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1.1. 1TIERMW

AR 300 $53. iiE 50 FEEANHIE 500 FEE 4 RIFE -1, 62%, -2. 19%
F0-1.03%, RRRZREBMEMKA; BA—RTILSE, EFEL Rk B
4. REWHECE, ERMRIRIAMZE, ERE. Wik, |/IT. LI B
= kiR SRS .

=]

Hitimm, IF HAEHY. IH HARY. IC HRAGUIKESHH-1. 74%,
-2.39%, -0.74%; @IPEFOENRIN 41461 F, 24828 F. 32446 F, 25

BREEATK 612 F, -694 F, 318 F; Sz

F. 16998 F, SRR AT 4199 F. 2702 F. 3407 F.
Fz1.1.1 BB —B1TIEE M

BN RIA 19198 F. 12820

X#5 WM REWLIN SEEM kEXTE HAEIN 2= BeE Rz E
000300 3647.35 | 3707.58 -1.62%
IF %48 3627.80 | 3692.00 | 3640.00 -1.74% -19.55 | 19727.00 | 14449.00
IF %R 3612.40 | 3680.20 | 3627.60 -1.84% -34.95 | 16646.00 | 3583.00
IF 4= 3578.00 | 3649.00 | 3590.40 -1.95% -69.35 |  4407.00 988.00
IF 5= 3555.20 | 3626.00 | 3567.80 -1.95% -92.15 681.00 178.00
X WM REWT 4 SEEM Ik ERTE HAEIN &= BeE Rz E
000016 2570.26 | 2627.80 -2.19%
IH 48 2563.80 | 2626.60 | 2572.00 -2.39% -6.46 | 12869.00 | 9822.00
IH B 2561.00 | 2627.60 | 2569.60 -2.53% -9.26 | 8303.00 | 2346.00
IH 4= 2563.00 | 2633.20 | 2570.80 -2.67% -7.26 | 3061.00 570.00
IH fg = 2570.40 | 2638.00 | 2575.00 -2.56% 0.14 595.00 82.00
ARz BN REYST4Y ZEM ik EkIE HAERIN 2= B Rz £
399905 6161.19 | 6225.12 -1.03%
IC %48 6139.20 | 6185.20 | 6156.20 -0.74% -21.99 | 17142.00 | 13899.00
IC % H 6099.20 | 6143.60 | 6105.80 -0.72% -61.99 | 11382.00 | 2646.00
IC %4= 5957.60 | 6018.80 | 5973.20 -1.02% -203.59 | 3360.00 321.00
IC fgZ 5858.60 | 5913.60 | 5859.80 -0.93% -302.59 562.00 132.00
WIBKIE: wind FfEHALE
S RPREAIN E=HARSE N - TN
Fz 1.2 1VBAE—RITIEFHHIHRN
BA—RTI |1 HikiE A kiE 10 Bikig | 30 Hikig
R4 -1.59% 0.46% -0.29% -2.75%
bk -4.38% -2.76% -3.06% 4.60%
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T -2.64% -3.87% -4.06% 0.31%
MER -6.24% -4.63% -0.34% 9.09%
BetlE -5.49% -2.85% -1.49% 13.29%
B F -0.95% -0.85% -3.03% -2.70%
el -1.75% -0.99% -3.16% -6.65%
& miR -2.09% 2.50% 1.70% 5.01%
LHenpREE -1.39% -2.31% -3.20% -5.10%
2T HE -1.43% -1.51% 2.47% -2.49%
EHEY -0.61% 1.21% 0.40% -2.16%
NSl -0.86% -0.62% -0.56% -3.53%
2B IE -1.86% -1.41% -1.20% 0.90%
BT -1.89% -3.03% -4.00% -3.85%
[ENIGE] -1.45% -2.33% -3.75% -2.99%
KINRF -1.12% -1.85% -3.15% -3.98%
Z=Ee -1.45% -1.88% -1.24% -0.35%
B -2.42% -0.50% -0.68% 0.20%
B -1.42% -1.80% -3.90% -2.58%
BSig& -0.87% -1.76% -1.97% -2.10%
ErEL -0.44% 5.43% 3.34% 0.59%
THEHL -0.92% -0.64% -1.03% -3.89%
-U. 0 -U. 0 -U. 0 -£. 0

