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QAN EAR Y, AT P MIT I FRFARLAL,

Fest B F R BAT RN, BRAVAH —AF 2R B F, A% R B2 T LS

4
1. Top 4842 % X it Bottom 284~ LRk A, RNMERK LIS T 4itE X T 1.65.
2. Top 414-48xFF Bottom Z1-4-44 % /2 60%A L.
3. FmAF K A4 IC /£ 3%vA L.
4. Top 2A5-#8%F T Bottom £H4-69 A 3B H KA Z /£ 0.5% 1A L.
A 2: 2FHITHFBATER
T-Static Hit-Ratio IC AdjustedIC R1M STD RIM/STD MAX-Drawdown
CHG_1M 2.88 69% 7.79% 0.53 1.42% 3.95% 0.36 -7.92%
CHG_3M 2.02 59% 6.57% 0.40 1.11% 4.37% 0.25 -11.89%
CHG_6M 2.02 58% 6.22% 0.36 1.11% 4.40% 0.25 -8.64%
CHG_12M 2.05 66% 6.18% 0.34 1.14% 4.44% 0.26 -9.52%
CHG_MIN 1.79 59% 6.02% 0.34 0.93% 4.17% 0.22 -7.15%
CHG_AVG 2.42 63% 7.70% 0.42 1.36% 4.49% 0.30 -9.46%
F CHG_EPS 1M 2.27 64% 1.31% 0.27 0.38% 1.32% 0.28 -4.54%
F CHG_EPS 3M 1.54 64% 1.41% 0.23 0.35% 1.80% 0.19 -5.80%
F_ CHG_EPS_AVG 1.63 66% 1.61% 0.27 0.37% 1.81% 0.20 -5.94%
F_Return 0.80 56% 2.54% 0.18 0.43% 4.25% 0.10 -14.24%
Beta_240 0.31 48% -0.50% -0.03 0.15% 3.74% 0.04 -8.82%
Beta_240Down 1.71 48% 2.07% 0.16 0.63% 2.97% 0.21 -4.82%
BetaSpread 2.36 67% 3.94% 0.34 0.86% 2.92% 0.30 -6.00%
TurnOver_AVG20 1.82 67% 6.07% 0.37 0.96% 4.23% 0.23 -7.16%
TurnOverRate 3.60 73% 7.16% 0.61 1.47% 3.26% 0.45 -7.75%
Volatility_20 1.85 63% 6.57% 0.35 1.12% 4.83% 0.23 -11.21%
MonthPrice 1.71 63% 6.74% 0.30 1.32% 6.17% 0.21 -19.85%
Size 2.32 66% 6.32% 0.32 1.44% 4.96% 0.29 -11.98%

AR IR BRIEAFLF S
B LR AR e ERF, AT HITH MK, CHG_1M. CHG_12M. CHG_AVG.
BetaSpread. TurnOver_AVG20. TurnOverRate. Volatility 20. MonthPrice vA & Size
Bl Fgk k4. £+ TunOverRate ## CHG 1M 2%, LEZ
TurnOverRate, Top Z14-#8%FF Bottom 204-49 T 4it &4 %] 3.60, MF1k%| 73%,
Bk % ICiA %] 7.16%, F) i Top 214485+ Bottom 28449 A 3B HUK A 4.3]:X T 1.47%,

°IC 45 L I B ARG . A A G BT 3 AF A AT AL A 49 HE S B T AR B AT Ak R HE S 4940 K B 4K

Bk F ik A T 09 E B0 _Page10 |
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2 TRER

s HeER
WO 2

LIS 49484693 | R Kskté h 7.75%, &IMAE. @ CHG_3M vAZ CHG_6M A%
£ T %itgik 2.02, &+ 2492 Top #8475 Bottom #4555 59% A 58%.

& 3 MATRAFENITS BT RA

T-Static Hit-Ratio IC AdjustedIiC R1M STD RIM/STD MAX-Drawdown
CHG_1M 3.84 72% 8.08% 0.65 1.65% 3.44% 0.48 -5.79%
CHG_3M 2.76 66% 6.99% 0.52 1.29% 3.73% 0.34 -9.92%
CHG_6M 3.02 64% 6.76% 0.51 1.35% 3.59% 0.38 -7.80%
CHG_12M 2.91 69% 6.21% 0.46 1.22% 3.35% 0.36 -6.09%
CHG_MIN 2.72 67% 6.33% 0.47 1.10% 3.25% 0.34 -5.95%
CHG_AVG 3.52 70% 8.05% 0.56 1.63% 3.71% 0.44 -7.68%
F_CHG_EPS_1M 2.88 69% 1.32% 0.33 0.43% 1.19% 0.36 -4.67%
F CHG EPS 3M 1.27 64% 1.23% 0.23 0.24% 1.50% 0.16 -5.09%
F_CHG_EPS_AVG 1.89 70% 1.45% 0.28 0.34% 1.45% 0.24 -5.01%
F_Return 1.17 63% 2.81% 0.23 0.56% 3.81% 0.15 -12.77%
Beta_240 1.17 52% 0.52% 0.04 0.41% 2.80% 0.15 -5.15%
Beta_240Down 1.67 55% 1.97% 0.19 0.54% 2.57% 0.21 -4.55%
BetaSpread 2.43 59% 3.38% 0.34 0.75% 2.45% 0.30 -4.77%
TurnOver_AVG20 2.24 69% 6.35% 0.45 1.05% 3.75% 0.28 -6.56%
TurnOverRate 4.02 80% 6.58% 0.68 1.31% 2.61% 0.50 -6.89%
Volatility_20 2.07 63% 6.06% 0.37 1.12% 4.31% 0.26 -10.41%
MonthPrice 2.10 64% 6.58% 0.33 1.39% 5.31% 0.26 -17.73%
Size 2.49 66% 5.37% 0.32 1.29% 4.14% 0.31 -10.44%

AR BEAESBL T
AT WAT AT KB, CHG_1M. CHG_3M . CHG_6M . CHG_12M. CHG_MIN.
CHG_AVG. TurnOver_AVG20. TurnOverRate. Volatility 20. MonthPrice vA % Size
Ry pse ). £ F TunOverRate #= CHG 1M &I &fE, LA £
TurnOverRate, Top 14-#8%+F Bottom 28449 T it 2153 4.02, MFiAF| 80%,
F* % 1C £ %) 6.58%), [ if Top 28448+ Bottom 28449 A 3R F KA 4.F)A T 1.31%,
LIS #9204-49 % Fl R Kkta % 6.89%, EAIMAE.

A 4 AP HITHBATFER

T-Static Hit-Ratio IC AdjustedIC R1M STD R1M/STD MAX-Drawdown

CHG_1M 3.67 69% 8.89% 0.67 1.57% 3.43% 0.46 -6.03%
CHG_3M 2.66 61% 7.74% 0.54 1.20% 3.61% 0.33 -9.62%
CHG_6M 3.04 63% 7.50% 0.53 1.30% 3.43% 0.38 -7.64%
CHG_12M 2.88 66% 6.86% 0.48 1.17% 3.26% 0.36 -6.94%
CHG_MIN 2.79 67% 7.05% 0.50 1.12% 3.21% 0.35 -6.78%
CHG_AVG 3.50 72% 8.92% 0.59 1.59% 3.63% 0.44 -71.97%
F_CHG_EPS_1M 2.10 72% 1.46% 0.32 0.32% 1.20% 0.26 -3.69%
F_CHG_EPS_3M 1.15 59% 1.17% 0.20 0.22% 1.52% 0.14 -4.66%
F_CHG_EPS_AVG 1.73 70% 1.42% 0.25 0.32% 1.48% 0.22 -4.46%
F_Return 1.27 58% 3.23% 0.25 0.60% 3.76% 0.16 -11.73%
Beta_240 0.93 55% 0.36% 0.03 0.33% 2.79% 0.12 -4.71%
Beta_240Down 1.47 55% 2.02% 0.18 0.47% 2.56% 0.18 -4.63%
BetaSpread 2.63 58% 3.54% 0.33 0.78% 2.38% 0.33 -4.31%
TurnOver_AVG20 2.27 66% 6.53% 0.43 1.05% 3.68% 0.28 -6.36%
TurnOverRate 3.58 73% 6.78% 0.66 1.17% 2.60% 0.45 -6.23%
Volatility_20 1.87 61% 6.34% 0.36 1.02% 4.35% 0.23 -10.61%
MonthPrice 1.98 69% 6.91% 0.33 1.28% 5.14% 0.25 -17.22%
Size 2.31 61% 5.58% 0.32 1.17% 4.05% 0.29 -10.28%

TR R BRIEAAL TS
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2

L
IO 20

DRBIES

China Merchants Securities

FTHER

Bl b R T 89 E 28

A7k P MEAT MK A, CHG_1M. CHG_3M . CHG_6M . CHG_12M. CHG_MIN.
CHG_AVG. TurnOver_AVG20. TurnOverRate. Volatility 20. MonthPrice vA % Size
R EsFeyk st 1. £ F TunOverRate ## CHG 1M &I & fE, LA &
TurnOverRate, Top #14-#8%+F Bottom 28449 T 4ot 214 %] 3.58, MFiA3F| 73%,
F* % 1Ci. %) 6.78%, F) i Top 28448+ Bottom 28449 Al 3R K A4 F)A T 1.17%,
LIS #9460 % P S K#kté 4 6.23%, & IUMAE. @ BetaSpread &% £ T 4it&ik
263, HERFE, A2¥F A4 Z Top 484F 5 Bottom 49 4% 4 59%, %I&T 60%

A LR IUA 5%, CHG_1IM. CHG_12M. CHG_AVG. TurnOver AVG20 .
TurnOverRate. Volatility 20. MonthPrice vA & Size 3 34 & Fe9:2 k68 H. L
2 TurnOverRate £ &#t 7 ik T ik A ILAREE €, RIE TR G048 1.
5kt R, ST AT mE, SATAFRERIT A BAT L F AT 40 ik ) &
T 2T HITH 7 ik, — R ELTHITH TRIRGEA —K G B T £ 7 5 AmAr 7 & T AR
T T IR IRAL ) . BRI PRAY iR AR AR B TR e 2, RAT R AT —
Beysit, FEEAE, ALK ZZRGR FTERKRTAT LY HITH 7 %,

THER T EAREI AT
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FAT P AT 0 ek L 2ok A, CHG_IM B F A4 RAF69iL AL H . ML A A E,
CHG_1M B F & = a2 18 A 14569 R o, Top 28 A 33 4.15%, Middle 21 3.78%,
7 Bottom 28 R 2.58%; A5 R ELA EFHREHAKTAEERA, Top LB FH K
B4, 7 Bottom A2 55 F A RS MM EINERE, Top AME
# 68.75%, ™ Bottom EpE % R A 31.25%. FB, 47FHiTH5TF CHG_1M B T4
%% IC ik 8.89%, Top 2h4-t A ¥l F £ 5L 72.12%.

% 5: CHG-IM B -F4-4a4H4 K

Topl/3 Middlel/3 Bottom1/3 BenchMark

#h 4.15% 3.78% 2.58% 3.51%

L 12.98% 12.48% 12.06% 12.43%
T %it% 2.96 3.01 -4.23 —
B IR R 68.75% 59.38% 31.25% —
1% Bk % 0.37 0.38 -0.53 —

HEb 0.30 0.28 0.19 0.26

¥ F KT -27.37% -25.63% -27.97% -27.04%

¥ HFRABARA -3.09% -1.70% -6.88% -

FTH R IR: BHIEFFL T S
E: RPASMBET EAB AT RAFNONRFRERE, TEATLZ L5 TR
#, BenchMark AR Fi b TR RE, ATk 7 ikMEeyms, Leff /- Fo—Kk.

A 1: CHG_IM B-F &L Rt A A # B 2: CHC_IM BF&48A - FHKk&A
900% - , 4.50% -
800% Top Middle Bottom 4.00% |
700% 3.50% -
600%
3.00%
500% -
400% 2.50% 1
300% 2.00% -
200% 1.50% -
100% - 1.00% -
0% T T T T T T T T T T o
-100% - S © O @ oS N oS NS N 0-50% 1
& N QGSL N & P P P 0.00% T T
FF T F P
(DS S S S S S S S S S Top Middle Bottom
FALRIR: BHIEFFLF FAt kB BEIERFLF
B 3: CHG-IM B-F L/S Eitik A% B 4: CHG_IM BF L/S#E3h 12 A8 Btk s
15% - - 180% 50% -
mm Top-Bottom /ifli  ——— ACCU #i#il
L 160%
40% -
10% - F140%
- 120% 30%
5% 1 - 100%
20%
- 80%
0% - 60% 10% -
L 40% 0% -
5% & L 20%
. -10% -
-10% - L -20%
TARR: BHIEFFLF O TAL R IR BHIEFFLF S

BRIk AT 6 F 2 _Page13 |
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B 5: CHG_.IMB-FH %A IC B 6: CHG_IM B-F Top A& A#HF %
60% - 100% 1
o | — | C MA IC 90% A
° 80%
40% A 70% A
60%
30% 50% -
20% - 40%
30%
10% 20% -
0% - 10%
0% T T T
0% 1 S O O D S N D NS N
N P - N I £ R MR
20% Q@b Qb'a' Q’\Qb 6\'3' Q%Qb Q%'a' @QQ’ Qq'a' .@Qb .@'3'
R S
-30% -
TR BEAESFL T FARR: BHIESFL

MAT AL PR AE ) A kA, CHG_IM BT A%Z4E. GiF. . 28RE. S8R
. ALRTH. MRS RRMHARESAMTLE FE TRGOA K. LERZ
F2oATk, T %it #4237 4.57, Top #8xt5 Bottom ¢y i3] 78%, £ %% IC
k5] 15.02%, A ¥ LIS ek £3)] 2.70%, @ LIS % A ehR K#ktaAh 10.32%.

# 6: CHG_IM B F5-47 k1% B 4 2 43t

T-Static Hit-Ratio IC AdjustedIC R1M STD RIM/STD MAX-Drawdown

KA 1.58 56% 11.12% 0.43 1.56% 7.89% 0.20 -25.18%
AR 0.51 58% 2.66% 0.09 0.54% 8.54% 0.06 -20.37%
e 3.26 67% 9.04% 0.51 1.85% 4.55% 0.41 -8.45%

2eLk 1.50 63% 7.58% 0.25 1.32% 6.82% 0.19 -17.16%

HELE 0.98 53% 6.20% 0.26 0.88% 7.15% 0.12 -14.65%

ERAEM 1.39 52% 5.22% 0.26 0.98% 5.63% 0.17 -12.01%

HARIZ & 2.44 63% 8.85% 0.51 1.63% 5.35% 0.30 -13.36%

o AR 1.60 69% 10.36% 0.37 1.42% 7.12% 0.20 -30.11%

R & 1.72 53% 6.29% 0.24 1.54% 7.18% 0.21 -21.49%

12 &R & 2.33 58% 9.28% 0.38 1.80% 6.18% 0.29 -12.64%

COLER R 0.90 58% 7.56% 0.27 0.81% 7.23% 0.11 -18.16%

B suik At 1.87 61% 5.85% 0.23 1.66% 7.08% 0.23 -17.01%

G BIRE 2.99 61% 11.54% 0.58 2.14% 5.73% 0.37 -17.34%

2148 1.67 55% 9.02% 0.36 1.29% 6.15% 0.21 -12.28%

EHAY 2.34 61% 8.24% 0.42 1.43% 4.89% 0.29 -10.85%

A E12 1.90 53% 7.24% 0.32 1.07% 4.49% 0.24 -5.69%

SBIB Ky 1.62 63% 9.31% 0.43 0.89% 4.40% 0.20 -8.49%

S o, 3.97 73% 10.59% 0.55 2.52% 5.07% 0.50 -9.69%

IR S 3.15 67% 11.89% 0.35 3.74% 8.31% 0.45 -9.12%

R 2.88 67% 10.25% 0.44 2.25% 6.25% 0.36 -12.54%

BAR AR 1.76 58% 6.49% 0.21 1.28% 5.81% 0.22 -9.56%

2 &S 1.99 56% 8.97% 0.35 1.69% 6.76% 0.25 -16.34%
R 4.57 78% 15.02% 0.66 2.70% 4.72% 0.57 -10.32%

2T HITH 2.88 69% 7.79% 0.53 1.42% 3.95% 0.36 -7.92%
AT AT RALIT S 3.84 72% 8.08% 0.65 1.65% 3.44% 0.48 -5.79%
AT Ak b 4T 5 3.67 69% 8.89% 0.67 1.57% 3.43% 0.46 -6.03%

FA R BEESFL
i Ah 10 AT RE— IR [COHEF 10T M0, 1C R R ARBE LR TR TSRS 5T
AR R e R B KAT O 20 48 % R 4k, RIM AR L/S 20669 A F #i i, Max-Drawdown 24§ L/S A4-%

A &9 Kektd,

Bl b R T 89 E 28
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CHG_3M BF

AT MAT 0 Smb b 42k A, CHG_3M B F B4 RAGHIE LA /1. MK AL,
CHG_3M B F & =482 1A 4 1R 4564 X 4, Top 48 A ¥k 4.04%, Middle 48 3.63%,
7 Bottom 2L R A 2.85%; MG H AL £ F e BEWAKT A ERAE, Top L8 EF K
M ELAL-, 7o Bottom 2042 %35 T AREL A MIRBAENIRE LA, Top A%
h 57.81%,  Bottom 4% RA 32.81%. rcw, T M AT F CHG_3M BT ¢4
B %% IC ik 7.74%, Top tab-t A ¥l F % 51X 46.01%.

