)

3.9

34

2.9

2.4

1.9

14

0.9

20161230
20170424
20170808
20171124
20180315
20180703
20181022
20190211
20190529
20190910
20191230
20200421

20200807
20201126
20210317
20210705
20211025
20220211
20220601
20220914
20230103

40%
35%
30%

25%

20%
15%
10%
- Ml ™
0% 5 I |

TOOOD D ® WM
NANNON—HO o
TOANOMKRONOD
CO0O-HdO0OdO0QQ
OONIIITOOD
ANNNNNN NN
OCOO0O0O00O0O0O0
NSNAANAQAA N
2017 2018 2019 2020 2021 2022 2023 2024 2025
RANK_IC
MAE BRANK_MSE ®mMSE BRANK_IC ®=IC RANK_MAE ®MAE

FHF B Wind, BEEBIEAHFL

FortkR: Wind, B ZRFBIEAFR
2t F 1000 3¢ 32065, IC 4 Loss BEA FALG LA R IL.

AR E, B &6 500, 1000 3#3%284-, YARIX Rank 4 IC. MSE
# Loss & AH EIF69I B A, LEATF 1000 3%BBEmE, HAHK
3569 IC 4F Loss H I AR, Fhn Rank B R LR B ERAWEAKE, 2
St F Az H LA R AZAEA BT 9ME R, L4 300, 500 A 1000 3 5%
¥, #An Y Rank 49 Loss &L =434 R % s T A4 Rank 49 Loss F4K.

2. AT TS BT EF ] B FHEER
2.1. 2T Loss R &) T {EH A0 A

b RN E ZHATIRIOE A SMERT, F 2R UK IELT )
BRER BTN R, EhnE 2z ENEAE KB AR Z 3R A IS T & L.

H B R F LA B iR 0 A 4242 A T PR 300, FAE 500, FHE 1000
XA TALAARTES, B RNEL2T R ETERNRESH 11 4,
M 11 DR IR E S AR,

B IR FFAD R 69 ANAFAE . AR M), (27 Loss B4 E®, &
B MY Loss B AT 11 AREIMRE R Za9 404X Loss ik, H P,
AR E B R EGT AL T AX:

1-w
Wi=1—( base)*|i—1|

n_
b on Aok, KEAH I, | HRIRELHLE, 2K 1=1 3] I=n FTH
ST, WA RKANELLA 1B, (2T 5 i A9 ZARE, Wpgee A TR
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e, 2 AKE A 09, 0.5, 0 AP L. RAMBOREI| R TH:
B17: T BABBES A
i=1 i=2 i=3 i=4 i=5 i=6 i=7 i=8 i=9 i=10  [i=11

=1 1.00 0.90 0.80 0.70 0.60 0.50 0.40 0.30 0.20 0.10
=2 0.90 1.00 0.90 0.80 0.70 0.60 0.50 0.40 0.30 0.20 0.10
=3 0.80 0.90 1.00 0.90 0.80 0.70 0.60 0.50 0.40 0.30 0.20
=4 0.70 0.80 0.90 1.00 0.90 0.80 0.70 0.60 0.50 0.40 0.30
base wl=8 0.60 0.70 0.80 0.90 1.00 0.90 0.80 0.70 0.60 0.50 0.40
(2 0.50 0.60 0.70 0.80 0.90 1.00 0.90 0.80 0.70 0.60 0.50
=7 0.40 0.50 0.60 0.70 0.80 0.90 1.00 0.90 0.80 0.70 0.60
=8 0.30 0.40 0.50 0.60 0.70 0.80 0.90 1.00 0.90 0.80 0.70
=9 020 030 0.40 0.50 0.60 0.70 0.80 0.90 1.00 0.90 0.80
=10 010 020 030 0.40 0.50 0.60 0.70 0.80 0.90 1.00 0.90
=11 [ 000 010 0.20 0.30 0.40 0.50 0.60 0.70 0.80 0.90 1.00
=1 1.00 0.95 0.90 0.85 0.80 0.75 0.70 0.65 0.60 0.55 0.50
=2 0.95 1.00 0.95 0.90 0.85 0.80 0.75 0.70 0.65 0.60 0.55
=3 0.90 0.95 1.00 0.95 0.90 0.85 0.80 0.75 0.70 0.65 0.60
=4 0.85 0.90 0.95 1.00 0.95 0.90 0.85 0.80 0.75 0.70 0.65
base wl=8 0.80 0.85 0.90 0.95 1.00 0.95 0.90 0.85 0.80 0.75 0.70
o5 [=6 0.75 0.80 0.85 0.90 0.95 1.00 0.95 0.90 0.85 0.80 0.75
=7 0.70 0.75 0.80 0.85 0.90 0.95 1.00 0.95 0.90 0.85 0.80
=8 0.65 0.70 0.75 0.80 0.85 0.90 0.95 1.00 0.95 0.90 0.85
=9 0.60 0.65 0.70 0.75 0.80 0.85 0.90 0.95 1.00 0.95 0.90
I=10 0.55 0.60 0.65 0.70 0.75 0.80 0.85 0.90 0.95 1.00 0.95
I=11 0.50 0.55 0.60 0.65 0.70 0.75 0.80 0.85 0.90 0.95 1.00
=1 100 099 098 0.97 0.96 0.95 0.94 0.93 0.92 0.91 0.90
=2 0.99 100 099 0.98 0.97 0.96 0.95 0.94 0.93 0.92 0.91
=3 098 099 1.00 0.99 0.98 0.97 0.96 0.95 0.94 0.93 0.92
=4 097 098 099 1.00 0.99 0.98 0.97 0.96 0.95 0.94 0.93
base wl=8 096 097 0.98 0.99 1.00 0.99 0.98 0.97 0.96 0.95 0.94
0o [=6 0.95 0.96 0.97 0.98 0.99 1.00 0.99 0.98 0.97 0.96 0.95
=7 0.94 0.95 0.96 0.97 0.98 0.99 1.00 0.99 0.98 0.97 0.96
=8 0.93 0.94 0.95 0.96 0.97 0.98 0.99 1.00 0.99 0.98 0.97
=9 0.92 0.93 0.94 0.95 0.96 0.97 0.98 0.99 1.00 0.99 0.98
I=10 0.91 0.92 0.93 0.94 0.95 0.96 0.97 0.98 0.99 1.00 0.99
I=11 0.90 0.91 0.92 0.93 0.94 0.95 0.96 0.97 0.98 0.99 1.00