1Ei 0.69% 0.91% 0.79% 2.73%
B{E -0.67% -0.93% -1.70% -4.55%
RIT -1.49% -4.11% -3.43% 0.94%
ESR &Rt -2.34% -4.86% -3.39% -1.64%
BE -1.38% -1.88% -2.82% -5.12%
MR & -1.47% -1.66% -1.85% -3.29%

1.2. EZEENWEHEM

[HE 7 BOEEEERIZERL AN 5. 1%]

Zitk/: vE 7 AMEERERIERL N 5.1%, 31 MREHIEEKIER
KT 5%;

[1-7 B%, RIEEZEEFEIRE 204640 27T, FlEER XK 6.9%]

1-7 B3, REEEEZHEE 204640 27T, FEER XK 6. 9%, HEEEE
1-6 B#E% 0.3 MNERR; 1-7 B, £EBM~FLIRE 59761 12T, [E
bt XIE4K 7. 9%, HEIREE 1-6 B E% 0.6 MESA; 1-7 B, BEMAL
EFR 100371 FFEFGAK, i 8.0%, HEEE% 2.6 NMESR; 1-7 B, @@
FEIHE®R 86351 AEFK, [EELiEK 14. 0%, HEEEZE 2.1 MEDA; 1-7
By, BmmBEHER 68461 27T, ik 18.9%, ERE%Ek 2.6 NEDA; 7B
K, EmBEFEHER 63496 HEHK, tk6 AXRRLD 1081 FEFNK,
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2. BRESH

[7 B % EREELiEK 8. 6%]

hE 7 A& BEERELIEK 8. 6%F 6047 {ZFEAE, 6 ARIELIEK 5. 2%;
hE 1-7 B &R ek 6. 8%F 3.5698 A{ZF B, 1-6 BREIELIEK 6. 3%.

[7 BHAN~=ERE) L1 10. 3%]

hE 7 BRI ERE LK 10. 3%E 7402 Aif; 6 ARJELIEK 5. 7%; &
1-7 BRFRERAE S 5. 1%F 4. 9155 {Z0; 1-6 BEIELIE 4. 6%,

[7 BHARLL LT EMEREE 6. 4%]

thE 7 BAEL LTI EERILE 6. 4%, EIRGASE 1-2 BHRHIE,
TRER 7. 1%, BT1E 7. 6%; h[E 1-7 BEEM_E TS MEREE 6. 8%, T 6. 9%,
BI{E 6. 9%.

[[E 7 B CPI FEEL 1. 4%)

FE7HCPIEEL 1. 4%, FRHA 1. 5%, BI{E 1. 5%; FE 7 B CP1 IRLE 0. 1%,
BI{E -0.2%;h[E 7 B PPl [FltL 5.5%, FAHH 5. 6%, BifE 5.5%; $E7 B PPI
IREE 0.2%, BIME -0.2%.

[+E 7 BHORE REmTit) 7. 2%]

hE 7 AR ORI GRFETit) 7.2%, FHE 1%, A& 11.3%; FE7 A
#ORFEE GRETit) 1%, FiH 18%, AIME 17.2%; HE 7 ARGk (RERT
It) 467.417, FRER 45012, BIMEE 428 {ZIEIEA 427.51Z.

[FE 7 BSNLCHE% 30807.2123%T]

FE 7 ASNCHES 30807.2 {2357T, FHA 30749 {237, HifE 30567.9
2E7t; FE7 BINCHEZIRLIEIN 239.312ET, J 2014 4F 6 BLUKER
FNENK; PE 7 BIMNCHES 21884.02 1Z SDR, HIME 21969. 36 1Z SDR.