% 7: CHG_3M B -Fo-4a414-% N

Topl/3 Middlel/3 Bottom1/3 BenchMark

#{E 4.04% 3.63% 2.85% 3.51%

Aok £ 12.90% 12.35% 12.30% 12.43%
T %it % 2.36 1.30 -2.83 —
B A R R 57.81% 54.69% 32.81% .
1% Bk % 0.30 0.16 -0.35 —

R 0.29 0.27 0.21 0.26

¥ F KT -28.38% -25.61% -27.31% -27.04%

¥ HFRABARA -4.47% -2.04% -4.67% -

THRR: BEIEFALF S
&:ﬁ#ﬁé%kﬁ%%&%ﬁi*ﬁﬁﬁkk%ﬁﬁmﬁ REAT L Z 8] 4 5 A F B
&, BenchMark A M EHF FTA T, ATEG EMENAE, BEEHEABFH—K.

B 7: CHG_3M B-F&4 itk A A # A 8: CHG_3M B-F&48f F#Hlki#i
800% 4.50%
Top Middle Bottom
700% A 4.00%
600% T 3'50% 4
500% A 3.00% -
400% - 2.50% -
300% - 2.00% -
200% - 1.50% -
100% 1_00% -
0% T T T T T T T T T T
0.50% -
- o/ - N N N
100% QQ’%Q \'799 0@9 ({'ﬁ) Q@Q &P Qébg N QQ?"Q N 0.00%
FFFTHFPEPESE 0
DS S S S S S, S S S S Middle Bottom
FALRIR: BHIEFFLF ﬁﬁ%ﬁ:%ﬁﬁ#ﬁi#@
B 9: CHG-3M B-F L/S Bitik A% B 10: CHC_3M B-F L/S#3h 12 /A Ritlk#
15% - 120% 45% A

. Top-Bottom /¢4l —— ACCU A

40% -
10% r 100% 35%
30% -

25%

- 80%
5%

L 0% 20% 1
15%

40% 10% 1
5%

- 20% 0% -

0%

-10% L o 5% -

-15% - -20%

T AR BRI FAA T S IR
HOF Mk R R 89 EZHLY
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B 11: CHG_MMBE-FAH%£% IC B 12: CHG_3M B -F Top A& A #F %
50% - 70% A
[ C MA IC

40% - 60% 1
50% -
30% -
40% 1
20% -
30% -
10% 20% 1

0% - 10% A

-10% 1 0%

Q (*) o)) > Q Q Q
20% A ‘.00(00) ‘b'{{’b ,\Q‘-oq/ ,\'{{’1’ %Q‘b{b %({}7 QQ‘bfb q'({’b QQ(orb Q'({’b
S R SR
-30% -
AR BEIEFFLF S KRR BRIEAFL TS

MAT AL S) oA CHG_IM B F A Aasii g Autkifd, WALH 5. b/
Bk, twh . BEHANUBEREATLETH TRHOA L, LELLAELRMR
F4Tdk, T %it2i452| 7T 3.23, Top #8545 Bottom #9515 %) 76%, A X% IC i3]
15.27%, A ¥ LIS t9lk 153 4.64%, @ LIS $ A 6% K#ktg i 14.03%.

# 8: CHG_3M B F4-47 k1% B 4 2 43t

T-Static Hit-Ratio IC AdjustedIC R1IM STD R1IM/STD MAX-Drawdown

R 1.46 61% 7.51% 0.29 1.33% 7.28% 0.18 -22.22%
AR 0.50 58% 2.51% 0.08 0.48% 7.59% 0.06 -20.06%
T 2.29 53% 6.98% 0.37 1.37% 4.80% 0.29 -7.70%

2 etk 1.06 53% 5.45% 0.17 0.96% 7.03% 0.14 -20.01%

HELE 0.10 61% 8.00% 0.28 0.10% 7.80% 0.01 -20.75%

R 1.47 59% 4.45% 0.23 1.02% 5.53% 0.18 -11.13%

HARIZ - 3.30 64% 9.06% 0.49 2.10% 5.09% 0.41 -15.49%

o AR -0.05 53% 6.25% 0.22 -0.04% 6.77% -0.01 -28.73%

KB & 1.82 69% 7.90% 0.36 1.54% 6.75% 0.23 -21.50%

15 &iX & 1.56 53% 6.11% 0.22 1.25% 6.41% 0.20 -10.60%

EOER RS 0.12 47% 5.64% 0.19 0.11% 7.14% 0.01 -20.43%

B entiopt 0.83 55% 5.33% 0.19 0.74% 7.14% 0.10 -17.66%

45 GURF 1.01 52% 7.77% 0.34 0.78% 6.17% 0.13 -27.16%

714 1.50 59% 8.65% 0.35 1.24% 6.59% 0.19 -16.01%

EHAY 1.98 63% 6.58% 0.37 1.16% 4.68% 0.25 -7.98%

A E 0.74 53% 5.23% 0.20 0.48% 5.27% 0.09 -11.36%

BB Ky 0.72 53% 6.69% 0.28 0.47% 5.24% 0.09 -12.06%

S o, 2.75 67% 10.93% 0.52 21% 6.12% 0.34 -14.82%

2Rk S 3.23 76% 15.27% 0.47 4.64% 10.06% 0.46 -14.03%

R 2.81 66% 10.80% 0.44 2.24% 6.38% 0.35 -21.83%

BRI 2.72 64% 9.09% 0.30 212% 6.22% 0.34 -9.69%

5 &IRS 1.38 52% 6.77% 0.27 1.11% 6.44% 0.17 -19.30%
7l 2.45 66% 9.57% 0.47 1.31% 4.26% 0.31 -7.66%

2T HITH 2.02 59% 6.57% 0.40 1.11% 4.37% 0.25 -11.89%
AT AT RALIT S 2.76 66% 6.99% 0.52 1.29% 3.73% 0.34 -9.92%
AT Ak b 37 4 2.66 61% 7.74% 0.54 1.20% 3.61% 0.33 -9.62%

FA R BEESFL
E: R ICRFHRAE—IRFH [C M1 69F 3948, 1069t Fo ik id LB FRIMFT00F2 5T
AR KA R A7 RATHAF 5 R 898 X 240, RIMZ L/S 20489 A F 3404, Max-Drawdown &35 L/S Z14-%
A # R KSR

BRI R R 69 E 2 Page 16 |
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A 13: CHG_6M B -F&-40 Rtk & A %

FBK
CHG_6M A ¥
FEAT P AT 0 dhmh L4k A, CHG 6M B -F B RAFOEMAE . MIKE A E,
CHG_6M B F £ =40 Z A A 4RAF69 R 5, Top 28 A 31K 4.06%, Middle 8 3.71%,

# Bottom 2L R A 2.75%; MG EEA £ F MR EWKTEAERAE, Top AR EK
M ELAL-, 7o Bottom 2042 %35 T AREL A MIRBAENIRE LA, Top A%
4 57.81%, @ Bottom 284 % R A 29.69%. rcw, Tk b7 F CHG_6M B F 44
F* % IC ik 7.50%, Top 4A46-49 A #HBlF %4 36.74%.

& 9: CHG_6M B -Fo-4a44-%

Topl/3 Middlel/3 Bottom1/3 BenchMark
¥{E 4.06% 3.71% 2.75% 3.51%
£ 12.79% 12.42% 12.32% 12.43%
T %% 2.65 2.78 -3.32 —
SR A SRR 57.81% 65.63% 29.69% —
1% Bk % 0.33 0.35 -0.42 —
FEh 0.30 0.28 0.20 0.26
¥ AR AEktE -27.40% -27.12% -26.57% -27.04%
¥ HFRABARA -3.61% -1.12% -5.32% -
TAP R IR BRIELFFLF S
&:ﬁ#ﬁé%kﬁ%%&%ﬁi*ﬁﬁﬁkk%ﬁﬁmﬁ REAT L Z 8] 4 5 A F B

%, BenchMark AR Z b pih Rz, Tk MG, A E A BT —K,

ATk

B 14: CHG_6M B -F&4L A T3k

800% - 4.50%
Top Middle Bottom
700% - 4.00% A
600% T 3'50% 4
500% - 3.00% -
400% - 250% -
300% 2.00%
200% - 1.50%
100% 1 1.00%
. 0 b
0% : : , ’ ’ : : .
0.50% -
-100% - S O O D o N oS NS N
’ @Q;b 6'39/ ’\0& '\"r{} 99@ Q:"r{'b @Qéb Q,"{ib Q“Q;b Q’{f'b 0.00%
F & &S F & & &
TSI S S S S S S S S Middle Bottom
FALRIR: BHIEFFLF ﬁﬁ%ﬁ:%ﬁﬁ#ﬁi#@
B 15: CHC_6M BF L/S Ritik# & # B 16: CHG.6M B-F L/S#E3h 12 MA Ritlk#
12% - 140% 45% -
. Top-Bottom /¢4l —— ACCU A

10% -
8% A
6% A
4%
2%

40%
35% 1
30% -
25%
20%
15% A

r 120%

- 100%

- 80%

T 60%

0%
2%
-4% %
-6%
-8%
-10%

\\...|“| |
T T llll
4 ) ,@l

10%
5% A
0% A

5% -

- 40%

r20%

- 0%

- -20%

%"#Jril’://?

BRAESFRR A

HOF Mk R R 89 EZHLY
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B 17: CHG_6M B T4 X% IC B 18: CHG_6M B -F Top 4846 F #:F %
50% - 60% -
[ C MA'IC
40% 50%
30% 40%
20% A 30%
10% 20% 1
0% 10%
-10% 1|l 0% T y T 1 T T ! r . :
\\] ) S > ) N ] N Q N
0% $F VPP @
N Q N O Q O N N N
TS S S S S
-30% -
AR BEIEFFLF S FH R BRIEEAFL T8

MAT A3 R EE ) o R A, CHG_6M B TSR, Sk ™. ER&E. 2rR5.
HRHEM . RARHE, VMR EABR L ELBATLETE TRIFA L., LEREE
oar#EATL, T %it2iA3%) 7 3.59, Top #8%+5 Bottom ¢ E A% 73%, F %% IC
53] 13.03%, A ¥ LIS b9k k%) 3.39%, @ LIS £ A R Kektaiz 16.45%.

F 10: CHG-6M B T o547k ik IR 4 3 4531

T-Static Hit-Ratio IC AdjustedIC  R1M STD RIM/STD MAX-Drawdown

KA E 2.45 63% 9.68% 0.43 1.76% 5.74% 0.31 -9.60%
KA 1.59 53% 481% 0.18 1.15% 5.82% 0.20 -12.22%
(oms 2.16 56% 5.79% 0.28 1.43% 5.30% 0.27 -7.88%

2ELk 217 68% 8.32% 0.28 1.91% 6.83% 0.28 -19.19%

HELE -0.28 42% 1.94% 0.06 -0.28% 8.18% -0.03 -16.99%

ERIEA 2.45 61% 7.48% 0.38 1.46% 4.74% 0.31 -8.31%

AL & 2.4 61% 6.41% 0.34 1.48% 4.92% 0.30 -10.61%

W F ARt 0.91 64% 7.18% 0.27 0.74% 6.51% 0.1 -30.17%

KIEK 2.67 67% 9.84% 042 2.14% 6.42% 0.33 -16.65%

12 &k & 1.64 56% 740% 0.30 1.10% 5.35% 0.20 -9.73%

EOR 1.33 58% 7.69% 0.27 1.11% 6.64% 0.17 -13.15%

A sn iR 0.59 56% 6.88% 0.24 0.54% 7.39% 0.07 -14.98%

45 LR 0.11 47% 7.74%  0.31 0.10% 7.27% 0.01 -28.15%

214 1.60 58% 7.75% 0.31 1.19% 5.96% 0.20 -13.88%

EHAEY 1.79 58% 6.03% 0.34 1.03% 4.62% 0.22 -7.59%

R E 1.65 58% 8.16% 0.37 1.03% 4.98% 0.21 -11.76%

BB iy 0.89 52% 7.99% 0.37 0.55% 4.93% 0.11 -15.34%

B ¥, = 3.42 67% 11.45% 0.52 2.65% 6.21% 043 -12.84%

2R % 2.57 71% 8.87% 0.27 3.54% 9.65% 0.37 -12.94%

BT 5 1.61 63% 6.96% 0.29 1.25% 6.23% 0.20 -23.07%

BRI 3.59 73% 13.03% 0.39 3.39% 7.55% 0.45 -16.45%

8RS 0.63 56% 3.25% 0.13 0.48% 6.11% 0.08 -20.57%
e 1.39 56% 7.39% 0.30 1.00% 5.74% 0.17 -9.92%

AT HITH 2.02 58% 6.22% 0.36 1.11% 4.40% 0.25 -8.64%
AT AR AT 3.02 64% 6.76%  0.51 1.35% 3.59% 0.38 -7.80%
AT Ak o b 4T 5 3.04 63% 7.50% 0.53 1.30% 3.43% 0.38 -7.64%

FA R BEESFL
E: AP ICATOREBE—IRF IC TR A7 69-F 344, 1C ot A5k RERE LR THEEFITOOFSET
AR ERK B AR A RAT o FE X M 6948 % A2 4, RIM & L/S 284-69 A T30k, Max-Drawdown 24§ L/S 406-%
Fl 63k Rekta,

FOF R RA R 9 E 23 Page 18 |
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FBK

CHG_12M E-¥F

FEAT AP 3T o009 Fomh E 254k &, CHG_12M B F B4 BAF09 848 /. A3 A
CHG_12M B - f£ = 28 2 18 A 4R 45 84 X 5, Top 48 A 340K 3 4.06%, Middle 28 3.58%,
7 Bottom 28 R 2.88%; A5 R ELA EFHGRZHAKTAEERA, Top LR FH K
RS ELA-, # Bottom 4042 55 F A RS MM EINERE, Top AME
 64.06%, % Bottom At F R A 31.25%. BB, 47k F 75T CHG_12M B -F 49
B %% IC ik 6.86%, Top 24L& A 343l F % 4 29.89%.

% 11: CHC_12M B F 442844

Topl/3 Middlel/3 Bottom1/3 BenchMark

#{E 4.06% 3.58% 2.88% 3.51%
£ 12.76% 12.47% 12.27% 12.43%
T %it% 2.75 0.86 -2.90 —
DY Y3k 64.06% 53.13% 31.25% .
1% Bk % 0.34 0.11 -0.36 —
R 0.30 0.26 0.21 0.26

¥ AR Kk -27.12% -26.86% -27.07% -27.04%
¥ HFRABARA -3.89% -1.55% -4.49% —

FTH R IR: BHIEFFL T S
E: RPASMBET EAB AT RAFNONRFRERE, TEATLZ L5 TR
#, BenchMark AR Fi b TR RE, ATk 7 ikMEeyms, Leff /- Fo—Kk.

A 19: CHG_12M B -F &40 &l 3 & # B 20: CHG_12M B -F&-48 ¥k
800% - 4.50%
Top Middle Bottom
700% - 4.00%
600% - 3.50% -
500% A 3.00% -
400% A 250% -
300% - 2.00%
200% 1 1.50%
o
100% 1.00% A
0% . . .
S O O D S NS NS N 0.50% 1
Qéb N QQ’Q' N4 Qéb N Qéb &P Qéb P 0.00%
& S S F
EOSING S S ST S SSRGS S S Top Middle Bottom
FALRIR: BHIEFFLF FAt kB BEIERFLF
B 21: CHG_12M B F L/S Btk # & % B 22: CHG_12M BF L/S &3 12 4~ A Btk &
12% - - 120% 50% -
. Top-Bottom /¢4l —— ACCU A
10% -
L 100% 40%
8%
6% - - 80% 30% -
4% 1 - 60% 20% -
2%
0% - - 40% 10%
2% 1 F20% 0%
4% &3
- 0% -10% -
6% - .
8% - L -20% -20% -
TARR: BHIEFFLF O TAL R IR BHIEFFLF S
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B 23: CHC_-12M B-FA %% IC B 24: CHG_-12M BF Top A& A#F %
60% - 60% -
— | C MA IC
50% - 50% -
40%
40%
30% -
20% - 30% 1
10% 20% 1
0% 1 0% - ‘ |
-10% A A 0% . ? : ? T 1 r ! T
-20% o S O D D S AN S NS N
¢ ¢ P P& P
-30% 1 S & K MNP gL oSS
I I S R
-40% -
TARIR: BRAESFE A < FARR: BEAEAFL T S

AT L BERE ) A kA, CHG_12M B T A&k 4. UERE. BLH Skt
FUATLR 7 TR AL, LLRELMRSATL, TLHitELE T 3.59, Top
A8st 5 Bottom #9 i 5 4 2| 63%, A X & IC 23] 12.38%, F 3 L/S #) ik £ 3] 3.65%,
M LIS # A i % K3kt ik 11.84%. SesME B 4T, REH T %it %514 289, £
T+ 12492 Top 482+ 5 Bottom 49 B F4X A 59%.