¥ 4EF& K. Wind, BARGEEIESFR

22. A FHASEHHBIPREFIHTFEAR
BN LR TAE AR T ik, 5 F1#7E IC, RankIC, MSE, Rank
MSE wA¥ R[] Loss %3 T, RE B TFAALTHIC A, o TH:

B18: ICKREBRF4L£F IC (2017.01-2025.11)

A 19: Rank IC FERB-F2W3% IC (2017.01-2025.11)

0.087

0.086

0.085

0.084

0.083

0.082

0.081

0.080

0.079

em— A

1 2 3 4

5

base_w=0.9

7

8

9

10

11

base_ W=0.5 e hase w=0

0.084

0.083

0.082

0.081

0.080

0.079

0.078

0.077

1

— A

4

5

base_w=0.9

7

8 9

10 11

base_ W=0.5 e hase w=0

FeAt kR Wind, B R&GEIEAHF

/“

U

FoAt kB Wind, BREBIEAFR



D BFRBEIERF SRR IR ERL

B20: MSERAEFLTHIC (2017.012025.11) 2% Rank MSE RAEF&F % IC (2017.01-

2025.11)
8.7% 8.30%
8.6% »\//_\/ 8.20%
8.5% === 8.10%
8.4% 8.00%
8.3% 7.90%
8.2% 7.80%
8.1% 7.70%
8.0% 7.60%
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
FA base_w=0.9 base_w=0.5 e hase w=0 FA base_w=0.9 base W=0.5 e base w=0
FARR: Wind, BREBIELAFR FAtRIR: Wind, B &GEIEAHR

BARE A, HotIRE SR THFATHEMAREAELLAR,
T2 % Sk ABEE 2 kA, FAFRFY Loss it i e B T4 W 5
3 RR R AR T K BIR,
TE) 420 B F 47 3F 300 A IC £33, T H:
. 2 SpE o - -
E22: 1C & BT P& 300 & 1C(2017.01-2025.11) iii'uR)a“k IC REET 7R 300 s 1C (2017.01

0.058 0.057

0.056 0.056

0.054 0.055 \—
- ool

0.054 Y4

|

0.052

0.053
0.050 0.052
0.048 0.051
0.050
0.046
0.049
0.044 0.048
0.042 0.047
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
m— AR base_w=0.9 base_W=0.5 e base_ w=0 — A base_w=0.9 base_W=0.5 emmmbase_w=0
Fr R Wind, BAEBIEST FH AR Wind, EREBIELSFR
B24: MSE REB F#K 300 &% IC (2017.01- HE25: Rank MSE &Z B -F 7K 300 &4 IC (2017.01-
2025.11) 2025.11)
5.8% 5.80%
0/
5.6% 5.60% " .
4% Z 5.40%
520 | ee”
5.20%
5.0%
5.00%
4.8%
4.6% 4.80%
4.4% 4.60%
4.2% 4.40%
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
FR base_w=0.9 base_w=0.5 e base_w=0 FR base_w=0.9 base_w=0.5 emmmbase_w=0

FE PR 300 3 A, Mok % kA IC 5 MSE RAER FAH — @ E
) % TR IR RSE, Mt T RankIC 5 Rank MSE R E R -FfmE, %k
B IAAARK A 300 3R A BE-.

RE) 41 B F 4 FHE 500 Ao IC £, T H:



D BFRBEIERF SRR IR ERL

. o 3 o A _
B26: 1C AR F ik 500 A IC(2017.01-2025.11) D2/ Rank IC HRAEFPIE 500 AL 1C (201701

2025.11)
0.063 0.060
0.062
0.059
S A =N
S w 0.058
0.060 o —_ : hN
7 ~ 1
0.059 0.057
0.058
0.057 0.056
0.056 0.055
0.055
0.054
0.054
0.053 0.053
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
FAR base_w=0.9 base_w=0.5 e hase w=0 FA base_w=0.9 base W=0.5 e base w=0
FALRIR: Wind, BREBIEFFA FALRIR: Wind, B FREBIERAL
B28: MSE KE B F¥4E 500 &4 IC (2017.01- HE29: Rank MSE &&E B -F #1iE 500 &4 IC (2017.01-
2025.11) 2025.11)
6.3% 5.90%
6.2% 5.85%
61% | S J
5.80%
- AWl D
5.9% 5.75%
5.8% 5.70%
5.7% 5.65%
5.6%
5.60%
5.5%
5.4% 5.55%
5.3% 5.50%
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
— 1R em— hase_W=0.9 base_w=0.5 emmm—hase w=0 — 1], m—ase_W=0.9 base_w=0.5 emm—hase w=0

U5 RE) Loss S30R B B F 42 500 B A 483 A % 4B A8 R 1C
# %, % Rank MSE £ E B FRARIEZAI, HbrRBTFLES AL
XA & FHEREF.