FRERBAEHALE IF. IH. ICBITFRR, IF. IHEZE/MBESE, 3= H
B ARAE, M 10 WEEKIASSERZMmE; BHNESHE, IF. IHNE
RaE%, mICHMNERERE, MFIEH IC HIARIGARFFEET IH.
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3. T XI55S

TR s E BRI I B ARR IR B e 315855, FALIE R—ELRT
B RS EEERIIEMLETI, FFRERTIE~RE.
HZE 2017 &£ 8 A 11 HiFR 300 1Tk35% . il 500 1Tl is %4 BB T
JFIR 300 3530, HIE 500 RN RITIKIE, WTE 3.1 k.
% 3.1 47k A8 H AR ARG 35 R A H) R it ke

11.43% | -1.49% | -2.35% | -2.56% | -6.27% | -5.74% | 4.50% | -2.69% | 5.54% | -9.89%
M= 3.1 FEATETLAFE], 300 #4481, 300 AIIE. 300 jE#%. 300 EZ. 300
F{EF0 300 2 FIAEXTIFR 300 f5#58%%, 500 [E#l, 500 jH2:. 500 HE{EHEXT
HilE 500 ¥R, HERNEEENMWAEES, WE 3.1 FE 3.2, 300
EZ5. 300 5. PR 300 /MIEeEFEIRES Fikiass, M 300 #RHEHAR S IRE
K ; HIE 500 1Tl AR, 500 RARHEFS: 3K, ™ 500 jE#R. 500 EIEHENTEES,
BIRIBE I kAL, HaTHIANEEE AE 500 #5552 300 5%, miTdsmE

BERAEATIERE. BRERE.

B 3.1 7 2K 300 47 k45 F AR AR 69 45 B 89 F F A5 0 R iH kg
PriE3 0047 MiFs BorH X Br iy F5 B R 3 B 1HEKIE

300082

20.00%:5
— S 00%
10.00%
— 00 T4k
—_—FEs00a] ik
0.00% - nls
—FESODE R
. SR 300 B B
-10.00%5 - =
e SR S00 5 RY
-20.00% FIEE 3008, (2
— P 3004 A
=30.00%
N ESS LSS CRLANNESRSKENDNN2ERE
i o= i g S e ey i A o e e S Sy e Ay
B L T = I T e T e T e i
N N = = = = 0o 0w w w w = = oo~ M~ M~ M~ ™ =™ P~ M~
o e O ¥ T W T o IR o o o I e T B BN - o e IO e LY IV s IR I IO e T o B o I o I I o |
[ T T e O e e B o TN o IR o I o TR o TR o T o T o T I I o T e T A e SO e T e TR e TR e T o I S o T o ]
[ I N e R e | [T T o B s B s I | [ I o e e Y I A B I ¥ | L I |
L I ' I e | L )
HIEFRRF: wind, FHEFT

B 3.2 Wik 500 47k 45 S AR 3t AR a4 35 £ 09 FF 4550 Bt ikg
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6Z/ZT/5T0Z
v/z1/s10z
TT/TT/5T0Z
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4. ZhEFEF Alpha K

4.1. FREZHEZR

AV T — P HEBIREN AR IRERFIE (IR ARAIAESE, X MEZEAT LA
DRA=ZAERS

L] BIEWE BIERA A ROITIERE. EXAEHE. EMIER
. MHBHATAYRIER, BIEFIREMREMLHIHESIEHNRE.

$IR 2 EEFEEOMFHTESHEFHNE: X EBIRE TR BiEtREHTH
&, RIFEOXMITHENERHNAREAHITERRE, ERRRINFETS
RUWATHS.

$IR 3: EENABERARIEHASIEITIIN, 3R1G alpha Y-

B 4.1.1: SRERHELR

HiRaTE HETT &

> HiR R &R
(csv, hdfotgst)

Wind 415 EE """""']L ‘l

Python it e—
o Python 43470
MEL

L TinySoft A ElNA%

a iR

s

e f v

$ 5 L
ATk
(BE3ta7 . EEE
HHEFED

TuShare
HiREE

Y

BUERRG | a—

BRRIR: FERR
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4.2. AETIA

BRANENEIHZE 7 A1 HEI8 B 17 BABOH, 8 B 17 HESHEAIR
BRI TORIRIOIE. RNTHRMEXSHERFHRENEFEHE, BMEE
HARMEE—EHE FHE . RERNMERE PRI AL BH—IEFHE
HiTo. ZEEERMRARNERFHERT.