A& 12: CHG-12M B F 547 ks RSx4 it

T-Static Hit-Ratio IC AdjustedIC R1M STD R1IM/STD MAX-Drawdown
RARAK 1.16 53% 6.39% 0.24 0.97% 6.64% 0.15 -16.86%
KA 1.54 52% 3.59% 0.13 1.23% 6.38% 0.19 -10.36%
T 1.79 52% 5.80% 0.31 1.08% 4.81% 0.22 -7.25%
2 etk 1.52 55% 6.09% 0.22 1.24% 6.33% 0.20 -12.15%
HELR 0.37 55% 4.52% 0.15 0.39% 8.45% 0.05 -19.83%
BREM 1.35 56% 5.94% 0.27 0.96% 5.70% 0.17 -12.69%
AKX & 1.55 66% 4.23% 0.20 1.02% 5.27% 0.19 -14.51%
W, F R 0.11 56% 4.69% 0.17 0.07% 5.61% 0.01 -15.12%
RIB R 2.70 63% 9.78% 0.47 1.98% 5.86% 0.34 -16.40%
12 &5 % 1.69 59% 5.77% 0.22 1.19% 5.63% 0.21 -12.73%
ESER IR 0.79 58% 4.29% 0.17 0.61% 6.20% 0.10 -17.69%
R au ik A 0.91 58% 5.92% 0.21 0.80% 7.06% 0.1 -15.77%
gr BUIRE 1.16 52% 8.25% 0.37 0.79% 5.41% 0.15 -19.55%
27 I 4% 1.95 59% 8.07% 0.33 1.32% 5.40% 0.24 -11.51%
EHAEY 1.77 52% 5.86% 0.28 1.14% 5.16% 0.22 -8.20%
Y12 1.95 61% 7.66% 0.35 1.20% 4.93% 0.24 -9.82%
ABIB Y 1.53 52% 7.86% 0.42 0.78% 4.05% 0.19 -13.28%
o 2.89 59% 10.03% 0.48 2.20% 6.09% 0.36 -11.17%
2 ERIR S 3.59 63% 12.38% 0.39 3.65% 7.12% 0.51 -11.84%
ALR 5 2.14 66% 8.03% 0.33 1.68% 6.30% 0.27 -16.50%
SR AR 1.67 58% 6.35% 0.18 1.73% 8.25% 0.21 -19.39%
BN 0.96 56% 5.46% 0.22 0.78% 6.48% 0.12 -13.94%
2 1.41 61% 7.29% 0.30 1.01% 5.73% 0.18 -17.87%
AT AT 2.05 66% 6.18% 0.34 1.14% 4.44% 0.26 -9.52%
AT AT AT 5 2.91 69% 6.21% 0.46 1.22% 3.35% 0.36 -6.09%
AT AT 2.88 66% 6.86% 0.48 1.17% 3.26% 0.36 -6.94%

KA R IR BEIEAFL T
i A 1C R RE— A 1C ST, 105 AR S LB FHRAF TR ST
AR EIRIK B IR A7 RAT O FFH0-Z R 6948 % A £, RIM 2 L/S 20489 A F394% 3, Max-Drawdown & 45 L/S 204 %

F 6 KEkta,

Bl b R T 89 E 28
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CHG_MIN B F

FEAT b P 3T o009 Homh 254k &, CHG_MIN B F B4 RdFagik It /. Al A
CHG_MIN B F £ =402 18 A 14549 R 9, Top 28 A 3ik 3 4.00%, Middle 21 3.64%,
7 Bottom 28 2 2.88%; A5 R ELA EFHGREHAKTAEERA, Top BEFLUIK
REF LRS-, 7 Bottom 08 35T AL AERMAEMERE, Top ApE S
62.50%, " Bottom 20/t F R4 32.81%. R E4T 4374 F CHG_MIN B F 495 %
% IC ik 7.05%, Top 2849 A 3k F F X 32.62%.

% 13: CHC_MIN B F4-4284 %

Topl/3 Middlel/3 Bottom1/3 BenchMark

#h 4.00% 3.64% 2.88% 3.51%

L 12.42% 12.60% 12.50% 12.43%
T %it% 2.53 1.38 -2.89 —
B IR R 62.50% 59.38% 32.81% —
1% Bk % 0.32 0.17 -0.36 —

HEb 0.30 0.27 0.21 0.26

P H R RN -25.60% -27.04% -28.83% -27.04%

¥ HFRABARA -3.24% -1.57% -4.98% -

THRR: BEIEFALF S
E: RFASMBET EAB—ATL Y ABFONRERERE, FRATLZ 645 E A
%, BenchMark AR Z P iR IR ZE, deald 5 ikMEegms-, aefh /- Fo—k.

B 25: CHG_MIN B-F &% &k & # B 26: CHG_MIN B -F&48 F -F ¥k
800% - 4.50% -
Top Middle Bottom
700% | 4.00% -
600% T 3'50% B
500% - 3.00%
400% 2.50% -
300% 2.00% -
0, -
200% 1.50% -
0, -
100% 1.00% -
0% T T T
0.50% -
00% Y O O D S NS NS N
’ @Q;b 6'39/ ’\0& '\"r{} fb“ng Q:"r{'b @Qéb Q,"{ib Q“Q;b Q’{f'b 0.00%
\) Q \) \) QQ Q\ Q\ .
O S SN O S S S Top Middle Bottom

TR BRIEAAL TS

TH R, BRIELLF S

B 27: CHC_MIN B-F L/S Btk & # B 28: CHG_MIN B-F L/S &%) 12 A8 Rtk
12% -+ - 120% 35% -
. Top-Bottom /¢4l —— ACCU A

10% 30% -

- 100%
8% - 25% -
6% [ 80% 20% -
4% 1 - 60% 15% 1
2% ) 10% -
0% - L 40% o |
2% L 20% 0% -
4% &7

L o% 5%
6% |

10% 1

-8% -

- -20%

TR BHIESRL P

HOF Mk R R 89 EZHLY

FHARR: BREIELAFL T S



DiEHiEs | 2

= 5
China Merchants Securities LS “ﬁ;_:_i:f i’f&&ﬁ
B 29: CHGMINB-FAFX% IC B 30: CHG-MIN E-¥ Top 42&-A#F %
50% - 80% -
[ C MA'IC 209

40% - 0%

60%
30% 50% -
20% - 40%

30% 1
10%

20%
"ML #lb s g 111111 LA

) ) > \) N )
10% A Qro"b /\QQ;L o ll/ Q’Qéb %\q;b qg(ofb 3 4}6‘4 Q\q’/b 0% T T T 7 T T 7 T 7 T
N QO Q Q Q O N N
SR B S K S, S S S S P S P P PSS S
20% - & & © & S oS
O N Q N O Q O N N N
F S S S S

-30%

KRB RBRIEAFL TS

& 14: CHG_MIN B F 547 dk i R 45 R 4+t

AR BEIEAFL A
MAT IR R AE S A B R A, CHG_MIN B F A2 &i&. 3. RRdE. L. &
RRIR A BAMRIEGAT L 7 B T8 ZH 098 2k, LA RARE GREATL, THRitEZL
2.74, Top #Axf 5 Bottom ¢ £ 152 64%, A X % IC X 10.87%, A ¥ LIS e9iksi ik
2] 2.14%, M L/S $ A #95& K3ktaik 10.06%. HINER LR HABER&AT L, £
B R T %t 35514 2.61 % 2.55, £ F RE 92 TopAa*t 5 Bottom 44 it & #8 R 2. 60%.

T-Static Hit-Ratio IC AdjustedIC R1M STD R1IM/STD MAX-Drawdown
RARAK 2.07 66% 8.87% 0.37 1.66% 6.42% 0.26 -16.86%
KA 1.65 53% 4.87% 0.17 1.52% 7.37% 0.21 -13.05%
T 2.07 61% 5.81% 0.29 1.25% 4.83% 0.26 -9.19%
2 etk 1.18 50% 5.52% 0.18 0.95% 6.22% 0.15 -11.62%
HELR 0.07 52% 4.42% 0.16 0.07% 8.02% 0.01 -19.58%
BREM 1.24 55% 6.00% 0.30 0.79% 5.14% 0.15 -12.58%
AKX & 1.80 63% 6.67% 0.33 1.24% 5.50% 0.23 -14.33%
W, F R 0.73 59% 5.48% 0.20 0.62% 6.77% 0.09 -31.42%
RIB R 2.55 59% 9.93% 0.47 1.87% 5.86% 0.32 -9.62%
12 &5 % 2.74 64% 10.87% 0.40 2.14% 6.24% 0.34 -10.06%
ESER IR 0.26 47% 4.04% 0.14 0.21% 6.54% 0.03 -15.19%
R au ik A 0.84 56% 6.23% 0.22 0.77% 7.34% 0.1 -16.22%
gr BUIRE 0.42 55% 7.48% 0.31 0.34% 6.33% 0.05 -23.22%
27 I 4% 1.64 58% 8.69% 0.36 1.23% 5.99% 0.20 -14.77%
EHAEY 1.61 56% 5.69% 0.30 0.95% 4.73% 0.20 -11.90%
Y12 1.41 52% 6.35% 0.28 0.87% 4.93% 0.18 -10.83%
BB Ay -0.13 45% 5.93% 0.26 -0.08% 5.02% -0.02 -18.09%
o 2.35 67% 9.37% 0.46 1.77% 6.02% 0.29 -12.48%
2 ERIR S 1.89 61% 8.47% 0.25 2.53% 9.39% 0.27 -21.87%
ALR 5 2.61 58% 8.40% 0.35 1.91% 5.83% 0.33 -14.28%
Bk 1.67 58% 5.69% 0.16 1.66% 7.97% 0.21 -23.85%
BN 1.31 59% 4.44% 0.18 1.00% 6.11% 0.16 -16.06%
2 1.41 56% 7.44% 0.28 1.00% 5.66% 0.18 -10.15%
AT AT 1.79 59% 6.02% 0.34 0.93% 4.17% 0.22 -7.15%
AT AT AT 5 2.72 67% 6.33% 0.47 1.10% 3.25% 0.34 -5.95%
AT AT 2.79 67% 7.05% 0.50 1.12% 3.21% 0.35 -6.78%

P RR: BEIESAFL TS

A RF IC KT REE—HRT

A F IRk s I R AE 7 RAT o4

F 6 KEkta,

Bl b R T 89 E 28

g 1C B 18] 551 64 -F 3914,

IC 893t Ao ik A m LA T o0 a 5T
A2 A Ak B A, RIM A& L/S 28469 A T390k, Max-Drawdown & 4§ L/S 204 %
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FEAT b b 3T o009 Homh b 254k &, CHG_AVG B T A4 RAF69L ML/ A 35 A
CHG_AVG B F 7 = 40 Z I8 A 1RIG 649 X 5 &, Top 28 Al 34k 4.24%, Middle #2 3.62%,
7 Bottom 28 R 2.65%; A5 R ELAA EFHGRZHAKTAEEA, Top LR FH K
B LA, 7 Bottom 4042 355 F A RS MM EINERAE, Top AME
# 68.75%,  Bottom A% R4 28.13%. Fl&f, 47ik¥ 47T CHG_AVG A -F
W5 % % IC £ 8.92%, Top L8444 A ¥H#IKF % 4 37.16%.

% 15: CHG_AVG B -Fo4na4 %

Topl/3 Middlel/3 Bottom1/3 BenchMark
#{E 4.24% 3.62% 2.65% 3.51%

£ 12.84% 12.43% 12.27% 12.43%
T %it% 3.33 1.58 -3.59 —
DY Y3k 68.75% 59.38% 28.13% .
1% Bk % 0.42 0.20 -0.45 —

R 0.31 0.27 0.19 0.26

¥ AR Kk -26.74% -26.69% -27.70% -27.04%

¥ HFRABARA -3.65% -0.96% -5.15% -

FTH R IR: BHIEFFL T S
E: RPASMBET EAB AT RAFNONRFRERE, TEATLZ L5 TR
#, BenchMark AR Fi b TR RE, ATk 7 ikMEeyms, Leff /- Fo—Kk.

A 31: CHG_AVG B -F&-28 Ritik & A& B 32: CHG_AVG B -F&48 F -F¥ksi
900% - , 4.50% -
800% Top Middle Bottom 4.00% |
700% 3.50% -
600% o |
500% 3.00%
400% - 2.50% 7
300% 2.00% -
200% 1.50% -
100% - 1.00% -
0% T T T T T T T T T T
-100% - S © O @ oS N oS NS N 0.50% 1
& N QGSL N & P P P 0.00% T T
FF T F P
(DS S S S S S S S S S Top Middle Bottom
FALRIR: BHIEFFLF FAt kB BEIERFLF
B 33: CHG_AVG B F L/S Rtk &% B 34: CHG_AVC B-F L/S &3 12 A8 Btk
12% - - 180% 60% -
o | . Top-Bottom /¢4l —— ACCU A
10% L 160% 50% -
8% 1 - 140% 000
-
6% 1 L 120%
4% - L 100% 30% -
0, -
2% - 80% 20% 1
0%
2%  60% 10%
49 1S L 40% 0% -
6% - L 20%
-10% -
8% - 0%
-10% - L -20%
FARIR: BEAESFR A FARIR: BRAESFA A
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A 35: CHG_AVG B-F 5% % IC B 36: CHG_AVG B-F Top 24 A#F %
60% - 60% -
[ C MA'IC
50% - 50% -
40% -
40%
30%
0, -
20% 30%
10% 20%
0% 7 10% -
10% A
10% 0% . : : . . . . : .
-20% S O OB D S N S NS N
U N A I SN R SN
-30% 1 F P S SSS
TS S S S S

-40%

KRB RBRIEAFL TS

% 16: CHG_AVG B -F AT kit B4 st

MATLAIRAE A A CHG_AVG BT A RIS . A/,

FH IR ABTIEAAA T S

4z AN

e~

RiEEE. A

WR G Bakarit. AR, VKX E. EREMUBRSEZLRETLETETRSY
A, RARAELMRSATIL, T%RITFE2|T 372, Top 48xF 5 Bottom &4 5 &
2| 71%, /%% IC %3] 14.13%, A¥ LS t9ikh X3 4.49%, M LIS # A ahk Kk
1% % 8.04%.

T-Static Hit-Ratio IC AdjustedIC R1M STD R1IM/STD MAX-Drawdown
RARAK 2.34 58% 10.92% 0.44 1.95% 6.66% 0.29 -14.45%
KA 1.36 58% 4.15% 0.14 1.19% 7.03% 0.17 -15.15%
T 2.43 58% 7.71% 0.37 1.60% 5.25% 0.30 -6.75%
2 etk 2.63 63% 9.61% 0.31 2.20% 6.46% 0.34 -14.27%
HELR 0.72 50% 5.04% 0.17 0.72% 8.06% 0.09 -19.44%
HREM 2.20 67% 7.62% 0.35 1.56% 5.67% 0.27 -14.92%
AKX & 2.47 63% 7.36% 0.35 1.66% 5.40% 0.31 -15.40%
W, F R 0.88 67% 7.04% 0.24 0.72% 6.52% 0.1 -20.14%
RIB R 2.82 63% 11.44% 0.54 214% 6.06% 0.35 -15.36%
12 &5 % 2.01 61% 7.94% 0.27 1.65% 6.59% 0.25 -15.34%
KA EE 0.33 53% 5.40% 0.19 0.27% 6.49% 0.04 -14.10%
B SR AT 0.97 58% 7.05% 0.25 0.86% 7.13% 0.12 -16.42%
gr BUIRE 1.67 52% 10.22% 0.41 1.29% 6.16% 0.21 -18.15%
27 I 4% 2.06 56% 8.93% 0.35 1.55% 6.04% 0.26 -10.99%
EHAEY 219 55% 7.89% 0.40 1.37% 5.02% 0.27 -8.56%
N2 1.82 55% 8.31% 0.33 1.20% 5.29% 0.23 -12.81%
BB Ay 1.1 61% 9.63% 0.44 0.66% 4.73% 0.14 -17.14%
o 3.26 70% 12.33% 0.61 2.39% 5.85% 0.41 -10.77%
2 ERIR S 3.72 71% 14.13% 0.43 4.49% 8.46% 0.53 -8.04%
ALR 5 2.73 63% 10.13% 0.40 217% 6.36% 0.34 -19.13%
SR AR 2.72 64% 10.41% 0.29 2.67% 7.85% 0.34 -17.01%
s IR 1.75 58% 7.14% 0.28 1.35% 6.17% 0.22 -15.28%
2 2.94 67% 10.19% 0.42 1.89% 5.13% 0.37 -12.35%
AT AT 2.42 63% 7.70% 0.42 1.36% 4.49% 0.30 -9.46%
AT AT AT 5 3.52 70% 8.05% 0.56 1.63% 3.71% 0.44 -7.68%
ATk 3T 5 3.50 72% 8.92% 0.59 1.59% 3.63% 0.44 -7.97%

FA KRR BRIESFL TS
i Rt 10 A4 RE— BT 1C 0105564 F 48,
AR EIRIK B IR A7 RAT O FFH0-Z R 6948 % A £, RIM 2 L/S 20489 A F394% 3, Max-Drawdown & 45 L/S 204 %

F 6 KEkta,

Bl b R T 89 E 28

IC it BF ik R—AB @ LA Tl T35 T
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zw FraR
F CHG_EPS_1M EH-¥F

AT MAT o0 Smb b 42k A F_CHG_EPS_ 1M B T fR 48 /1 — k. MK A L,
F_CHG_EPS_1M BT A =40 aH —E ey K4, Top LA ¥lk# 3.69%, Middle
48 3.44%, m Bottom 21 R 3.38%; MG o £ Rt ey B E MK AERE, Top
R E A ELAS, 7 Bottom 4055 FAEAAM I EM LA, TAIHZAH-1.19;

IR BB 0990 % R A, Top AR % 4 59.38%, 7 Bottom 28/ % R A 39.06%. F &,
A7db 474 T F_CHG_EPS_1M BT 695X % IC 1X% 1.46%, M Top 486691

BF £ 51X 66.24%.
% 17: F_CHG_EPS_IM B FH-2a404 %7
Topl/3 Middlel/3 Bottom1/3 BenchMark
#1h 3.69% 3.44% 3.38% 3.51%
AR £ 12.24% 12.80% 12.36% 12.43%
T %t % 1.87 -0.45 -1.19 —
B R CEIR R 59.38% 46.88% 39.06% —
BN 0.23 -0.06 -0.15 —
e 0.28 0.25 0.25 0.26
%A R KEKTE -26.62% -27.26% -27.24% -27.04%
P A RRABTIMRE -1.49% -5.04% -2.37% —

FH kR BRIESAL
R EOHMET A G ATL T RO ARFRERE, RAFLZACFRER
#, BenchMark HRZkF A KF, My ke ns, LefAAPa—K.