RE 428 B F 42 F4E 1000 245 IC £, o TFH:

. = 3 R A~ -
B30: 1CHEAEF +iE 1000 Ao 1C( 2017.01-2025.11 ) A 31: Rank IC A B -F F4iE 1000 &4 IC (2017.01

2025.11)
0.079 0.077
0.078 0.076
0.078 0.076
0.077 0.075
0077 | \_ N 0.075
0.076 N 0.074
0.076 0.074
0.075 0.073
0.075 0.073
0.074 0.072
0.074 0.072
0.073 0.071
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
— base_w=0.9 base_w=0.5 emmm—hase w=0 — 13— ase_W=0.9 base_w=0.5 emm—hase w=0

AR Wind, BRFBIEAFLR FA R Wind, BREBIEEAFR



D BFRBEIERF SRR IR ERL

B32: MSE FEB-F¥3E 1000 &% IC (2017.01- & 33: Rank MSE & B -F ¥iE 1000 &% 1C(2017.01-

2025.11) 2025.11)
7.8% 7.70%
7.8%
7.60%
7.7% ﬁ_
7.7% 7.50%
0/
7.6% 7.40%
7.6%
7.5% 7.30%
7.5% 7.20%
7.4%
7.10%
7.4%
7.3% 7.00%
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
FA base_w=0.9 base W=0.5 e hase w=0 — A base_w=0.9 base W=0.5 e hase w=0

ARPLA T IE 500, 24K A2 FIE 1000 F 89 RIL EAvitk &, Rank MSE
R F AE) 3R MEVA BRI AARAL
RR A B F AN TP IC AT, T HE:

B34 1ICREBFIHAP IC (2017.01202511) 53> Rank IC REE F A F4AF IC (2017.01-

2025.11)
0.094 0.089
0.093
—A 0.088 \/\ 7 S~——
0.092
0.091 ooa7 | =
0.090
0.086
0.089
0.088 0.085
0.087
0.084
0.086
0.085 0.083
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
— AR base_w=0.9 base_W=0.5 e base_w=0 — AL base_w=0.9 base_W=0.5 emmmm—base_w=0
FARR: Wind, ERAEBIERFT FHRR: Wind, BFEGEIEFART
. E37: Rank MSE REBR T ¥+ IC (2017.01-
A 36: MSE REB T F4E+ IC (2017.01-2025.11)
2025.11)
9.4% 8.90%
9.3% = A~
° A "N oo | s ——
9.20% — i ——— \/
9.1% 8.70%
9.0% 8.60%
8.9%
8.8% 8.50%
8.7% 8.40%
8.6%
8.30%
8.5%
8.4% 8.20%
1 2 3 4 5 6 7 8 9 10 11 1 2 3 4 5 6 7 8 9 10 11
— AR base_w=0.9 base W=0.5 e base w=0 — AR base_w=0.9 base W=0.5 e base w=0

PENGENTECEAR, RAMRRRARE, @1 T Finams,
S S R L R EEE &

AR, BER T IC RIATRREIRA ZFEM K, 1000 5 FAL4HY
IC 2I2 300 5 500 69#1%, M LH3 Fwyaee = 09047 X, Lt fin
1% PR IR T L84 AR 4B AAR RS B4R A A ik BRI K.
2.3, AT HAENA G BAAEEF 3] BEEN

EAVF) B Lk A A A 226G 11 MR B THEEASE T, PRER
PeAE ORI ANBELTAS 1 435 1l AR ERATRE, RBHA



D ERBEIEH AR IAEMEE
AR R ERATIOREARF. BARZEASR T, B TRAHORS
M) IE B LRI TR I A

£ 6 REIAA WY REH
PR 300 3 5% T IE 500 3% 7% FE 1000 38 7%

%4 R B R 4R B R YR T4 R

B F Fl J F F F
N 2% 2% 1% 1% 1% 1%
4725 % 1% 1% 1% 1% 1% 1%
TAEY & 0.3 0.1 0.3 0.1 0.3 0.1
WAL 3 R F 0.3 = 0.3 = 0.3 =
PB 0.3 0.3 0.3 0.3 0.3 0.3
WA 2 RF = 0.1 = 0.1 . 0.1
ROE - 0.3 - 0.3 - 0.3
SUE = 0.3 = 0.3 = 0.3
. &3] - 0.3 - 0.3 - 0.3
PR PR 2 R - 0.8 = 0.8 = 0.8
BFEH R 0.15 0.15 0.3 0.3 0.3 0.3

FH kR Wind, B AEBIELAFR
JA AR AR A F R 0.15% AT F 4 T .
® PR 3003HIREA T, RAT LY BAARME L FRA LS ZA.
R HAE AR F A B F A2 P 7R 300 F R F A

% 7 TAEL B RS A A B FFIE 300 #3202 A (2017.01-2025.11)