4.1.2: HEFRFASHF THB TR EE

15

o S

(%4}

EN00 RS FIsHEs
(=]

|
w

-10
=500 0 500 1000 1500 2000 2500

ABS T RIRESHF

BRISkE: Wind B, FEFR

FRAERETFHEE A AFKEN A BRFEFTHIF, FHiHEES 100 RRE
HEHNEER, EFFHEHIF THERERHWERERINESF T ITHES,
WREAER OHYF, SEETFEAMBRENHIFSTIAMERA—8, Ha+HE
ERESNRENGEERES.

4.3. TREGIRER

ESEEFEADHIFER SR 100 REREHEAHITIRE, SRBREY
GINEIENE, SMNAMBVIFMAS, BISENARITAE:

AR 300 FEHUHKNEA-0. 38%, LIiF 50 F5HkIE 0. 33%, FRESE S
IE 500 FEHKIE 0. 16%. FA1HY top100 FHLEARIMENILEE H —0. 52%, BitHH
YT EE H 105. 56%.

(AAEIKELR 32.01%, Alpha 9 40.37% ,Beta 3 1.23,Sharpe 3 0. 6.
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E5.1.3: EFEAHF TR T ERMEI ER G

A AR (g 1 1 B2 B 7 O A )

BRI (R LA LT E TR 5RER)

JILH jhuuJhLquLgm_mhquﬁ“urﬂr

ERISE: Wind Fif, Egfeffs
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FLEER
M LR AL FERES IR 438 S RS S il 2101 = MACEM &YX H L 93 5 801, 802, 804, 810, 811 F

HiE: 0571-83869601

B ME MR
ABMNHEFALXERSXEREREE 203 E
HiE: 0576-88539900

RINELER
AT RN ENKE 2 S1EBEFST 15 1801
HiE: 0577- 89971808

0B /N
TR TEREX X B 77 5 901, 902
FBiE: 0574-87280438

TR EE
AIE TR 77 SILeXE 9 #
EBiE: 0574-87274729

BREAR
EEMLEEF L KIE 1277 SERKE 7 #
BIE: 0574-63925104

BEXEER
EMFRILE 133 S5 REERE
BiE: 0573-82153186

s
%ﬁﬁﬁﬁzﬁeﬁ%¢®1ﬁ1$imm$
HiE: 0575-85095807

FRERENI AR

)& HEHERAAEILER 170051 #2812 R

=
HiE: 028-86532609

ZEER

HiR & Z M e X kiR B 418 E R 8% 437-451 &
SHEEKE 11 #0015

Hi%: 0931-8805351

KEEER
KEFCAOXSRE 129 SXEEPRER A0 A E
KIFEHAE KBS 34 /2 3401, 34108

HBiE: 0411-39048000

k45, VN

ItERHRBXERTINAE 28 5 2 1E B803, B805 =
HBi%: 010-63155309

JEREER

P Rt
o2q A

A ZAS

K EENER
Hi%: 0451-58896600

B E L R
RN TH T SSHNIRRE 30 SHALEKE 1306 =
HiE: 0371-65613227

BREER
ERWEIIE 251 8T 2501
HiE: 0532-80798985

SEPRENLER
SERRT A X JLiuhEE 51 SEEARAE15ECE
HiE: 024-22566699

REEER
KETAHXAEERSFRERORREM KRAKE A FEE 1003
1% 022-28378072

W3, /|
FE (E8) BREZSIAEXMRHREE 300 5 1701 E
HiE: 02150431979

et @ K EEER
EiEmiERHXIELEKIE 1589 SKRERESMAE 26 B
HiE: 021-50431979

LS S E i
EIETHUIREE 663 51 8, 7#
HiE: 021-52586179

b A
AT EEX MR 4028 SREBLRF L 2701, 2702 =

1209883%: 0755-82577529

ARYIE AR
FYITHEAX & HEEK 4028 SFBLE Sl 2703, 2705 =
Hi%: 0755-82577909

I 9NE L ER
TN KA X TEKIE 68 5 2008 5. 2009 5
HBiE: 020-38809869
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