B 37: F_CHG_EPS_IM B F&-40 &tk 3 A& B 38: F_CHG_EPS_IM B F %20 F P ¥k
700% A ) 3.75% A
600% 4 Top Middle Bottom 3.70% -
3.65%
500% - 3.60% -
400% 3.55%
300% 3.50% 7
. 3.45%
200% 3.40%
100% - 3.35% -
0% i . . . . , . . i . 3.30%
3.25%
S D DR g D o D ey D e
(OQQ) 63/ ,\QQ) ,\0 %QQ) %'3' QQQ’ Q@ QQQ) 0'3' 3.20% . :
S P S S Top Middle Bottom
THRR: BEIEFFLF S THRR: BREIEAFLF S
B 39: F_CHG_EPS_IM B-F L/S B itk A& # B 40: F_CHG_EPS_IM B -F L/S &3 12 A8 itk #
5% 1 - 25% 10% 1
mmm— Top-Bottom 7= #f| ACCU A%

4% 8%

- 0, o
3% 20%

2% 6% 1
1%

0% 7

F15%

4%
- 10%

1% - 2% A
- 0,
2% - 5%
-3% A

-4%

0%

- 0% 2% -

q

-5% - - -5% -4% -

T BB IEAA T < TR BEIEAA T <

BRIk AT 6 F 2 _Page 25 |
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B 41: F_CHG-EPS_IM E-FHF %% IC B 42: F_CHG_EPS_1M B -F Top ¢A4&-A #F %

15% 1 80% 1
—— |

MA IC
70% A

60%
50% 1
40%
30% 1
20%
10%

0%

10%

5%

0% 1

-5%

4 > ) > ) )
10% S S N G AN SN
F &S F P
TS S S S S
-15% -
TR BEAEFAL < TR BT ARA

MAT ik AR 68 ) A kA, F_CHG_EPS_1M B FARAE A kAT L B 7 T2 509K
bk, EAYORHATL, T%iH2£3]7 2.18, Top 483+ 5 Bottom 44 p£ 4 5| 64%,
K% % 1C 1A% 10.43%, A ¥ LIS 491K 534 5] 1.87%, # LIS % A 445 Kk @A 13.85%.
AL, ERAEMABZB LT HAi7lk, FER T %it&i8 1.65 vA L, Top #axt5
Bottom &4 i % 1% %] 60% A Lk, {25 % % IC RE 3%.

4& 18: F_CHG_EPS_1IM B F 47k ik P& 45 3 45+t

T-Static Hit-Ratio IC AdjustedIC R1M STD R1IM/STD MAX-Drawdown

R E -0.07 50% -2.47% -0.12 -0.05% 5.42% -0.01 -12.57%
R 0.64 48% 2.66% 0.13 0.39% 4.89% 0.08 -10.20%
e 2.00 63% 2.85% 0.27 0.82% 3.28% 0.25 -5.17%

2erk 1.03 48% 2.38% 0.14 0.55% 4.09% 0.13 -6.75%

HELE 0.02 55% 0.74% 0.03 0.02% 6.80% 0.00 -23.62%

HREM 1.73 64% 2.33% 0.15 1.02% 4.70% 0.22 -11.51%

HARIZ & 1.12 55% 2.36% 0.19 0.46% 3.28% 0.14 -6.86%

W F TS 0.50 47% -1.33% -0.07 0.29% 4.70% 0.06 -10.93%

RIER A& 0.44 50% 0.21% 0.01 0.29% 5.20% 0.06 -15.55%

12 &k & -0.75 47% -2.10% -0.11 -0.48% 5.15% -0.09 -17.08%

EOER R -0.03 50% -2.81% -0.12 -0.02% 5.77% 0.00 -12.01%

B S RA 0.64 48% 1.52% 0.08 0.40% 4.99% 0.08 -11.07%

G R 1.76 55% 2.61% 0.14 1.02% 4.63% 0.22 -8.67%

B2I4)% -0.02 50% 0.67% 0.03 -0.01% 5.51% 0.00 -16.01%

EHAMH 1.72 59% 3.40% 0.29 0.70% 3.26% 0.22 -11.95%

A E -0.44 41% -0.18% -0.01 -0.18% 3.34% -0.05 -71.37%

SR IE By 0.41 50% 0.63% 0.05 0.14% 2.78% 0.05 -5.66%

B d 0.96 55% 1.17% 0.08 0.46% 3.85% 0.12 -8.08%

R IR S -0.59 55% 0.60% 0.02 -0.74% 8.79% -0.08 -36.23%

BT 5 2.08 61% 2.39% 0.19 0.85% 3.26% 0.26 -8.01%

AR AR 2.18 64% 10.43% 0.37 1.87% 6.88% 0.27 -13.85%

2 8RS -0.10 45% 0.22% 0.01 -0.05% 4.09% -0.01 -9.30%
e -1.01 45% -1.99% -0.10 -0.75% 5.96% -0.13 -17.67%

BT HITH 2.27 64% 1.31% 0.27 0.38% 1.32% 0.28 -4.54%
AT AT REALIT S 2.88 69% 1.32% 0.33 0.43% 1.19% 0.36 -4.67%
ATk 3T 5 2.10 72% 1.46% 0.32 0.32% 1.20% 0.26 -3.69%

FALRIR: BRHIEFFLF

E: RP ICRTORE—HHRFN IC TR A7) 69-F39E, 1Cat B 7 Ek—8dm LB T ass T
AR EIRK B IR A7 RIT 0 F 02 8 bG48 % B 48, RIMZ L/S 28449 A 30k, Max-Drawdown £ 35 L/S 4046-%
F 8 3R Kkt
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F_CHG_EPS 3M E ¥

BAT b HAT 09 mh L4256k, F_CHG_EPS_3M B F REAH —2 a9 AL 7. A
W #AE, F_ CHG EPS 3M B F A=A X 5 E RAZ, Top 284 ¥k 3.73%,
Middle 8 3.27%., 1 Bottom 2B 3.51%; AL A A A £ Fbh e B 5 MK A A,
Top AR E K AAE, M Bottom 48 T 4t 2104 0.04; MM FEEIRE KA, Top
LAPEF ) 71.88%, 7 Bottom 28 % ) 48.44%. ) 4T L ¥ 475 F F_CHG_EPS_3M
BF49/5 %2 ICAA 1.17%, @ Top A48 A M3 F £ 54 40.74%.

%.19: F_CHG_EPS_3M B F 24404 % 3

Topl/3 Middlel/3 Bottom1/3 BenchMark

#{E 3.73% 3.27% 3.51% 3.51%

Aok £ 12.50% 12.08% 12.76% 12.43%
T %% 2.57 -2.64 0.04 —
SR A SRR 71.88% 35.94% 48.44% —
12 B % 0.32 -0.33 0.00 —

R 0.28 0.25 0.25 0.26

¥ F KT -26.98% -27.16% -26.95% -27.04%

¥ HFRABARA -1.65% -2.19% -1.88% -

TR BEEETEF S
&:ﬁ#ﬁ%%kﬁ%%&*ﬁi*ﬁ@%Ak%ﬁimﬁ A RAT Ak j8] 4,25 A B
&, BenchMark A B FiA IR E, I&aTd kMg s, Woefip B rar—k.

B 43: F_CHG_EPS_3M B-F&-4A & +Hik 5 & # B 44: F_CHG_EPS_3M B F&-41 A F ¥k s
700% - 3.80% 1
Top Middle Bottom
600% - 3.70%
500% - 3.60% -

400% 1
300% -
200% 1
100%

0%

3.50% -

3.40% -

3.30% -

3.20%

' ' ' ' ' ' ' 3.10% -
QQ;bQ r{/b\ Qb{bo r{/b\ Qb{bo r{,b\ I I

& & Y & @ & NS S 3.00%
B M R M S S P M Top Middle Bottom
FTH R R BHIEAFL TS TA R R BHIESAAFL PO
B 45: F_CHG-EPS_3M B L/S Ritik A % B 46: F_CHG_EPS_3M BT L/S &%) 12 A A Rtk #
4% A r 16% 14% 1
. Top-Bottom /¢4l —— ACCU A

3% A
2%
1% A
0% -
1%
2% 4
-3%
4%

- 14% 12% 1
10% A
8%
6%
- 8% 4%

- 12%

- 10%

LA 2% A
0%
2%

- 4%

2%

4% 1
5% - 0% 6%
-6% - 2% -8%
ﬁﬂ%ﬁ BRIEFAL T S ﬁﬂ%ﬁ BRAEAFFL T

HOF Mk R R 89 EZHLY
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B 47: F_CHC-EPS_3M B-F A %% IC B 48: F_CHG_EPS_3M B -F Top 44-A#%F %
15% 1 80% -
[ C MA IC .
10% 70%
60%
5% 1 50% 1
0% 1 40% 1
30% 1
5% 7
20%
-15% 0% T T T T 1 T ! !
\\] ) S > N} N ] N Q N
20% A ‘.00(0% ‘b'{{’b ,\Q(OQ/ ,\'{{’1’ %Q‘b{b %(ib QQ‘bfb q'({’b QQ(orb Q'({’b
S R SR
-25% -
TARIR: BRAESFE A < FARR: BEAEAFL T S

MAT LR B AE ) fo kA, F_CHG_EPS 3M E-FEFAH AT T 4itEHKT 1.65,
LB RBAARAE, LEAER TR ETL, T %+ EX104-0.84, Top A48% 5 Bottom
B PERAR 38%, F K% IC H-2.64%, A ¥ LIS 6945 %-0.63%, ™ LIS ¥ A a9 Kk

& %A 16.31%.

4& 20: F_CHG_EPS_3M B F 547k ik P& 4% 2 453t

T-Static  Hit-Ratio IC  AdjustediIC RIM STD RIM/STD MAX-Drawdown

Rk -0.69 50%  -3.47% -0.15 -0.48% 5.49%  -0.09 -15.76%
KA 0.29 61% 4.70% 0.20 0.21% 5.87% 0.04 -23.86%
Vi 1.28 52% 0.91% 0.08 0.44% 2.75% 0.16 -6.31%
2 &4 1.31 53% 3.83% 0.20 0.73% 4.28% 0.17 -7.89%
Het R 0.69 50% 1.35% 0.08 047% 5.38% 0.09 -13.94%
EREM 0.76 50% 1.58% 0.09 0.48% 5.08% 0.09 -8.18%
HARIE - 1.40 59% 1.58% 0.13 0.63% 3.58% 0.18 -6.96%
W, F B 0.15 44%, 0.28% 0.01 0.08% 4.28% 0.02 -9.23%
RiEE & 0.26 50% 0.26% 0.01 021% 6.50% 0.03 -17.07%
1% Bk % 0.37 47% 2.14% 0.10 0.23% 4.91% 0.05 -11.21%
KA W% 1.18 55% 1.59% 0.05 1.01% 6.89% 0.15 -16.27%
A kb -0.28 52% 1.16% 0.05 -0.24% 6.85%  -0.03 -16.01%
G R 1.22 48% 1.67% 0.08 0.88% 5.76% 0.15 -14.66%
52 T | -0.84 38%  -2.64% -0.11 -0.63% 5.99%  -0.10 -16.31%
EHA Y -0.59 50% 1.71% 0.12 -0.29% 3.91%  -0.07 -13.12%
N 1.32 61% 3.15% 0.18 0.63% 3.79% 0.17 -11.09%
BB My -0.18 52%  -0.10% -0.01 -0.08% 3.71%  -0.02 -12.42%
B -0.22 47% 0.37% 0.03 -0.10% 3.71%  -0.03 -11.65%
A RRIR 4 1.12 69% 5.72% 0.18 1.40% 8.71% 0.16 -27.25%
ALK 5 0.23 56% 0.23% 0.02 0.11% 3.75% 0.03 -9.86%
BAf AR -0.11 42% 3.34% 0.13 -0.10% 6.73%  -0.01 -22.00%
BN ES -0.24 50% 0.30% 0.01 -017% 5.44%  -0.03 -14.51%
28 -0.06 52% 1.33% 0.07 -0.04% 5.24%  -0.01 -15.81%
AT HITH 1.54 64% 1.41% 0.23 0.35% 1.80% 0.19 -5.80%
AT AT AT S 1.27 64% 1.23% 0.23 0.24% 1.50% 0.16 -5.09%
A7k o AT 5 1.15 59% 1.17% 0.20 0.22% 1.52% 0.14 -4.66%

FA R BEESFL
E: AT ICARTRAE—HRF ICHEF76-FHME, 1Cat i ta8a LR THREFITONFSE T
A EIFRIK AR A RAT T B 6948 % 2 4, RIMZ L/S 48449 A T340k, Max-Drawdown £ 48 L/S 406-%

A &9 Kektd,

Bl b R T 89 E 28
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F_CHG_EPS AVG B ¥

FeAT e b T 0y kb E4x Ak A, F_CHG_EPS AVG B -Fi kbt —H&. Ml A
J%,F_CHG_EPS_AVG B ¥ /£ =20 A X 5 R 2, Top 28 A ¥l 3.73%, Middle
40 3.27%, 7 Bottom 144 3.51%; ML LA £ F e B KT A B KA, Top
AR F WML, T Bottom 48 T et 2404 0.04; MR EIRE KA, Top
PR A 71.88%, M Bottom 4 £ H 48.44% ., B A ATk F HAT 45 T

F_CHG_EPS_AVG BT 5 % % IC4X1.17%, 71 Top 2864 A ¥ #lk F % 3% 40.74%,

% 21: F_CHC_EPS_AVC B FH-40484 %

Topl/3 Middlel/3 Bottom1/3 BenchMark

¥{E 3.75% 3.32% 3.44% 3.51%

£ 12.49% 12.15% 12.70% 12.43%
T %% 2.75 -2.00 -0.64 —
SR AR 67.19% 37.50% 45.31% —
12 Bt & 0.34 -0.25 -0.08 —

EELEg 0.28 0.25 0.25 0.26

¥ AR AEktE -26.64% -27.57% -26.89% -27.04%

¥ HFRABARA -1.71% -2.14% -1.97% —

TR BEEETEF S
&:ﬁ#ﬁ%%kﬁ%%&*ﬁi*ﬁ@%Ak%ﬁimﬁ A RAT Ak j8] 4,25 A B
&, BenchMark AR EZb ih RE, Il 7 ikmEegins, Weaf B F—K.

B 49: F_CHG_EPS_AVG B -F&-41 Bk 5 4 % B 50: F_CHG_EPS_AVC BF&-48 0 -F3lk s

700% A

3.80% 1

Top
600% A

500% -
400% 1
300% -
200% 1
100%

Middle Bottom
3.70%

3.60% A

3.50% A

3.40% A

0%

3.30% 1
—_— 3.20% A
> N N N N Q N
R O ) .