AR I ER-N A2 R K =) K FHK S =L
FH 7.12% 1.371 6.85% 1.039
base w=0.9 5.61% 1.092 6.12% 0.916
RANK MSE base_ w=0.5 6.11% 1.160 8.55% 0.714
base w=0 5.06% 0.990 10.54% 0.480
M 6.26% 1.076 12.84% 0.488
MSE base w=0.9 4.51% 0.748 10.39% 0.435
base w=0.5 4.66% 0.800 10.09% 0.462
oy base w=0 6.23% 1.049 10.64% 0.586
= E 7.14% 1.348 9.25% 0.772
base w=0.9 6.50% 1.251 7.74% 0.839
RANKIC base_ w=0.5 6.57% 1.285 8.73% 0.752
base w=0 4.69% 0.905 13.72% 0.342
R 5.70% 0.962 9.89% 0.577
Ic base w=0.9 4.61% 0.776 13.00% 0.355
base w=0.5 5.80% 0.957 11.85% 0.490
base w=0 6.27% 1.085 13.40% 0.467
FM 7.15% 1.418 6.38% 1.120
base w=0.9 5.61% 1.125 7.51% 0.746
RANK MSE base w=0.5 5.68% 1.138 7.71% 0.736
base w=0 5.53% 1.111 9.31% 0.594
AR 7.14% 1.354 7.71% 0.926
MSE base w=0.9 5.43% 1.007 10.26% 0.529
base_w=0.5 4.55% 0.873 10.27% 0.443
= base w=0 5.75% 1.106 13.21% 0.435
FA 7.44% 1.478 7.34% 1.014
base w=0.9 6.27% 1.267 8.96% 0.700
RANKIC base w=0.5 7.01% 1.425 7.75% 0.904
base w=0 5.31% 1.086 7.62% 0.697
AR 7.07% 1.369 8.22% 0.860
Ic base w=0.9 4.78% 0.892 9.92% 0.482
base w=0.5 2.87% 0.552 12.42% 0.231
base w=0 5.62% 1.072 9.95% 0.565

TR, Wind, BARGBIESR
AR 300 3RS E M A e T R



D ERBEIEH SRR IR ERL

% 8 TAEMB B EARFREY R P 300 #iREAH5FE £ (2017.01-2025.11)

RANK MSE MSE

FA base w=0.9 base w=0.5 base w=0 FR base w=0.9 base w=0.5 base w=0
2017 16.97% 12.46% 8.31% 12.76% 9.42% 9.08% 12.16% 15.90%
2018 10.68% 9.89% 10.65% 7.39% 4.05% 3.26% 1.25% 6.13%
2019 1.26% -0.58% 1.10% 2.43% 0.00% -0.92% -1.36% 7.22%
2020 21.07% 15.36% 13.71% 14.29% 23.55% 15.61% 6.07% 13.15%
2021 7.06% 6.82% 7.25% 10.64% 18.14% 10.90% 15.88% 8.79%
2022 4.98% 3.56% 6.08% 5.42% 4.34% 1.61% 0.00% 1.02%
2023 4.43% 4.67% 7.38% -0.39% 0.26% 4.06% 7.62% 5.20%
2024 -1.07% -2.19% -3.04% -4.12% -3.93% -2.76% -2.99% -1.22%
2025 1.60% 1.10% 2.00% -1.18% 5.60% 2.39% 5.51% 4.64%

RANK IC IC

FA base w=0.9 base w=0.5 base w=0 R base w=0.9 base w=0.5 base w=0
2017 13.10% 12.51% 13.89% 18.27% 9.09% 8.75% 14.99% 13.25%
2018 8.76% 9.85% 7.83% 6.35% 8.17% 6.40% 5.91% 5.08%
2019 -1.04% -0.29% 6.05% 5.27% 5.05% 2.35% 4.03% 4.07%
2020 21.03% 19.47% 18.07% 14.59% 13.73% 9.46% 9.05% 16.92%
2021 16.55% 11.41% 8.52% 7.71% 15.37% 7.73% 13.72% 9.79%
2022 7.39% 5.27% 5.13% 4.54% -1.27% -1.10% -2.29% -0.69%
2023 3.28% 3.54% 6.16% -1.21% 4.18% 4.78% 7.24% 3.50%
2024 -1.41% -1.32% -4.13% -6.58% 2.97% 1.29% -4.28% -2.83%
2025 -2.07% -0.81% 0.39% -2.40% -2.92% 3.90% 7.90% 14.07%

FARIB: Wind, BEREBIEFAFR
FE R 300 3 IR A5 B 4 T R
£ 9 LA A EAB T2 4 KPR 300 3% 65 E AR (2017.01-2025.11)
RANK MSE MSE

FA base w=0.9 base w=0.5 base w=0 %4 base w=0.9 base w=0.5 base w=0
2017 18.76% 15.01% 12.61% 19.31% 8.19% 13.41% 11.86% 17.96%
2018 9.27% 6.36% 7.78% 9.16% 9.21% 8.30% 6.64% 9.01%
2019 2.29% 2.35% 1.53% -1.99% 4.17% 4.75% 5.38% 5.61%
2020 20.14% 17.12% 19.66% 17.46% 23.99% 18.30% 9.36% 12.27%
2021 7.46% 8.82% 4.83% 4.60% 12.70% 6.62% 9.07% 11.91%
2022 6.06% 1.41% 3.49% 5.61% 5.56% 0.55% 0.35% -0.32%
2023 4.93% 4.04% 6.76% 3.33% 1.64% -0.69% 1.37% -2.33%
2024 -1.40% -0.29% -2.79% -2.47% 2.91% 2.88% 2.08% 0.74%
2025 -0.05% -0.41% -0.27% -3.19% -0.79% 0.18% -2.32% 2.40%

RANK IC IC

FA base w=0.9 base w=0.5 base w=0 %4 base w=0.9 base w=0.5 base w=0
2017 14.41% 14.56% 16.91% 17.12% 15.42% 12.77% 11.35% 17.73%
2018 10.28% 9.55% 7.82% 8.59% 10.95% 5.14% 3.43% 8.92%
2019 0.26% 1.85% 0.54% 2.40% 1.97% 0.76% 0.16% 7.55%
2020 17.01% 14.85% 22.16% 17.05% 15.36% 16.38% 10.19% 11.63%
2021 10.46% 6.83% 7.41% 0.51% 12.75% 10.68% 10.16% 6.72%
2022 7.66% 6.95% 5.03% 5.65% 1.03% 3.91% -4.46% 0.11%
2023 6.67% 7.64% 8.37% 0.96% 3.28% 0.14% 4.16% 1.65%
2024 2.95% -1.21% -2.22% -0.32% 7.71% 1.12% -2.54% -1.37%
2025 -2.69% -4.67% 0.17% -0.56% -1.84% -4.88% -3.02% 2.44%