& F V@V F S 3.10%
S S S S S F S Top Middle Bottom
TR BRE AT AR ABRE AT
B 51: F_CHG_EPS_AVG BE-F L/S BE+tik & H# B 52: F_CHG_EPS_AVG B-F L/S#&E3) 12 A Ritijk#
5% - 25% 15% -
mm— Top-Bottom /4 —— ACCU #ifh

4%
3%
2%
1% -

- 0,
20% 10% -

0%
A%
2% 4
3% -
4%

-5%

- 15%
| m ]
L h
| I' |
N

10%

0% -
- 5%

5% A

- 0%

- 5% -10% -

f"‘?Prik//?' BEAEZAE A S FARIR: BHIESFL T

HOF Mk R R 89 EZHLY
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B 53: F_CHG_EPS_AVC BT 5 %% IC B 54: F_CHG_EPS_AVG B-F Top A& A#F %
15% 80% 1
| C MA IC
70% -
10% -
60%
5% 1 50% -
40%
0% 1 30%
5% - 20%
10%
-10% A 0% T T T 1 T v T
Q ) O > Q N Q N Q N
“15% @b{b @'{{} '\0@/ /\({} %0@ %({'b ca@fb Cb(ib 0°éb Q(ib
s S R SR
AR BEIESFL P S TR BEIEAFL P S

MAT AR X AE ) kA, F_CHG_EPS_AVG B T2 FT A AT L ARk KRB A 209 470

B A B 6 A BAT L R ILESF, £ R R A2 Top A8t 5 Bottom 9 i £ 42 % 58%.
BEHCATLRINERES, KL TR AT, T 4% 82124-0.57, Top 4855 Bottom
0 BAL 42%, ¥ % IC H-2.41%, A ¥ LIS 690 4-0.44%, LIS ¥ A 9% Kk

& 23X 16.01%.

% 22: PF_CHG_EPS_AVG B F 447k ik R 4k % 43t

T-Static Hit-Ratio IC AdjustedIC R1M STD RIM/STD MAX-Drawdown
RIS -0.02 52% -3.56% -0.16 -0.01% 5.57% 0.00 -14.35%
KR 1.18 61% 4.69% 0.23 0.67% 4.53% 0.15 -13.27%
T 1.92 58% 1.75% 0.16 0.66% 2.73% 0.24 -5.26%
2E645 1.67 58% 4.28% 0.23 0.87% 4.03% 0.22 -6.54%
H ek 0.41 55% 2.45% 0.14 0.28% 5.43% 0.05 -13.73%
HREM 1.22 50% 2.02% 0.12 0.71% 4.65% 0.15 -7.60%
AKX & 1.26 59% 1.96% 0.16 0.56% 3.54% 0.16 -6.95%
W B 0.16 47% -0.46% -0.02 0.09% 4.69% 0.02 -8.05%
RIBE & 0.15 47% 0.27% 0.02 0.11% 5.88% 0.02 -15.99%
12 &5 % -0.28 48% 0.53% 0.02 -0.18% 5.03% -0.04 -16.12%
EER R 0.98 55% 1.70% 0.06 0.82% 6.62% 0.12 -14.82%
R autk -0.49 48% 1.38% 0.06 -0.39% 6.35% -0.06 -17.37%
Sr BIRE 1.53 52% 2.19% 0.10 1.05% 5.52% 0.19 -10.99%
214 -0.57 42% -2.41% -0.11 -0.44% 6.17% -0.07 -16.01%
EHAY -0.03 52% 1.90% 0.13 -0.02% 3.78% 0.00 -12.85%
NS 2 1.35 63% 3.41% 0.20 0.61% 3.62% 0.17 -10.23%
SABIB Y -0.13 52% -0.92% -0.06 -0.06% 3.37% -0.02 -8.45%
2 N 0.28 48% 0.64% 0.04 0.15% 4.20% 0.03 -13.48%
AR % 0.81 63% 4.52% 0.14 1.00% 8.64% 0.12 -29.42%
ERA 0.27 55% 1.10% 0.08 0.13% 3.87% 0.03 -10.39%
BN IR 0.51 50% 4.54% 0.18 0.45% 7.08% 0.06 -21.27%
12 &R % 0.82 56% 1.53% 0.08 0.53% 5.14% 0.10 -13.38%
g2 -0.01 53% 1.86% 0.10 -0.01% 5.56% 0.00 -17.52%
AT AT 1.63 66% 1.61% 0.27 0.37% 1.81% 0.20 -5.94%
AT AT EAIT S 1.89 70% 1.45% 0.28 0.34% 1.45% 0.24 -5.01%
ATk o AT 5 1.73 70% 1.42% 0.25 0.32% 1.48% 0.22 -4.46%

P RR: BEIESAFL TS

A RF IC KT REE—HRFE 1C B 1) - 7] 69 P 3944,

IC it BF ik R—AB @ LA Tl T35 T

AR ETRIK B AR R AR RITOIFH-Z 8 6948 % 4 £, RIM 2 L/S 20464 A B ¥k 25, Max-Drawdown &35 L/S 284-%

F 6 KEkta,

Bl b R T 89 E 28
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F_Return B-¥F

AT P 3T o0 oah E 424k A, F_Return BF REA —849:L M4 . MIKE A
J&, F_Return BF A =402 A —Z R 5E, 22, Top 4A ¥Hik#i 3.94%,
Middle 8 3.21%, 7 Bottom 28474 3.34%; A5 HELLA £ F M R F WK A EA,
Top 412 F KA, ™ Bottom 48 T 43+ 21X 4-0.66; MM EEIAF LA, Top
‘AR H 62.50%, T Bottom AR H 45.31%. F)EFATk 4474 F F_Return B+
85 * % IC 4 3.23%, M Top 449 A ¥ Bk F % £ 31.55%.

% 23: F_Return ¥4 4%,

Topl/3 Middlel/3 Bottom1/3 BenchMark

¥{E 3.94% 3.21% 3.34% 3.51%
£ 12.06% 12.26% 13.26% 12.43%
T %it% 1.85 -2.57 -0.66 —
DY Y3k 62.50% 37.50% 45.31% .
1% Bk % 0.23 -0.32 -0.08 —
R 0.30 0.24 0.23 0.26

¥ AR Kk -27.25% -26.75% -27.15% -27.04%
¥ HFRABARA -5.20% -1.90% 7.1% -

THRR: BRIELFFL T S
E: RFASMBET EAB—ATL Y ABFONRERERE, FRATLZ 645 E A
&, BenchMark A M EHF FTA T, ATEG EMENAE, BEEHEABFH—K.

B 55: F_Return B -F&-40 Bt £ % B 56: F_Return B-F&4A FHkHE

800% - 4.50% -

Top Middle Bottom

700% - 4.00% A

600% - 3.50% -

500% - 3.00%

400% - 2.50% -

300% - 2.00%

200% - 1.50% -

o |
100% 1.00% |
0% T T
S O O D S NS NS N 0.50% 1
Qéb g QQ’Q' N4 Qéb N Qéb &P Qéb P 0.00%
& S S F
DSOS S S S S S S S Top Middle Bottom

FALRIR: BHIEFFLF FAt kB BEIERFLF
B 57. F_Return BF L/S Btk B & # B 58: F_Return BF L/S &3 12 A8 Btk #

20% - - 50% 30% -

. Top-Bottom /¢4l —— ACCU A

15%

10%

5%

0% A

-5%

-10% 1

-15%

40% 25% 1
o (]
20% -
L 30% 15% -
. 10% -
5% -
L 0,

10% % -
L 0% 5% A
T
L 10%

5% 1

- -20% -20%

FARIR: BRHIEFL T FARIR: BHIESFL T
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B 59: F_Return B-FAF X% IC B 60: F_Return B-F Top 284 f#F %
50% - 60% -
[ C MA'IC
40% 50%
30% - 40%
20% 1 30% -
0
10% - |
| 20%
0% 1 il
N S S N 10%
0% | & H|F W & P P &P
T F & Y 0% . ! " . . . ; . J .
-20% v v V v v v v v v S o > ® S N S N S N
%) 92 \V v %) ) %) ¥) %) )
30% s° QQ;@ 6\06 6\'3' che“’ Q%@ @QQ’ Qq(l' \QQ‘-O \Q(l'
U A
-40% -
AR BEIEFFLF S FH R BRIEEAFL T8
MAT R R RE ) kA, F_Return BFAEESHAY. L ELBABKBAITLI T H

% 24: F_Return B -F 447kt B 4 it

TRZ R 2k, ELCATLENRIE. EESAMTL, THITEAL 249, Top 48
xtL5 Bottom 49 F L 67%, £ X% IC £ 5.60%, A¥ LIS e9i#E A 1.50%, @ LIS
¥ P 4R K3k 5 ik 14.10%.

T-Static Hit-Ratio IC  AdjustediIC RIM STD RIM/STD MAX-Drawdown

R & 1.24 63% 4.07% 0.15 1.11% 7.14% 0.16 -22.49%
KA 1.95 64% 7.11% 0.27 1.50% 6.16% 0.24 -12.69%
Vi 1.05 55% 3.73% 0.22 0.62% 4.71% 0.13 -12.99%
264 2.24 62% 6.77% 0.32 1.54% 5.32% 0.29 -15.29%
Het R 1.37 55% 3.53% 0.19 1.09% 6.39% 0.17 -17.19%
EREM 0.80 52% 2.19% 0.10 0.63% 6.25% 0.10 -20.32%
HARIE - 1.11 61% 3.42% 0.20 0.69% 5.00% 0.14 -12.80%
W, F B 0.60 55% 4.15% 0.16 0.50% 6.70% 0.07 -19.97%
RiEE & -0.03 53% 1.69% 0.06 -0.03% 7.98% 0.00 -20.61%
1% Bk % 0.11 47% 1.60% 0.07 0.09% 6.38% 0.01 -19.19%
KR W% 1.27 59% 6.45% 0.21 1.26% 7.94% 0.16 -18.01%
A kb 0.66 55% 5.89% 0.25 0.59% 7.11% 0.08 -19.83%
G R 0.92 58% 4.34% 0.23 0.67% 5.78% 0.12 -18.09%
B2 T 4% 0.11 44% 0.75% 0.03 0.10% 6.86% 0.01 -16.31%
EHA Y 2.49 67% 5.60% 0.33 150% 4.83% 0.31 -14.10%
N -0.81 53% 0.03% 0.00 -047% 4.70%  -0.10 -13.14%
BB My -0.27 48% 2.40% 0.11 -017% 5.24%  -0.03 -20.00%
B -0.04 45% 0.33% 0.02 -0.03% 6.10% 0.00 -16.51%
Aak IR % 1.58 55% 4.07% 0.16 1.32% 5.85% 0.23 -10.91%
ALK 5 0.89 53% 3.42% 0.17 0.60% 5.38% 0.11 -13.49%
BAf AR 0.84 56% 6.27% 0.20 0.93% 8.81% 0.11 -27.58%
BN ES -0.14 52% 2.26% 0.10 -0.11% 6.13%  -0.02 -15.73%
Lo 0.55 53% 0.84% 0.04 0.42% 6.09% 0.07 -15.73%
AT HITH 0.80 56% 2.54% 0.18 0.43% 4.25% 0.10 -14.24%
AT L AT AT S 1.17 63% 2.81% 0.23 0.56% 3.81% 0.15 12.77%
A7k o AT 5 1.27 58% 3.23% 0.25 0.60% 3.76% 0.16 -11.73%

FA R BEESFL
E: AT ICARTRAE—HRF ICHEF76-FHME, 1Cat i ta8a LR THREFITONFSE T
A EIFRIK AR A RAT T B 6948 % 2 4, RIMZ L/S 48449 A T340k, Max-Drawdown £ 48 L/S 406-%

A &9 Kektd,

Bl b R T 89 E 28
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Beta_ 240 E-F

FEAT e b T 0y b E4x Ak A, Beta 240 BT REA —E ML IRAE A1, MK E A
J&, Beta 240 B FAZAZEAH —ZF R E, (22, Top 4 A ik 3.94%,
Middle £1 3.21%, 7 Bottom 2844 3.34%; M5 A A 2 F M B FWAKTAEA,
Top 412 F KA, ™ Bottom 48 T 43+ 21X 4-0.66; MM EEIAE LA, Top
AR H 62.50%, M Bottom L% % 45.31%. R B 47+ 4474 F Beta_240 B F
W R %% IC 4 3.23%, # Top A48 A 34 #ILF %1% 31.55%.

% 25: Beta_240 BF 44444

Topl/3 Middlel/3 Bottom1/3 BenchMark
#{E 3.55% 3.77% 3.22% 3.51%

A £ 13.32% 12.60% 11.44% 12.43%
T %% 0.23 2.96 -1.49 —
SR A SRR 48.44% 67.19% 43.75% —
1% Bk % 0.03 0.37 -0.19 —

R 0.25 0.28 0.26 0.26

¥ F KT -29.03% -26.37% -25.63% -27.04%

¥ HFRABARA -2.52% -1.72% -4.42% -

THRR: BRIELFFL T S
E: RFASMBET EAB—ATL Y ABFONRERERE, FRATLZ 645 E A
&, BenchMark A M EHF FTA T, ATEG EMENAE, BEEHEABFH—K.

B 61: Beta_240 B-F&20 il A% B 62: Beta_240 B-F&4LF Pl
700% 3.90% 1
Top Middle Bottom
600% - 3.80% -
500% A 3.70% -
3.60% -
400%
3.50% -
300% A
3.40% A
200% - 3.30% A
100% 3.20% -
0% T T 3.10% -
S R D R D G D N D N 3.00% A
ISUEEN AN RN SN 2B S SN I SN
F PSS E S 2.90%
Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv )
Top Middle Bottom
FTA R IR: BEHIEAFLF S FTA R BREIEFFLF S
A 63: Beta_-240 BF L/S RitkBAH B 64: Beta_240 BF L/S H3h 12 AR Ritiks
8% - r 30% 20% -
W Top-Bottom 7 #i —— ACCU fi#h
6% - - 25% 15%

4%

2% A

0% -

2%

-4%

-6% -

- 20%
10% -
- 15%
5% -
- 10%
0% -
- 5%

-5% 7

r 0%

- -5% -10% -

FARR: BRHIEFL T TARIR: BEIERFFLF S
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B 65: Beta_240 B-FAF %% IC B 66: Beta_240 B-F Top 484 F#kF %
40% 1 40% 1
—C MA IC
35%
30% -
30% 1
20% - 25%
20%
10%
15%
0% 10%
5% 1
-10% A
0% T T T T T T Y
-20% Q‘b{bg \(ﬁsb QQ‘J(@ ;{{j’b Q‘b(bg 'O,,b'\ QQ),,DQ ({/b\ QQ)“’Q ,{Iib\
© © & QY P P &L
30% | I I S S
FHRR: BHIEFALT S THRR: BHIEFFLF S
MAT AL PR BE ) f kA, Beta_240 B FARENAMIX GATL R 7 H T 4 56948 20k,

LT RINIRE ., RLERKRSGE., D ELE. EREM. T TEM4. R,
G IR BT AR IR S vA B 42 44T b, Top #8455 Bottom &4 ik % #REA 1K F 50%.

& 26: Beta_240 B -F AT kit BG4It
T-Static Hit-Ratio IC AdjustedIC R1M STD RIM/STD MAX-Drawdown

KA & -0.48 42% -0.22% -0.01 -0.36% 6.04% -0.06 -14.92%
R 0.60 53% 1.90% 0.06 0.55% 7.28% 0.08 -13.89%
T 1.46 52% 2.18% 0.15 0.66% 3.60% 0.18 -5.95%

2 sk 0.57 48% -0.65% -0.02 0.43% 5.86% 0.07 -13.53%

Herk -0.29 52% -0.39% -0.01 -0.27% 7.50% -0.04 -20.33%

IR 0.68 48% -0.74% -0.04 0.44% 5.15% 0.09 -13.37%

HARIZ - 1.65 61% 3.23% 0.20 0.79% 3.82% 0.21 -7.52%

T LB -0.15 47% 1.13% 0.05 -0.11% 5.80% -0.02 -16.03%

B -0.67 53% -2.10% -0.12 -0.41% 4.91% -0.08 -17.16%

13 &k & -0.04 55% -0.45% -0.02 -0.04% 6.63% -0.01 -25.68%

EOER R 0.64 53% 1.24% 0.05 0.50% 6.25% 0.08 -12.37%

AR AT 1.17 48% -0.32% -0.01 1.16% 7.92% 0.15 -12.58%

5 BURF -0.17 41% -3.93% -0.18 -0.13% 6.06% -0.02 -14.68%

214 1.04 50% 1.11% 0.05 0.73% 5.58% 0.13 -12.79%

EHAY 1.53 59% 2.73% 0.11 1.07% 5.60% 0.19 -12.12%

A 212 0.54 53% 1.38% 0.06 0.33% 4.82% 0.07 -12.62%

BB Hy 1.10 52% 0.76% 0.03 0.76% 5.54% 0.14 -9.43%

2 N -0.81 48% -2.63% -0.19 -0.44% 4.38% -0.10 -13.59%

£ ERIR % -0.35 39% -5.86% -0.17 -0.49% 9.94% -0.05 -15.10%

ERAE 0.86 50% 1.23% 0.04 0.79% 7.35% 0.11 -14.81%

BAR AR 0.39 52% -1.57% -0.06 0.35% 7.20% 0.05 -19.04%

12 &R 1.17 61% 2.90% 0.11 0.95% 6.48% 0.15 -14.51%
sl -0.05 44% -1.85% -0.09 -0.03% 5.08% -0.01 -12.03%

BT HITH 0.31 48% -0.50% -0.03 0.15% 3.74% 0.04 -8.82%
AT AR AT S 1.17 52% 0.52% 0.04 0.41% 2.80% 0.15 -5.15%
AT Ak o M AT 5 0.93 55% 0.36% 0.03 0.33% 2.79% 0.12 -4.71%

KA R BRIESFL F

E: R ICRTORE—HHRFN C TR A7) 69-F394E, 1Cat B 7 k—8dm LR FidriToviEass T
AR EIRK B IR A RIT 0 1F 02 8 64402 B 48, RIMZ L/S 28449 A 30k, Max-Drawdown £ 35 L/S 4046-%
F 8 3R K k.
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FEAT b M FT o0 Shah b 42 Ak A, Beta 240Down B F R EA —8 4 IKAE . AL
# )%, Beta_240Down B F =40 A F — @ Eo/E, 2 RAR, Top LA ¥k
3.65%, Middle 21 3.71%,  Bottom 2144 3.17%; A5 E LA £ Fi g R E MK
FAEA, Top A T 4%it=14 0.91, 7™ Bottom 2048 535 F A 204 MR RE K
B E R A, Top LAEFAL S 46.88%, i Bottom AL E 4 42.19%. F) HfHﬂch:}iéT
4T Beta_240Down B 445 % % IC 4 2.02%, 1 Top 284~ A ¥ Bl F % 4 23.38%.

% 27: Beta_240Down B F 240404 %I

Topl/3 Middlel/3 Bottom1/3 BenchMark
¥4 3.65% 3.71% 3.17% 3.51%

AR E 13.04% 12.66% 11.69% 12.43%
T % & 0.91 2.24 -1.86 —
B AR 46.88% 57.81% 42.19% —
(BRSNS 0.11 0.28 -0.23 —

B b & 0.26 0.27 0.25 0.26

¥R &Kkt -27.28% -27.50% -26.40% -27.04%

¥R REBHHK -2.55% -1.19% -4.07% —

TR BEEETEF S
&:ﬁ#ﬁ%%kﬁ%%&*ﬁi*ﬁﬁ%Ak%ﬁﬁmﬁ T RAT L ZJA] 5 AL E B
&, BenchMark AR FT PTA IRE, &ATET MR GAE, WEHARTH—K.

B 67: Beta_240Down B -F&-40 Ritik & % B 68: Beta_240Down BF&A F#¥ikiH
700% - 3.80%
Top Middle Bottom
600% - 3.70% -
500% - 3.60%
400% - 3.50%
300% A 3.40%
3.30%
200% -
3.20%
100% -
3.10%
0% T T T T T T T T . T
S O O D S NS NS N 3.00% 1 .
@Qéb @\& '\QQ;L '\'\({} %Qéb %\(ib Q’Qéb ca'\(ib QQQ’% Q\({/b 2.90%
F &F S F S
OSSR S S SR S S S S ¥ Middle Bottom
FALRIR: BHIEFFLF ﬁﬁ%ﬁ:%ﬁﬁ#ﬁi#@
B 69: Beta_240Down B-F L/S Eitik# £ % B 70: Beta_240Down B-F L/S #&3h 12 A~ A itk
10% - - 40% 20% -
. Top-Bottom /¢4l —— ACCU A

% L 35%
L a0 15% -
0
6% -
0,
. 25% 10% -
4% L 20%
2% - F15% 5% -
0% - L 10%
5% 0% 1
r ]
2% -
- 0,
4% ” o
a9

5%

-6% - -10% -10%

Tt IR TR RATAT TR TR RTA TS
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B 71: Beta_240Down B-F B £ % IC B 72: Beta_240Down B -F Top 284~ F 3 F %
40% 45% 1
— | C MA IC 0% |
30% 35%
30%
20%
25%
10% - 20% 1
15%
0% 10% -
5% 1
-10% A 0% . T 1 T T 1 T . T
20% - 06’9 ,(f)?’ 06’9 ,({)C'b Q@"’Q ,({P\ Q@'bg ,(125\ Q@’bg ,(125\
© o KNV E oS oSS
I S S S S S S S A
-30% -
A RR: BHIERFLF FA KR BEIEFFL T

MAT ALk B A8 ) fo &k A, Beta 240Down B FALAEAL TATIL B iy 7 42 5 694 20k,
ST AR BB EVABRAS R FATIAE L T 4t 234 1.65, 12 Top 4Bt 5
Bottom &4 it A& T 60%. & RiEXREATILRINZIG, T4it314-0.46, Top A8t
5 Bottom 49/t % 4 50%, A% % IC 4 0.00%, A ¥ L/S t9ik# 4-0.31%, @ LIS %
A 89 Kkt 531X 15.11%.

% 28: Beta_240Down B F 547 kit R4k K41t

T-Static Hit-Ratio IC AdjustedIC R1M STD RIM/STD MAX-Drawdown
RIS 1.42 55% 4.91% 0.24 1.02% 5.77% 0.18 -12.00%
KR 0.64 48% 2.27% 0.08 0.55% 6.78% 0.08 -14.94%
T 2.28 61% 3.65% 0.26 1.03% 3.61% 0.28 -6.46%
2E645 0.67 57% 2.63% 0.09 0.59% 6.83% 0.09 -19.24%
H ek 0.02 55% 1.31% 0.06 0.02% 6.82% 0.00 -18.70%
HREM -0.34 47% -1.51% -0.09 -0.23% 5.39% -0.04 -16.42%
AKX & 1.73 55% 2.95% 0.19 0.81% 3.76% 0.22 -7.60%
W B 1.72 56% 4.74% 0.20 1.19% 5.50% 0.22 -9.64%
RIBE & -0.46 50% 0.00% 0.00 -0.31% 5.29% -0.06 -15.11%
12 &5 % 0.17 53% 2.95% 0.14 0.11% 5.12% 0.02 -16.96%
EER R 0.34 50% 2.09% 0.08 0.29% 6.75% 0.04 -16.84%
R autk 0.40 44% -1.73% -0.06 0.38% 7.50% 0.05 -13.07%
GIRE -0.46 47% 0.43% 0.02 -0.32% 5.63% -0.06 -20.60%
214 0.53 53% 1.96% 0.08 0.40% 6.12% 0.07 -14.60%
EHAY 0.92 55% 2.72% 0.1 0.63% 5.52% 0.1 -13.95%
NS 2 1.23 64% 4.96% 0.25 0.64% 4.20% 0.15 -12.87%
SABIB Y 1.84 59% 3.03% 0.12 1.03% 4.47% 0.23 -6.30%
2 N 0.71 52% 1.09% 0.07 0.44% 4.93% 0.09 -12.32%
AR % -0.30 45% -5.95% -0.17 -0.36% 8.61% -0.04 -20.80%
ERA 0.52 55% 1.56% 0.06 0.35% 5.35% 0.07 -13.70%
BRI 0.13 48% 0.38% 0.01 0.12% 7.55% 0.02 -20.56%
12 &R % 1.88 59% 6.78% 0.27 1.53% 6.49% 0.24 -10.41%
g2 1.1 56% 0.80% 0.04 0.74% 5.30% 0.14 -12.23%
AT AT 1.71 48% 2.07% 0.16 0.63% 2.97% 0.21 -4.82%
AT AT EAIT S 1.67 55% 1.97% 0.19 0.54% 2.57% 0.21 -4.55%
ATk o AT 5 1.47 55% 2.02% 0.18 0.47% 2.56% 0.18 -4.63%

P RR: BEIESAFL TS

A RF IC KT REE—HRFE 1C B 1) - 7] 69 P 3944,

IC it BF ik R—AB @ LA Tl T35 T

AR ETRIK B AR R AR RITOIFH-Z 8 6948 % 4 £, RIM 2 L/S 20464 A B ¥k 25, Max-Drawdown &35 L/S 284-%

F 6 KEkta,

Bl b R T 89 E 28
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FEAT b P 3T o004 Homh 434k B, BetaSpread B F REAA —F 9L S, MIKE
/%, BetaSpread B F £ Z A 1A RAFG R 45, Top A ¥k 3.91%, Middle
8 3.48%, ™ Bottom 2L R 3.12%; M5 o %2 Rt ey B E MK AERE, Top
T E R ELAS-, Bottom 402 E 35 TR [EANERBAENINELRE, &R
Bottom #B£ % RA 34.38%, 12 Top AEFEEALh 56.25%. R ATk HiTH T
BetaSpread B F 49 /5 % % IC 1% 3.54%, ¥ Top 20484 A 3B F % 4 24.82%.

& 29: BetaSpread BF4-4AHA4-% I

Topl/3 Middlel/3 Bottom1/3 BenchMark
#{E 3.91% 3.48% 3.12% 3.51%
£ 12.91% 12.42% 12.05% 12.43%
T %it% 2.63 -0.47 -2.54 —
B R R R 56.25% 45.31% 34.38% .

1% Bk % 0.33 -0.06 -0.32 —
R 0.28 0.26 0.24 0.26
LAE ) -27.01% -26.16% -27.94% -27.04%

¥ HFRABARA -1.78% -0.97% -3.32% -

THRR: BEIEFALF S
E:ﬁ#ﬁé%kﬁ%%&*ﬁk*ﬁﬁ%A&%ﬁﬁmﬁ A RAT Ak j8] 4,25 A B
&, BenchMark A B FiA IR E, I&aTd kMg s, Woefip B rar—k.

B 73: BetaSpread B -F &40 B Hik 5 £ # B 74: BetaSpread BF &4 F F¥lki

700% A 4.50%
Top Middle Bottom
600% - 4.00% -

500% - 3.50% 1
400% A 3.00% -
300% - 2.50% 1
2.00% -

200% °
1.50% -

100% -

1.00% -

0% : ; : . . : ; : : . 0,50
. 0 b

S P PSS DS
s* 00 VAN R N S N SN 0.00%

o & & & o &L o & &
S S S S S F S Middle Bottom
FARR: BHIEFFLF S ﬁﬁ%ﬁ:%ﬁﬁ#ﬁi#@
B 75: BetaSpread B F L/S BiHic# £ # B 76: BetaSpread B F L/SEF) 12 A8 Bitk#
8% - - 70% 20% -
. Top-Bottom /¢4l —— ACCU A

6% - - 60%
15% A
% ] - 50%
0
40% 10% -
2%
- 30%
0% 5% 1
- 20%
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f"‘?PriR//?’ BEIESFA A S FARIR: BHIESFL T
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B 77: BetaSpread B-F5 % 4% IC B 78: BetaSpread B-F Top A& A#F %
40% A 45% 1
— |C MA IC o |
30% - 35% -
30%
20% - 25%
20%
10% 15% -
10%
0% - 5% 1
0% T 1 T T 1 T ! r
- . \\] ) S > N} N ] N ) N
10% U N A I SN R SN
F F TS FFE e
TS S s

-20% -

KRB RBRIEAFL TS

MAT AL R AL ) i 4%, BetaSpread B F & R4k,

FH IR ABTIEAAA T S

PAE- = 5N

LR VAR SRR

AT E = TR G698 20, LARAERMRMEATIL, THITELE|T 2.72, Top 48
%+ 5 Bottom #9 %A %) 69%, % % IC i£%) 8.46%, A3 LIS thlkis k) 2.17%,
# LIS 3 Al 6495 Kekté 3L 17.68%. sLINER &IRSG. BHORBEABMTATL, RFE
THRITERFMK G, BEF LML Top #x5 Bottom #91EE 12 60%.

% 30: BetaSpread B -F 24T bk k4 it

T-Static Hit-Ratio IC AdjustedIC R1M STD RIM/STD MAX-Drawdown
RIS 272 69% 8.46% 0.40 217% 6.38% 0.34 -17.68%
KR 0.21 53% 1.18% 0.04 0.19% 7.15% 0.03 -23.33%
T 2.05 59% 5.10% 0.32 1.06% 4.13% 0.26 -8.83%
2E645 0.20 50% 0.80% 0.03 017% 6.61% 0.03 -20.35%
H ek 0.73 55% 2.79% 0.12 0.60% 6.62% 0.09 -19.08%
HREM 0.19 50% 1.68% 0.09 0.13% 5.40% 0.02 -13.89%
AKX & 1.26 55% 2.50% 0.14 0.69% 4.40% 0.16 -12.21%
W B 1.57 63% 4.89% 0.23 1.01% 5.16% 0.20 -8.59%
RIBE & 0.56 55% 2.63% 0.12 0.37% 5.22% 0.07 -10.69%
12 &5 % 1.20 63% 3.36% 0.16 0.70% 4.63% 0.15 -9.13%
EER R 0.54 52% 1.15% 0.04 0.51% 7.58% 0.07 -18.16%
R autk 0.01 47% -1.99% -0.08 0.01% 6.84% 0.00 -14.57%
GIRE 0.74 59% 6.11% 0.32 0.62% 6.74% 0.09 -30.85%
214 0.43 56% 4.37% 0.19 0.32% 5.99% 0.05 -13.24%
EHAY 0.88 55% 2.23% 0.1 0.51% 4.68% 0.1 -9.54%
NS 2 2.45 66% 7.39% 0.42 1.20% 3.92% 0.31 -10.12%
SABIB Y 1.79 61% 4.82% 0.25 0.93% 4.16% 0.22 -9.43%
2 N 0.87 55% 4.75% 0.22 0.64% 5.87% 0.1 -17.04%
AR % 0.34 51% -2.76% -0.09 0.35% 7.19% 0.05 -18.09%
ERA 0.97 56% 1.68% 0.09 0.57% 4.69% 0.12 -10.77%
BN IR 2.34 58% 7.47% 0.27 1.68% 5.75% 0.29 -8.87%
12 &R % 2.68 58% 6.84% 0.30 2.19% 6.53% 0.33 -9.58%
g2 2.23 64% 3.95% 0.20 1.19% 4.26% 0.28 -9.21%
AT AT 2.36 67% 3.94% 0.34 0.86% 2.92% 0.30 -6.00%
AT AT EAIT S 2.43 59% 3.38% 0.34 0.75% 2.45% 0.30 -4.77%
ATk o AT 5 2.63 58% 3.54% 0.33 0.78% 2.38% 0.33 -4.31%

P RR: BEIESAFL TS

A RF IC KT REE—HRFE 1C B 1) - 7] 69 P 3944,

IC it BF ik R—AB @ LA Tl T35 T

AR ETRIK B AR R AR RITOIFH-Z 8 6948 % 4 £, RIM 2 L/S 20464 A B ¥k 25, Max-Drawdown &35 L/S 284-%

F 6 KEkta,

Bl b R T 89 E 28

Page 38 |



o

il o FHBER

TurnOver_AVG20 B -F

DrHESs

China Merchants Securities

FEAT Y p T 009 hmh E 424k A&, TurnOver AVG20 B -Fik fat ) —Afk. ME A
J&, TurnOver_AVG20 BT £ =41 a4 — 2 49 X 4, Top 48 A ¥k 5 3.81%, Middle
8 3.93%, ™ Bottom 2L R 2.77%; M5 o %2 Ride) B E KT AERE, Top
0 T %t 21XA 1.24, 7 Bottom 208 335 F 35404~ MR E R A, Top 4
HEE 4 62.50%, T Bottom 281 FAL 4 28.13%. [ B 47k F #4374 F TurnOver_AVG20
B85 %% IC 5iA 6.53%, f Top 4046-49 A 344 F £ 1% 34.95%.

% 31: TurnOver_AVG20 BF4-4404-% 3

Topl/3 Middlel/3 Bottom1/3 BenchMark

#{E 3.81% 3.93% 2.77% 3.51%

£ 11.39% 12.83% 13.33% 12.43%
T %% 1.24 4.30 -3.31 —
SR A SRR 62.50% 73.44% 28.13% —
1% Bk % 0.16 0.54 -0.41 —

R 0.31 0.29 0.19 0.26

¥ F KT -25.39% -26.54% -29.14% -27.04%

¥ HFRABARA -3.70% -1.91% -7.89% -

TR BEEETEF S
&:ﬁ#ﬁ%%kﬁ%%&*ﬁi*ﬁﬁ%Ak%ﬁﬁmﬁ T RAT L ZJA] 5 AL E B
&, BenchMark AR FT PTA IRE, &ATET MR GAE, WEHARTH—K.

B 79: TurnOver_AVG20 B -F &40 &k 3% A& % B 80: TurnOver_AVG20 B -F&4f 3k

800% 1 4.50% -
Top Middle Bottom
700% A 4.00% -

600% - 3.50% -
500% - 3.00% -
400% - 2.50% -
300% - 2.00% -
200% - 1.50% -
100% - 1.00% -
o o 0.50% -

Q;bQ r{)g’ 6(19 r{,f/b Q;bQ ({/b\ Q;bQ ({/b\ Q;bQ ({/b\ .