FA kR Wind, B ZREBIESAFR

*F PR 300 @
R, VA base w=0 FATHIHIKAR, HA B R ILT

=)

A ARG F RIUF T kst Eoah 20 A 7% 4 38 3% 5L
F Tk,

®  YiE 500 IRAA T, HATTALBAAIRME T AIRI L R4
At AR E I, EMRIEHMALE IC 4 Loss HE A0 E AN Z .

R 5% FAEAAR A B F A F3E 500 F R F &

£ 10  WEAARNE A BT PiE 500 3R EAN (2017.01-2025.11)
SRR B R R K = RN A E Bk
%4 & | RANK MSE S 12.45% 1.705 14.31% 0.870




D BFRBEIERF SRR I AR R

SECURITI

base w=0.9 12.49% 1.681 15.60% 0.801

base w=0.5 11.70% 1.600 14.43% 0.811

base w=0 10.82% 1.510 13.96% 0.775

58 12.11% 1.584 16.55% 0.732

MSE base w=0.9 12.99% 1.696 15.72% 0.826
base w=0.5 13.43% 1.751 16.53% 0.813

base w=0 13.04% 1.795 14.49% 0.900

A 12.37% 1.703 14.18% 0.872

base w=0.9 12.81% 1.722 15.13% 0.847

RANK IC base w=0.5 12.61% 1.701 14.44% 0.874
base w=0 10.77% 1.538 13.13% 0.820

A 13.83% 1.843 15.56% 0.889

IC base w=0.9 14.05% 1.881 15.15% 0.928
base w=0.5 14.06% 1.845 16.44% 0.855

base w=0 12.57% 1.758 14.61% 0.860

58 8.49% 1.678 7.75% 1.095

base w=0.9 8.57% 1.668 6.69% 1.282

RANK MSE base w=0.5 9.61% 1.861 7.36% 1.306
base w=0 7.90% 1.562 8.76% 0.901

58 9.83% 1.939 8.37% 1.174

MSE base w=0.9 9.45% 1.834 9.21% 1.026
base w=0.5 8.11% 1.575 12.33% 0.658

ok base w=0 7.69% 1.504 14.46% 0.532
V58 8.06% 1.600 7.05% 1.143

base w=0.9 9.01% 1.753 7.26% 1.241

RANKIC base w=0.5 7.63% 1.474 7.63% 1.001
base w=0 8.13% 1.597 7.48% 1.087

A 7.11% 1.358 13.68% 0.519

IC base w=0.9 9.44% 1.826 10.98% 0.859
base w=0.5 9.06% 1.753 13.10% 0.692

base w=0 8.34% 1.662 13.83% 0.603

FARIR: Wind, BEREBIEAME
R 500 3RS F E A H AT A

211 WEMRRSEAE TR R TIE 500 3 iRm0 05 E £ (2017.01-2025.11)

RANK MSE MSE
FA base w=0.9 base w=0.5 base w=0 %4 base w=0.9 base w=0.5 base w=0
2017 16.20% 15.29% 16.24% 14.00% 12.89% 17.71% 17.35% 21.72%
2018 20.94% 23.69% 22.38% 20.83% 19.47% 19.99% 21.35% 20.41%
2019 8.59% 5.61% 6.91% 8.90% 11.59% 6.73% 11.07% 10.93%
2020 24.87% 22.52% 19.25% 16.98% 16.84% 13.30% 20.37% 23.96%
2021 10.55% 11.99% 9.65% 9.65% 23.61% 31.40% 32.05% 25.78%
2022 7.77% 10.06% 11.56% 9.13% 6.44% 4.32% -0.28% -4.10%
2023 11.06% 10.18% 8.20% 7.32% 11.35% 10.07% 12.79% 9.46%
2024 4.61% 6.11% 2.58% 1.44% -0.30% 5.89% 1.88% 2.52%
2025 4.20% 1.27% 2.61% 4.45% 5.94% 7.11% 7.30% 12.36%
RANK IC IC
A base w=0.9 base w=0.5 base w=0 %4 base w=0.9 base w=0.5 base w=0
2017 12.85% 18.22% 17.94% 16.75% 16.17% 15.11% 18.44% 19.97%
2018 22.33% 19.69% 22.94% 21.10% 17.62% 19.83% 22.64% 21.81%
2019 6.01% 6.64% 7.64% 11.88% 8.60% 8.39% 7.45% 7.57%
2020 24.00% 22.26% 17.24% 17.99% 21.39% 16.33% 21.49% 17.89%
2021 11.16% 15.51% 12.66% 10.64% 35.39% 31.55% 29.22% 24.07%
2022 12.39% 9.68% 11.56% 8.38% 5.27% 6.89% 2.00% 1.17%
2023 8.74% 9.34% 8.72% 7.12% 10.42% 13.74% 13.05% 7.60%
2024 5.07% 5.43% 5.73% 0.04% 2.97% 6.38% 3.34% 3.71%
2025 3.52% 5.22% 3.00% -1.09% 9.72% 7.47% 9.81% 9.81%

TR, Wind, BAREBIESR
JE 29 R 500 38 R 4L A K S 4o T A



(D EFRSEIL* bRk A RS
£12  TEARERS LA BT LR FAE 500 34 A 55 AT (2017.01-2025.11)
RANK MSE MSE
FAX base w=0.9 base w=0.5 base w=0 R base w=0.9 base w=0.5 base w=0
2017 18.76% 15.94% 16.70% 17.88% 8.19% 21.65% 22.11% 20.97%
2018 9.27% 14.86% 15.92% 13.95% 9.21% 12.99% 14.90% 11.96%
2019 2.29% 10.16% 9.45% 8.71% 4.17% 12.56% 7.43% 8.14%
2020 20.14% 8.94% 13.73% 8.80% 23.99% 9.79% 11.63% 10.12%
2021 7.46% 13.08% 13.65% 12.69% 12.70% 15.77% 10.63% 8.45%
2022 6.06% 9.64% 9.52% 6.85% 5.56% 2.62% 0.21% -0.31%
2023 4.93% 0.16% 0.62% 0.12% 1.64% 1.23% 2.53% 1.17%
2024 -1.40% 1.76% 5.08% -1.77% 2.91% 1.58% -2.55% -2.42%
2025 -0.05% -0.53% -0.99% 1.87% -0.79% 8.90% 6.51% 13.79%
RANK IC IC
FAX base w=0.9 base w=0.5 base w=0 A base w=0.9 base w=0.5 base w=0
2017 14.41% 16.48% 16.17% 17.57% 15.42% 21.22% 20.18% 21.13%
2018 10.28% 17.14% 14.46% 14.69% 10.95% 14.58% 16.73% 11.84%
2019 0.26% 11.48% 7.93% 6.89% 1.97% 9.85% 7.34% 11.52%
2020 17.01% 17.35% 11.43% 8.95% 15.36% 11.08% 13.55% 12.30%
2021 10.46% 8.76% 9.20% 13.62% 12.75% 18.26% 15.05% 8.98%
2022 7.66% 9.26% 5.69% 4.09% 1.03% 0.33% 0.26% 2.53%
2023 6.67% 0.71% 2.44% 1.59% 3.28% -0.07% -0.12% 1.42%
2024 2.95% 1.01% 1.10% 2.11% 7.71% 2.04% 0.57% -4.16%
2025 -2.69% -4.01% -2.89% 1.56% -1.84% 10.44% 9.32% 12.04%
FARIB: Wind, BEREBIEFAFR
F 500 T RMEF, SBRINGT AR —LHRIHR, 28K AHT
HRFAREE., P HRAEN KB R) 5AFE) R B E BRI A
®  FiE 1000 HIRLEA T, RATTHYREE, HATTELHRARE
HHTARZFRALEKIA.
R R T A A A B T4 FHE 1000 F AR T K
%13 WEARAS EA BT FIE 1000 3#5%8 4 AN (2017.01-2025.11)
A FK S z Ak AR K = ik AL
FA 18.23% 2.250 14.73% 1.238
base w=0.9 17.96% 2.213 15.52% 1.157
RANK MSE base_w=0.5 18.28% 2.288 14.38% 1.271
base w=0 17.81% 2.300 14.41% 1.236
FA 19.21% 2.478 16.93% 1.134
MSE base w=0.9 20.98% 2.740 16.06% 1.307
base w=0.5 20.35% 2.705 16.60% 1.226
% 4 % base w=0 17.12% 2.362 15.79% 1.084
AR 17.79% 2.208 14.74% 1.207
base w=0.9 18.84% 2.368 14.16% 1.330
RANKIC base w=0.5 18.00% 2.235 15.03% 1.198
base w=0 16.85% 2.172 13.85% 1.216
R 20.33% 2.726 14.96% 1.359
IC base w=0.9 22.04% 2.846 17.25% 1.278
base w=0.5 20.81% 2.699 16.47% 1.264
base w=0 19.42% 2.696 15.51% 1.252
AR 13.76% 2.383 6.51% 2.113
base w=0.9 14.37% 2.511 6.87% 2.091
RANK MSE base:w=0.5 14.66% 2.558 7.05% 2.077
base w=0 13.71% 2.391 8.62% 1.591
T AR 14.02% 2.490 10.05% 1.395
MSE base w=0.9 15.27% 2.741 8.83% 1.729
base w=0.5 16.27% 2914 6.89% 2.360
base w=0 13.91% 2.552 8.68% 1.602
FR 14.38% 2.554 6.53% 2.201
RANKIC base w=0.9 14.17% 2.471 7.06% 2.006




D BFRBEIERF SR IRE RS
base w=0.5 14.65% 2.511 8.45% 1.734
base w=0 14.30% 2.520 8.36% 1712
ey 15.18% 2.729 8.20% 1.850
c base w=0.9 15.60% 2.783 8.14% 1.916
base w=0.5 15.75% 2.847 7.40% 2.127
base w=0 14.07% 2.597 7.80% 1.804