& & S $ S 0.00%

\) Q
OSSR S S SR S S S S ¥ Middle Bottom
FALRIR: BHIEFFLF ﬁﬁ%ﬁ:%ﬁﬁ#ﬁi#@
B 81: TurnOver-AVG20 B-F L/S Ritik&H A% A 82: TurnOver-AVG20 B L/S #3h 12 M A Rtk
20% - - 100% 40% -
. Top-Bottom /¢4l —— ACCU A
- 90% 35%
15% L s0% 30%
25% -
10% 1 o 20% -
- 60% ?
15% -
5% - 50%
10% A
- 40% s
0
0% 1 L 30% 0%
Q \\) Q Q N
& V& R PP 20%
5% 1S G S $ 3 I B, B O G M. S
P Y - 10% Q@@ & 5\'3' @96 gci@ @06 Qq"q’ & Y
DS S S S S SR S, S S >
-10% L 0%
ﬁﬂ%ﬁ BEAESAEF S TR IR: BRAEAFL T S

BRIk AT 6 F 2 _Page3o |
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B 83: TurnOver_-AVG20 B F5 £ % IC

B 84: TurnOver-AVG20 B -F Top £84-A#&F%

60% -
50% -
40%
30% -
20% -
10%
0%
-10% A
-20%
-30%

-40%

| C

MA IC

70% -
60%
50% -
40%
30% A
20%
10% A

0%

S © 2 @ NS N S A
RSN LN I LA £ RN S E I I
F & v & &S
D S S . S S S S S

FeAt kR BHIESF

TS

AT ek B Ee ) f kA, TurnOver AVG20 B F 44 S IE.
HE. L, FEEREVUAREITLE T TR GOA KR, LLZE

FH IR ABTIEAAA T S

B . UK,
whatk, T%

&1k 3|7 3.25, Top 48+ 5 Bottom ¢ F L% 72%, £ %% IC 53] 13.29%, A
¥ LIS 49Ik 15 5) 2.14%, W LIS 3 A 49 Kekt@ik 10.69%.

A& 32: TurnOver_AVG20 B F 447kt Bk 4k 3k 4.t

T-Static Hit-Ratio IC AdjustedIC R1M STD RIM/STD MAX-Drawdown
KA 0.56 53% 5.13% 0.26 0.38% 5.53% 0.07 -19.89%
AR 2.03 63% 5.83% 0.20 1.62% 6.41% 0.25 -12.04%
T 2.44 64% 7.38% 0.38 1.63% 5.36% 0.30 -9.26%
Z2EeE -0.04 50% 2.92% 0.10 -0.03% 6.49% -0.01 -12.50%
HELE 0.84 56% 6.29% 0.25 0.73% 6.97% 0.10 -19.04%
HREM 1.49 56% 6.62% 0.29 1.04% 5.61% 0.19 -14.33%
HARIZ & 2.53 63% 7.85% 0.42 1.71% 5.41% 0.32 -12.89%
o AR 1.18 58% 5.80% 0.22 0.96% 6.50% 0.15 -16.60%
KB & 0.15 53% 2.35% 0.10 0.12% 6.47% 0.02 -11.57%
12 &R & 2.36 61% 10.39% 0.44 1.82% 6.18% 0.29 -9.37%
COR S 1.38 56% 8.13% 0.25 1.49% 8.62% 0.17 -14.12%
B suik At 1.1 66% 7.90% 0.24 1.17% 8.43% 0.14 -22.39%
G BIRE 2.62 64% 9.83% 0.41 2.04% 6.23% 0.33 -11.04%
24 1.49 56% 8.43% 0.33 1.30% 6.96% 0.19 -13.95%
EHAY 1.11 52% 4.57% 0.19 0.78% 5.59% 0.14 -11.20%
A E12 0.71 52% 3.19% 0.13 0.44% 5.00% 0.09 -10.82%
S BIB Ky 0.95 63% 6.62% 0.34 0.50% 4.21% 0.12 -20.38%
S o, 2.56 63% 7.42% 0.43 1.58% 4.95% 0.32 -9.89%
IR S 1.09 59% 9.11% 0.29 1.33% 8.52% 0.16 -26.78%
R 0.52 56% 4.26% 0.16 0.44% 6.75% 0.07 -14.40%
B AR 1.61 61% 8.27% 0.28 1.57% 7.79% 0.20 -22.96%
Z &S -0.54 47% 2.00% 0.07 -0.48% 7.10% -0.07 -17.83%
R 3.25 72% 13.29% 0.64 2.14% 5.27% 0.41 -10.69%
2T HITH 1.82 67% 6.07% 0.37 0.96% 4.23% 0.23 -7.16%
AT AT RALIT S 2.24 69% 6.35% 0.45 1.05% 3.75% 0.28 -6.56%
AT Ak b 4T 5 2.27 66% 6.53% 0.43 1.05% 3.68% 0.28 -6.36%

FA R BEESFL
E: AT ICARTRAE—HRF ICHEF76-FHME, 1Cat i ta8a LR THREFITONFSE T
A EIFRIK AR A RAT T B 6948 % 2 4, RIMZ L/S 48449 A T340k, Max-Drawdown £ 48 L/S 406-%

A &9 Kektd,

Bl b R T 89 E 28
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TurnOverRate B -F

AT AL b AT o0 Fomh b 424k A, TurnOverRate B -F B4 RAFAGEILAE . MK
4 /%, TurnOverRate B F /£ = 202 18 A RIF49 R o /&, Top 4L A ¥4k 3.99%, Middle
21 3.68%, 7 Bottom ZLR A 2.83%; M5 K LG £ F M) B E MK AERE, Top
MR ERPEA LS, Bottom AR E 5T A EEA, REMAEHIMELRE, Top 4
& 68.75%,  Bottom LA EALA 23.44%. FETATk$ 4374 T TurnOverRate
B-F#)5 %% ICiA 6.78%, w Top 20449 A ¥l F % 51k 52.45%.

% 33: TurnOverRate B -Fo-2H2H4 %k I

Topl/3 Middlel/3 Bottom1/3 BenchMark

¥{E 3.99% 3.68% 2.83% 3.51%

£ 12.05% 12.61% 12.79% 12.43%
T %it% 2.71 1.80 -4.29 —
SR A SRR 68.75% 56.25% 23.44% —
1% Bk % 0.34 0.23 -0.54 —
FEh 0.31 0.27 0.20 0.26

¥ AR AEktE -24.69% -27.42% -29.03% -27.04%
¥ HFRABARA 3.77% -1.89% -4.52% -

THRR: BRIELFFL T S
E: RFASMBET EAB—ATL Y ABFONRERERE, FRATLZ 645 E A
&, BenchMark A M EHF FTA T, ATEG EMENAE, BEEHEABFH—K.

B 85: TurnOverRate B F&4 &tk A& 3 B 86: TurnOverRate B -F &0 A Pk
900% - ' 4.50% -
800% - Top Middle Bottom 4.00% A
700% - 3.50% -
600% - .
500% - 3.00%
400% - 2.50% 1
300% - 2.00% -
200% 1.50% -
100% - 1.00% -
0% . . .
S O O D S NS NS N 0.50% 1
& e P P P 0.00%
& S S F
DS S S S S S S S SR Top Middle Bottom
TR BRI P S AR BRI RAAT
B 87. TurnOverRate B-F L/S Ritik# A& H B 88: TurnOverRate B-F L/S#&E3) 12 A A Btk #
10% - 120% 50% -
. Top-Bottom /¢4l —— ACCU A
8% - 100% 40% -
6%
- 80% 30% -
4%
29 - 60% 20%
0% - 40% 10% -
2%
L 20% 0%
4%
6% - 0% -10%
= 0
-8% L 20% 20% -
A BRI RAAT S TR BEIEFIAT S

HOF Mk R R 89 EZHLY
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B 89: TurnOverRate B-F/&F % % IC B 90: TurnOverRate B -F Top ¢4A4&-A#%F %
40% - 80%
—C MA IC
70%
30% A
60% -
20% 1 50% -
40%
10% 1 30% -
0% A 20%
10%
-10% A 0% 1 T T T . T
\\] ) 9 > ) N ) N ) N
20% - & ¢ 9 P PP
© o KNV E oS oSS
T S S S S S

-30%

KRB RBRIEAFL TS

FTH R BRIEAFL TS
MAT A RS ) Bk A, TumnOverRate B 48 53 = . AURIX &
k. BB, FGRE. AEAR. EHAN. RBMIURE THETLE R
B TR FH A A, ALRESITATL, T4%ITE %% 5,16, Top 4825 Bottom 49
MEAIET] 78%, A% A ICKE 9.77%, A LIS eicitiss] 2.32%, @ LIS £ A ¢k
Xsktah 8.99%.

% 34: TurnOverRate B -F o473k % B 4 43t

e L. &

T-Static Hit-Ratio IC AdjustedIC R1M STD R1IM/STD MAX-Drawdown
RARAK 0.81 61% 4.43% 0.18 0.67% 6.64% 0.10 -20.42%
KA 1.05 50% 2.11% 0.06 1.01% 7.68% 0.13 -14.25%
T 3.46 69% 8.24% 0.51 1.88% 4.34% 0.43 -8.17%
2 etk -0.62 53% -0.42% -0.02 -0.48% 6.02% -0.08 -17.74%
HELR 2.01 63% 5.84% 0.30 1.40% 5.59% 0.25 -13.06%
HREM 1.50 66% 4.16% 0.21 0.93% 4.92% 0.19 -12.46%
AKX & 4.09 70% 7.49% 0.62 1.87% 3.66% 0.51 -7.08%
W, F R 0.83 58% 6.33% 0.25 0.66% 6.37% 0.10 -28.29%
RIB R 0.87 55% 3.56% 0.16 0.67% 6.14% 0.1 -15.29%
12 &5 % 2.47 70% 12.10% 0.46 2.01% 6.50% 0.31 -27.19%
ESER IR 0.87 53% 7.06% 0.26 0.82% 7.53% 0.1 -12.61%
B SR AT 1.90 61% 7.33% 0.30 1.59% 6.72% 0.24 -13.75%
gr BUIRE 1.55 55% 7.32% 0.38 1.17% 6.05% 0.19 -23.09%
271 4% 1.71 63% 7.61% 0.33 1.29% 6.03% 0.21 -16.73%
EHAEY 2.06 61% 6.10% 0.37 0.99% 3.83% 0.26 -10.64%
N2 1.70 58% 5.83% 0.27 1.04% 4.89% 0.21 -8.99%
ABIB Y 2.53 70% 9.23% 0.48 1.36% 4.29% 0.32 -15.26%
o 5.16 78% 9.77% 0.68 2.32% 3.60% 0.65 -8.09%
2 ERIR S 0.41 53% 0.95% 0.03 0.43% 7.27% 0.06 -20.70%
ALR 5 1.20 61% 4.78% 0.28 0.70% 4.66% 0.15 -12.43%
SR AR 2.73 61% 10.28% 0.36 241% 7.05% 0.34 -14.55%
s IR -0.22 47% 2.88% 0.14 -0.15% 5.57% -0.03 -16.52%
2 3.88 77% 13.56% 0.71 2.33% 4.81% 0.48 -11.31%
AT AT 3.60 73% 7.16% 0.61 1.47% 3.26% 0.45 -7.75%
AT AT AT 5 4.02 80% 6.58% 0.68 1.31% 2.61% 0.50 -6.89%
ATk 3T 5 3.58 73% 6.78% 0.66 1.17% 2.60% 0.45 -6.23%

P RR: BEIESAFL TS

A RF IC KT REE—HRFE 1C B 1) - 7] 69 P 3944,

IC it BF ik R—AB @ LA Tl T35 T

AR LR A IR T XITHOE 5 A 6948 % 2%, RIMZ L/S 48649 A P30k, Max-Drawdown 235 L/S 284

F 6 KEkta,

Bl b R T 89 E 28
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FEAT AL P AT o0 Fomh b 426k A, Volatility 20 B F B RIFEMRAE D . MIKE A
J£, Volatility 20 B-F & =412 REA IR, Top 28 A 34k 3.95%, Middle
28 3.62%, T Bottom 284 2.94%; MG AL £ F M) R E KT AEA, Top 4
BERAA LS, Bottom AR H 5T AEML; ARBECEGIAERE, Top M
%3 60.94%, ™ Bottom 2B % % 39.06%. FlEF4TkF 374 T Volatility 20 F ¥4
F*% IC 4 6.34%, m Top 204-A 3l F %4 39.74%.

% 35: Volatility_20 BFo404-%

Topl/3 Middlel/3 Bottom1/3 BenchMark

#{E 3.95% 3.62% 2.94% 3.51%

Aok £ 13.05% 12.77% 11.83% 12.43%
T %it % 1.73 1.15 -1.94 —
B A R R 60.94% 45.31% 39.06% .
1% Bk % 0.22 0.14 -0.24 —

R 0.28 0.26 0.22 0.26

¥ F KT -26.35% -26.41% -29.10% -27.04%

¥ HFRABARA -5.13% 2.11% -7.65% -

TR BEEETEF S
&:ﬁ#ﬁ%%kﬁ%%&*ﬁi*ﬁﬁ%Ak%ﬁﬁmﬁ T RAT L ZJA] 5 AL E B
&, BenchMark AR FT PTA IRE, &ATET MR GAE, WEHARTH—K.

B 91: Volatility 20 B-F &4 Rtk A % @92VMunnywa%§mﬂ$ﬁ&ﬁ
800% - 4.50%
Top Middle Bottom
700% 4.00% -
600% - 3.50% -
500% A 3.00% -
400% A 250% -
300% 1 2.00% -
200% 1 1.50%
100% -
1.00%
0% T r T T T . . . . .
S O O D S NS NS N 0.50% 1
S P PP D> S
QQ,QQ’ QQ;\"' 6@@’ 6\'3’ Q%QQ’ Qq;\"' @Q@ @0 \QQQ’ '\Q\"’ 0.00%
OSSR S S SR S S S S ¥ Middle Bottom
FALRIR: BHIEFFLF ﬁﬁ%ﬁ:%ﬁﬁ#ﬁi#@
B 93: Volatility_20 B-F L/S Btk & # B 94: Volatility_ 20 B-F L/S#E3h 12 AH Btk iE
15% A - 90% 45% -

Top-Bottom 74l —— ACCU A

- 80% 40%
10% L 70% 35% -
30% -
25%
20%
15% A
10%

- 60%
- 50%
- 40%
- 30%

5%

0%

5% - 20% 5% -
- 10% 0% -
-10% - - 0% -5%
-10% -10% - &
-15% - -20%

f"‘?Prik//?' BEIESFA A S FARIR: BHIESFL T

BRIk AT 6 F 2 _Page 43 |
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B 95: Volatility-20 BFA %% IC B 96: Volatility_20 B-F Top A& AT %
60% - 80% -
—C MA IC
50% - 70%

60% -
50% 1
40%

40%
30% -
20% -

10% 30% 1

’ 20% -

0% -

5 10% A

-10% 1 0% , ] , : . , ] , ] ,
20% o9 S O D D oS N S NS N

& ¢ 9 P PP

30% F & M &S
o S S S S S S S S S
40% -
AR BEIESFL P S TR BEIEAFL P S

MAT A3k IR EE 7y Bk A, Volatility_20 BT A GBEH . SHRRE. BREMURH
WK HITL R TR TRZ0A 2, LEREBEMATL, T4%itEX 2.66, Top 48
%+ 5 Bottom #9 %A %) 61%, F % % IC £%) 9.45%, A3 LIS #hiki k%) 1.36%,
7 LIS 3 A #43% K #ki@é 4 8.85%.,

% 36: Volatility-20 B F4-47 kit Bk 52 st

T-Static Hit-Ratio IC AdjustedIC R1M STD RIM/STD MAX-Drawdown

KA -0.02 47% 3.74% 0.12 -0.02% 7.98% 0.00 -26.94%
AR -0.63 53% -0.89% -0.03 -0.66% 8.44% -0.08 -30.37%
T 1.90 59% 7.26% 0.34 1.30% 5.48% 0.24 -11.06%

2eLk 0.41 52% 3.93% 0.12 0.38% 7.06% 0.05 -17.52%

HELE 0.71 53% 3.87% 0.15 0.77% 8.62% 0.09 -24.39%

HREM 2.09 64% 5.00% 0.24 1.42% 5.43% 0.26 -12.49%

HARIZ & 1.48 59% 5.84% 0.24 1.15% 6.20% 0.18 -14.87%

o AR 0.79 59% 5.69% 0.19 0.75% 7.55% 0.10 -27.73%

KB & 0.96 53% 5.93% 0.23 0.78% 6.53% 0.12 -16.49%

12 &R & 1.76 58% 5.83% 0.19 1.47% 6.66% 0.22 -15.56%

COLER R 1.92 56% 5.03% 0.16 1.67% 6.94% 0.24 -11.67%

B en ik 0.71 56% 2.62% 0.08 0.72% 8.13% 0.09 -20.81%

G BIRE 2.33 59% 10.25% 0.42 2.01% 6.90% 0.29 -14.67%

24 1.27 56% 8.35% 0.31 0.99% 6.27% 0.16 -13.92%

EHAY 1.68 56% 6.25% 0.25 1.26% 5.99% 0.21 -10.28%

A E12 1.46 58% 5.06% 0.22 0.84% 4.61% 0.18 -8.92%

SBIB Ky 2.66 61% 9.45% 0.49 1.36% 4.10% 0.33 -8.85%

S o, 1.98 59% 8.80% 0.39 1.60% 6.47% 0.25 -15.85%

IR S 0.23 67% 4.41% 0.13 0.31% 9.37% 0.03 -40.80%

R 1.95 66% 6.83% 0.27 1.62% 6.67% 0.24 -21.32%

BAR AR 1.15 52% 4.91% 0.14 1.21% 8.39% 0.14 -17.40%

2 &S 1.01 53% 5.28% 0.19 0.92% 7.30% 0.13 -18.22%
R 1.47 58% 7.28% 0.28 1.10% 5.95% 0.18 -12.31%

2T HITH 1.85 63% 6.57% 0.35 1.12% 4.83% 0.23 -11.21%
AT AT RALIT S 2.07 63% 6.06% 0.37 1.12% 4.31% 0.26 -10.41%
AT Ak b 4T 5 1.87 61% 6.34% 0.36 1.02% 4.35% 0.23 -10.61%

FA R BEESFL
E: AP ICATOREBE—IRF IC TR A7 69-F 344, 1C ot A5k RERE LR THEEFITOOFSET
AR ERK B AR A RAT o FE X M 6948 % A2 4, RIM & L/S 284-69 A T30k, Max-Drawdown 24§ L/S 406-%
Fl 63k Rekta,
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AT Ak b AT -0 b E 424 % K, MonthPrice B -FEA RAFHILIKAE S . MIKE A
J&, MonthPrice B - /£ = 41 Z 8] A 1RF5F69 R 5%, Top 4L A ¥l 4.13%, Middle 22
3.52%, ™ Bottom 1R F 2.86%; LI LA £ FAe) R EHAKFAERE, Top
A8 ER A4, Bottom 18 E 35T A LA, MEEREEMRERE, Top 41
& A 62.50%, " Bottom ApEFALA 35.94%. F) 4T+ 4374 F MonthPrice F
TF# 5%k % IC A 6.91%, M Top 20449 A ¥l F FAL A 19.65%.