FARR: Wind, EREEIEAFA

TH R 1000 38 3R 40 A S B B 4o T A

£ 14 FERRESLARTELRTIE 1000 3 5%2845F E &I (2017.01-2025.11)
RANK MSE MSE
FA base w=0.9 base w=0.5 base w=0 A base w=0.9 base w=0.5 base w=0
2017 24.76% 25.52% 26.72% 25.31% 30.59% 26.84% 28.39% 26.77%
2018 26.52% 26.69% 25.68% 27.31% 22.26% 24.70% 28.89% 24.08%
2019 17.24% 12.92% 15.18% 20.67% 18.11% 18.81% 16.02% 17.47%
2020 24.24% 20.88% 23.24% 22.90% 21.13% 23.81% 13.99% 19.22%
2021 12.51% 14.70% 16.10% 12.68% 21.85% 35.29% 33.96% 19.21%
2022 13.07% 12.79% 13.88% 16.87% 11.17% 10.45% 9.51% 4.09%
2023 17.65% 18.54% 14.71% 13.11% 17.40% 15.41% 19.95% 15.75%
2024 8.54% 8.45% 11.48% 3.49% 6.20% 10.63% 9.19% 5.34%
2025 7.74% 8.29% 5.31% 6.02% 16.06% 17.34% 13.84% 15.74%
RANK IC IC
FA base w=0.9 base w=0.5 base w=0 %4 base w=0.9 base w=0.5 base w=0
2017 22.72% 23.38% 23.22% 25.12% 25.60% 28.52% 25.08% 28.06%
2018 23.51% 26.47% 26.39% 26.44% 24.06% 28.10% 28.88% 22.84%
2019 15.63% 15.20% 16.63% 17.37% 11.09% 11.61% 14.30% 22.09%
2020 22.01% 21.86% 21.79% 22.77% 19.83% 18.11% 19.03% 17.88%
2021 11.50% 17.70% 15.32% 10.50% 39.13% 38.70% 30.60% 25.84%
2022 15.97% 13.99% 14.63% 15.31% 12.95% 13.23% 11.36% 9.59%
2023 17.30% 18.00% 16.51% 12.36% 18.56% 20.82% 17.46% 14.58%
2024 11.85% 11.12% 9.99% 3.57% 5.13% 12.65% 13.16% 9.61%
2025 7.33% 9.78% 5.05% 6.21% 20.63% 16.99% 17.66% 17.84%
FHRR: Wind, BAEBIEAFR
P #9R 1000 38 3% 20605 Ik 3 4 T A
%15 TEARAS LAB TS LR FIE 1000 35RE40F AN (2017.01-2025.11)
RANK MSE MSE
FR base w=0.9 base w=0.5 base w=0 %4 base w=0.9 base w=0.5 base w=0
2017 19.89% 23.80% 24.59% 20.95% 24.21% 26.71% 26.65% 23.85%
2018 22.67% 19.74% 20.36% 20.39% 17.22% 17.44% 19.51% 17.77%
2019 16.13% 17.03% 17.46% 22.46% 14.00% 17.75% 16.25% 13.01%
2020 15.49% 16.33% 18.03% 14.91% 23.94% 20.75% 22.42% 22.07%
2021 17.41% 24.33% 20.07% 14.04% 19.08% 24.58% 26.61% 21.23%
2022 9.11% 11.15% 11.00% 10.64% 5.29% 9.53% 7.24% 2.66%
2023 7.13% 7.56% 6.80% 7.65% 10.92% 6.53% 5.01% 8.86%
2024 4.16% 4.19% 5.11% 1.71% 2.34% 6.67% 7.45% 3.11%
2025 3.21% -2.22% 0.54% 3.15% 4.78% 2.44% 11.75% 9.63%
RANK IC IC
FAR base w=0.9 base w=0.5 base w=0 250 base w=0.9 base w=0.5 base w=0
2017 19.91% 23.92% 23.60% 21.27% 23.03% 26.22% 24.32% 21.42%
2018 18.86% 19.51% 18.17% 20.25% 16.10% 17.36% 17.65% 17.36%
2019 16.34% 17.68% 19.97% 23.04% 13.07% 15.67% 14.51% 15.06%
2020 17.79% 15.10% 18.23% 16.56% 17.78% 22.94% 20.49% 23.18%
2021 20.95% 21.12% 21.05% 16.18% 34.22% 21.15% 30.75% 17.72%
2022 12.92% 11.58% 10.38% 10.63% 8.09% 9.09% 6.80% 5.94%
2023 8.17% 7.51% 6.19% 7.21% 7.28% 6.84% 7.85% 7.47%
2024 6.00% 4.58% 8.98% 3.26% 4.15% 8.43% 7.24% 3.61%
2025 0.72% -1.60% -1.08% 3.47% 11.08% 7.54% 9.18% 11.35%

oA

Wind, E&&EBIEARR



D BFRBEIERF SRR IR ERL

TAL S RAARAT T 1000 3G 5% L0009 R I 4AH BF, LT =40E, F
el AR A fe AT 1%,

ERRE, SEATEEDEANATHZLEERRE, ERHYAEME T
AE, ERFHZIRELRE, RETE>BNTRASFIBTFHEE
Z2ARREF VD TERE, REEE)IER N T BRREXFTEBREF.

3. ¥4

RIES ) R MERIK A T E5 AT TR )25 5 RF A
AGEAARARA . BERKMNABARTE x, hidx 26 ARFH5IKE
)3 R FMANE A B TR, KT R U AR KA S Rk — R A
AR, BA LT itAe:

ESstR=f*x

1
B= . Z(xl-T xx) el

i=1

K2, nFT26, ;% i WEFEL, y A% i PRER, KH=)ay
HA, BAEF IR ERAES S A, Bsbi )R- AF2e9pE4,
B A iR EstRit BARA A4 R KAAARAE A, #:é)4E5L, K= )asgal
AR AHOR T VA ) L BAR AT IE R BT E], RAEAERMALEEY E
T8 %, i A PTE Tk i 6 T4 AR 5 i RARR ARG R A,

s RRE 5] ik, WFTVAAA R A T aX:

EstR = Model (B) *x
B=GD (x, y)

R F AR Y AR SAER A PIAT RIF091342, R B LK)k
ABEAEFERENRD RAXRE, FKAF IR AKX EEE
MR T et 7 ik AR R P FRRMME. W T L AR RAA, it
B BAT PR TR A, AP F AT 15 B MALEG s B 00 H vk, ARG
A R R T A RAZATTAFG] . XA R 7 XAEAF B R AT
B RRIBAA DS, FARMEIFF| A LA FEGLS B RKMBE. M
E T NSAEAZ R AR, BRAF R 6 BB AH AEH KRS, FHIES A
EA AR RMMET feRAFFET,

B, st F &M )EmE, RAVT A A AR B N B Tz B &AL
AP AT TN 8 AR Ak, R ORI FAE ARSI A T R A% 3
HIBERY FTOSRKEES ViiHh. it FEEFIRE DT, BiAEE
BAH BE &L, f3R i K, R T & F AR R & 69 BTN 48 ) R
I, BAVBITAEE TREFE O AHE I BB RESSAMAIRKGIES,
M LT RAVF R 9 SR T et AR F .

HABEAT R R B ASIE R G4 M P kT, AT ARKIBE AN
AE, wRECAXTFFIE 300, FIE 500 FR X TR SKATRAIE LR
B, BATRAXTERERETRSFEADRBI AR K, AdEIFE
# LRI R A AT K TAAIE TR GE A 0942, & T RIE0 R H, #t— &
KT IR EM B TN AL S, Bk R A At —F KRB,

Bt kpt, ARBEATREBAFRRNGEESD, REZTZHARAK
EPT LA H BAT TR Z. o REE AR Y QAW A B4z &il ), 18 2 4
KA FHAICE AT, £ ELEHFE) L2 R, o TARE T4
E Yz, HofTiF 3] EATF 09I E TR S AE S A R FHIE FU 8 A 49 %
A,

4, AR
Wi RGBT kR, AR RE R,
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D BFRBEIERF SR T R

A8 A b BER AR MIEF BRI L 45T

AV E R

Ve BA b BEA LA T 4R AR B P A RAT L 69 F b AT RE ), ARAEIRE PT R 695383k f AMEE, oM E
HATHEEORLIEM, AR FWOEAMEIETHEZGHINE, HREE. ENFNE, SRRETE ZFHRERY
vy, sk B A,

KT E
ARAAB B BB IR A A (B8] (AT RAR “Rna)”) B FARR . Ans] Ta B AR B AIRE RALEL A AN a) 4 4
REFP . RREEAKEAFT LT LA, FAAREAZT &AL, BRI .

AR 12 &R R T AT A, ANE) 2 iZ 55 S0 RN . TR RT B RMEETIRIE, KBS FTEATH. TUAR
MR B AN B) T LA AIRE S B eGPl , AIREPTIR0EA RILTAT G 9. BRI MAT A T ok, TERIN K AE A
BB RIURSE., ERRNA, AN TLEESAREETA. TN R —KGIRE . And) TMRIERIRE T A2 647
ERIORE. B, AN AIREFTAMEETERL BB s W TARBE, RRH R L G4TRIEH R EH RAEK.

KGR P PTHE R R RIS TRAEEANAEP , THMRE P AAEWEBL. EAEMELT, ARE T 6915 LR REHEILY
TS AT AR, BT T, ARG KNN3 R L RA KB FRBEAH — KA, REEFH 0 FHFK
B, AR A EALR AIRE T AT 557 5| B TR R AT IO AE. R F0E &, SR sBOh 69T TR R S A
ANE) L AANE) R LR AP K.

A E) ARG SR B H MR —AR S MR T REBEAMAZ N GE &R, Bk, BAEREE, EEEFTHEL
T, A8 BB R KB T B2 HR R4 T 4R 2] 69 8) B K AT 69 IE A R AR - SATIEA RIS, 47T 6 3% se 5] - 4%
R IR TARAT . MR ) R Ak e F AR IR S, EREFTHHILT, And e i LT fedeiE RIRE ATIR 3] 93]
HEF.

THRH R, ERE R, BAETLFAREEAE LA E— AT BE, FRLAARRETARRKA Ty, £
REEFA, B ER, BEA FLdF R AT E@FERAR.

KIRERRABAL A ANE) BT A, REZBEIFT, EATHMANATFUARTE XEB0R . A4 KRR A, wiefFAN S B &#AT
LA FIEM, FEAFGREARNGA, FHERELA “BRERIZASRT”, LREAREFATETARRENII A, BT
152,

AN S FAu M) (AT RAR ) ZERIRE, Wiz AR § h A EATA R . BRI R ARIRE
R B ATER R AR RIR G Rk 15 & Rk d 5 AIRE P RAMIER . AIRE TAH RN 8] @i M B P R
B, ANE] L ANE) BT RA KRIAAAM TR A ZAMZE P BRI RIS RIRE BT BN 57| AL AT AR KRBT A,

PR

P& 8
F R LR AT A HH ABsE P IR 300 452K 15%4 £
BFAR B Hy R ZAR B AAT LTI, : ‘ - :

HRIGH AR PR 300 F5FKEA-TF 5% ~ 15% 14
. . . . PR ZALFAR R
VAREL A G0 12 A A Reg T 3R IN A 1 i AP IR 300 54K AT -5% ~ 5%
BARf, WAEKA BB 1248 Kahnd) — ——— :
B (SATILE40) 8 ek taAast B 2H4d A ABXF PR 300 4840 F 2% 5% A £
PR 300 15 HKsA NG A H A Pt B2 3% F PR 300 455

A7 2 FR R &t A ARL PIE 300 4540457
BAF 7R 55T PR 300 454

B 518 I AR PT

Wik EAETHEHRE L&A 888 5 BR% 200011 W, 75 (021) 38676666