% 37: MonthPrice B -F4-40484-% 3

Topl/3 Middlel/3 Bottom1/3 BenchMark

#h 4.13% 3.52% 2.86% 3.51%

L 13.48% 12.67% 11.60% 12.43%
T %it% 2.01 0.10 -1.92 —
B IR R 62.50% 45.31% 35.94% —
1% Bk % 0.25 0.01 -0.24 —

HEb 0.29 0.26 0.22 0.26

¥ F KT -26.64% -27.68% -28.50% -27.04%

¥ HFRABARA -8.37% -1.38% -6.64% -

THRR: BEIEFALF S
&:ﬁ#ﬁé%kﬁ%%&%ﬁi*ﬁﬁﬁkk%ﬁﬁmﬁ REAT L Z 8] 4 5 A F B
&, BenchMark A M EHF FTA T, ATEG EMENAE, BEEHEABFH—K.

B 97: MonthPrice B-F &40 % ik & # B 98: MonthPrice B F&40 A -F¥ik
800% - 4.50%
Top Middle Bottom
700% - 4.00% -
600% - 3.50% -
500% - 3.00% -
400% - 2.50% -
300% - 2.00% -
200% - 1.50%
100% 1.00%
0% : .
S O O D S NS NS N 0.50% 1
@Qéb @\& '\QQ;L '\'\({} %Qéb %\(ib Q’Qéb ca'\(ib QQQ’% Q\({/b 0.00%
F & M F S S
DRI S S S S S SR S SRS Top Middle Bottom
FALRIR: BHIEFFLF FAt kB BEIERFLF
B 99: MonthPrice B L/S Rtk A& % B 100: MonthPrice B-F L/S#E3h 12 A8 Ritlk#
20% - - 120% 50% -
. Top-Bottom /¢4l —— ACCU A

15% - 100% 40%

10% -
? - 80% 30%
5% -
- 60% 20%
0% -
40% 10% -
5% 1 | ’

0 - 20% 0% -

5% - 0% 0% -

-20% - -20%

ﬁﬂ*ﬁ PBRAEEFA S TR RIR: BRIESAFLF
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B 101: MonthPrice B-F4 % % IC B 102: MonthPrice BF Top & A#F%
60% 45% -
40% -
40% 35% 1
30%
20% 25%
20%
0% - 15%
10%
20% - © 5%
0% ? T y T T 1 T ? T
0% 1 Qébg '(ﬂ?’ 0@9 ({'ib 06‘9 ({'b\ Q@Q ({'b\ Q‘brbg (13’\
F F TS FFE e
TS S S S
-60% -
FARIR: BHIEFFL T KA KRR BRIELAFL T

%& 38: MonthPrice B ¥4~

MAT AL 3% R BE 7 A JE R A, MonthPrice BT G8E. #AEM. S8RE. 5k
FABRLEAAT R T TR G098 20, RARAEEEHATLE, T4iTE 514 2.84,
Top A8%t5 Bottom #4 % k%] 64%, 5% % IC iA%] 9.57%, A3 LIS thlk#iAZ)|
1.68%, 1 L/S A t4% KWk 11.51%., sLIMENEF LR EZ T4 Firk, &
EHTRItELE, 24T REHE Top 485+ 5 Bottom 49 £ 1K F 60%.

AT b 3% B S 2 3t

T-Static Hit-Ratio IC AdjustedIC R1M STD R1IM/STD MAX-Drawdown

R E 0.87 55% 7.19% 0.22 0.92% 8.43% 0.11 -18.51%
R -0.29 50% -1.60% -0.04 -0.33% 8.98% -0.04 -25.38%
e 1.73 55% 8.66% 0.35 1.45% 6.73% 0.22 -21.67%

2erk 0.67 53% 3.80% 0.11 0.59% 6.83% 0.09 -14.80%

HELE 0.91 55% 4.80% 0.17 0.93% 8.16% 0.11 -18.55%

HRIEM 2.54 61% 7.29% 0.30 2.01% 6.31% 0.32 -10.36%

HARIZ & 0.98 61% 5.29% 0.19 0.95% 7.74% 0.12 -27.58%

W F TS 1.12 59% 6.83% 0.20 1.32% 9.47% 0.14 -32.36%

RIER A& 1.16 58% 5.97% 0.20 1.20% 8.33% 0.14 -24.52%

12 &k & 1.47 55% 4.39% 0.15 1.17% 6.35% 0.18 -16.29%

EOER R 0.92 56% 217% 0.07 0.87% 7.59% 0.11 -20.24%

B S RA 0.73 53% 2.60% 0.07 0.85% 9.28% 0.09 -25.57%

G R 2.38 63% 12.45% 0.46 1.95% 6.55% 0.30 -15.11%

271 4% 1.82 55% 10.40% 0.37 1.60% 7.05% 0.23 -16.87%

EHAMH 1.77 59% 6.13% 0.20 1.49% 6.75% 0.22 -11.89%

AV 2.84 59% 9.13% 0.38 1.87% 5.27% 0.35 -15.63%

ZBIE By 2.84 64% 9.57% 0.41 1.68% 4.74% 0.35 -11.51%

B d 2.18 61% 9.05% 0.33 2.07% 7.61% 0.27 -20.26%

R IR S 1.40 65% 7.36% 0.25 1.38% 6.89% 0.20 -19.24%

BT 5 1.52 56% 5.51% 0.17 1.51% 7.90% 0.19 -25.23%

BAR AR 0.99 52% 6.19% 0.18 1.01% 8.19% 0.12 -21.84%

2 8RS 0.93 58% 4.56% 0.15 0.87% 7.49% 0.12 -15.27%
S 2.00 63% 9.73% 0.34 1.70% 6.77% 0.25 -19.18%

BT HITH 1.71 63% 6.74% 0.30 1.32% 6.17% 0.21 -19.85%
AT AT REALIT S 2.10 64% 6.58% 0.33 1.39% 5.31% 0.26 -17.73%
AT Lk o T 5 1.98 69% 6.91% 0.33 1.28% 5.14% 0.25 -17.22%

FH kR BEIERLF
i AP 10 R RE— BRI 1C AT HME, 1047 AR E LB TRHA T 200 s T
AR EIRIK B IR A7 RAT O FFH0-Z R 6948 % A £, RIM 2 L/S 20489 A F394% 3, Max-Drawdown & 45 L/S 204 %

F 6 KEkta,

Bl b R T 89 E 28
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Size B-F

BAT AT o0 Fhsh E 220k A, Size B FBA RIFHEMAE S . MIKE A E, Size
B F £ = 2 A A ARAF 69 R, Top 40 A 3l % 4.15%, Middle 28 3.37%, f Bottom
ARA 2.98%; A5 fIAE £ Rty R E MK A E KA, Top AR F KM EAE,
Bottom 482 3 35 T A /40 & S A A 69 3R 5 kA, Top 408 % % 70.31%. 7 Bottom
LA PEFA ) 37.50%. FlATATAL P #4470 TF Size BF494 %X % IC 4 5.58%, M Top 4L
At A B BT FALA 17.94%.

& 39: Size B-F o444 RI

Topl/3 Middlel/3 Bottom1/3 BenchMark

#{E 4.15% 3.37% 2.98% 3.51%

Aok £ 13.06% 12.68% 11.86% 12.43%
T %it % 2.63 -1.48 -1.95 —
B A R R 70.31% 42.19% 37.50% .
1% Bk % 0.33 -0.19 -0.24 —
R 0.30 0.24 0.23 0.26

¥ F KT -25.68% -28.08% -27.76% -27.04%
¥ HFRABARA -4.60% -1.85% -5.57% -

THRR: BEIEFALF S
&:ﬁ#ﬁé%kﬁ%%&%ﬁi*ﬁﬁﬁkk%ﬁﬁmﬁ REAT L Z 8] 4 5 A F B
&, BenchMark A M EHF FTA T, ATEG EMENAE, BEEHEABFH—K.

A 103: ama%%@?ﬁ&ﬁi% B 104: Size BF&4A - FHKA
900% 4.50% -
800% - Top Middle Bottom 4.00% |
700% - 3.50% -
600% - 0, -
500% A 3.00%
400% - 2.50% 1
300% - 2.00% -
200% 1.50% -
100% - 1.00% -
0% : .
S O O D S NS NS N 0.50% 1
@Qéb @\& '\QQ;L '\'\({} %Qéb %\(ib Q’Qéb ca'\(ib QQQ’% Q\({/b 0.00%
\) \) Q Q Q Q Q Q N N
P PP P F Top Middle Bottom
FALRIR: BHIEFFLF FAt kB BEIERFLF
B 105: Size B-F L/S Rtk A% B 106: Size AF L/S#E3h 12 A8 Bitiks
15% - - 120% 35% -
. Top-Bottom /¢4l —— ACCU A
30% -
10% - r100% 25%
, - 80% 20%
5% ‘ | 15%
- 60%
0% ||| || | Wy ™ 10% 1
Q N[ 40% 5% 1
5% 1 \Q»O/ 0% A
a9 L 20% 5% -
-10% - L o 10% -
15% -
-15% L -20% -20%
ﬁﬂ%ﬁ BEAESAEF S ﬁﬂ%ﬁ BREEAA T S

BRIk AT 6 F 2 _Page 47|
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A 107: Size BFF%X% IC B 108: Size B-F Top 4a4-F #F %
60% - 40% -
[ C MA IC
35% A
40% - 30% -
25%
20% - 20% -
'0
15%
0% 1
10%
-20% 5% 1
0% T ) . ] " . ! T ] "
- . \\] ) S > N} N ] N ) N
0% U N A I SN R SN
F F TS FFE e
S R

-60% -

KRB RBRIEAFL TS

7 L/S 3 A 49 % Kektdik 11.08%. sbibffz
HERE, [BEF R Top A3 5 Bottom ¢4 i F KT 60%.

& 40: Size BF AT BT KLt

FRRR: BTIERAL
MAT LI GE ) Bk A, Size BT ANEF L, B4, LT, GREMARL
FABRMATLE T TERBOA RN, LELENEFT VAL, T %35 3.34, Top
483+ 5 Bottom 49 5 £ 2] 70%, & % & IC X% 10.40%, F ) L/S 49k #3485 2.12%,

CRENARBREFATL, REAT%

=INN

T-Static Hit-Ratio IC AdjustedIC R1M STD R1IM/STD MAX-Drawdown
RARAK 0.99 63% 4.86% 0.21 0.71% 5.77% 0.12 -14.58%
KA -0.32 53% -1.43% -0.04 -0.37% 9.51% -0.04 -28.00%
T 2.80 67% 6.80% 0.30 1.91% 5.46% 0.35 -10.48%
2 etk 0.73 55% 3.96% 0.13 0.63% 6.63% 0.09 -16.85%
HELR 1.79 56% 6.10% 0.22 1.61% 7.18% 0.22 -14.20%
BREM 1.29 52% 3.15% 0.13 0.95% 5.85% 0.16 -14.72%
AKX & 1.16 58% 4.76% 0.19 0.96% 6.64% 0.14 -20.02%
W, F R 1.94 64% 7.91% 0.40 1.30% 5.36% 0.24 -25.06%
RIB R 1.82 59% 7.29% 0.24 1.75% 7.70% 0.23 -14.95%
12 &5 % 2.40 59% 7.11% 0.28 1.73% 5.76% 0.30 -14.60%
ESER IR 1.00 53% 4.17% 0.12 1.12% 8.93% 0.13 -25.53%
R au ik A 0.85 50% 0.77% 0.02 0.95% 8.90% 0.11 -16.81%
gr BUIRE 0.29 58% 6.72% 0.29 0.27% 7.64% 0.04 -33.35%
27 I 4% 3.07 66% 10.30% 0.44 2.33% 6.07% 0.38 -10.96%
EHAEY 1.20 58% 5.27% 0.20 0.92% 6.14% 0.15 -11.40%
Y12 3.34 70% 10.40% 0.43 212% 5.07% 0.42 -11.08%
ABIB Y 2.72 66% 7.74% 0.29 1.79% 5.28% 0.34 -10.62%
o 1.61 59% 5.66% 0.21 1.43% 7.13% 0.20 -23.83%
2 ERIR S 0.39 41% -3.38% -0.10 0.48% 8.72% 0.06 -17.99%
ALR 5 1.07 53% 3.82% 0.16 0.89% 6.68% 0.13 -19.93%
Bk 0.90 53% 4.89% 0.14 0.99% 8.84% 0.1 -23.86%
BN 1.43 63% 4.19% 0.17 1.31% 7.35% 0.18 -18.34%
2 1.20 59% 8.47% 0.38 0.90% 5.96% 0.15 -15.37%
AT AT 2.32 66% 6.32% 0.32 1.44% 4.96% 0.29 -11.98%
AT AT AT 5 2.49 66% 5.37% 0.32 1.29% 4.14% 0.31 -10.44%
AT AT 2.31 61% 5.58% 0.32 1.17% 4.05% 0.29 -10.28%

P RR: BEIESAFL TS

Er AR 1C A A —HRAT

A F IRk s I R AE 7 RAT o4

F 6 KEkta,

Bl b R T 89 E 28

g 1C B 18] 551 64 -F 3914,

IC# it B 7 ik RAEBRE LR T8 7T 00525 T

A2 A Ak B A, RIM A& L/S 28469 A T390k, Max-Drawdown & 4§ L/S 204 %
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Bl b R T 89 E 28

— IIEI\ gzlél:

— )

# A HE 2006 45 1 A E] 2011 4 5 A SE, HZAEAH AR AR E F#AT T 1
FRK, kT

1. MFEAERE, SATRAFBALIT VA BAT L M ITHF 2 Y BRTFLATHITHF
%, HEEATHITH TRIL—FEGE T EAIAFF 2 THR T T EIF69R ML 46E
7. BARZ BFY 7 kAR AR AR AF B T AT Eoe A R, AR — B a9, B B AR A,

2. £=Z# %% F, CHG_IM. CHG 12M. CHG_AVG. TurnOver AVG20 .
TurnOverRate. Volatility 20. MonthPrice vA % Size 3 F 34 &Fe9:2 k88 H. £
5% TurnOverRate /£ &4 7 i& T RAINAMRE &, £IB TR ST,

3. AT E P ET, AT RA

CHG_1M EF A%4. AHZ. (LI, 2@BE. H2RE. LT H. PukiLs.
R SRR AT A B E 2 A AT AT 3K

CHG_3M BF A4 MR L. MAkiks. BT . G, B, 5o, EHA
Wy VA BB A AT A 3

CHG_6M B -FEZEMM®. A F. RiEXE&. 2aiks. EREH. RR4Le. M
WA G VA B R &4 B AT LA 3

CHG_12M B F 4 aMR 4. A&, AT B BN E AT A 3K,

CHG_MIN B F &1z &i&k&. BHZ. Rk4E. (LT, £ RIRGVABIAMIE AT LA
bl

CHG_AVG B F A4 @RS AH . %o, xiEké&. ALRH. ok, Les
B WRIE A EREMABAT LI EAT R 2K,

F_CHG_EPS_1M B FAAE B4R AT LA O

F_Return BT A E%A Y. 2 ELBVARRIBAT LA Z0H,;

Beta_240 B -FAX MR EAT LA 2

Beta_240Down & F4X 4t TAT Ak A7 %4

BetaSpread B F £ Kakdkie . NEF L 424000 & BB HAT LA 3K

TurnOver_AVG20 AT A%Z4. GLIRE. FiF. P&, LT, B L&A
FARAT WA 2L

TurnOverRate B /& 53> . A& %6 LT, BHOR#HE. BB H.
& HEER. EHA4. RN RSE TH AT VA R

Volatility 20 B -7 @B, SoRRE . EREMARE LT HAT A 3
MonthPrice B F & 3B E#r. EAEM . GERIRE. BRI B AT 2
Size AF EALE A, 22T4|%. LT, SEBEHIAB Y F BT LA 2

F CHG_EPS 3M W\ & F_CHG_EPS_AVG B - | {& P A 47 b ik B A8 #F ik R 2] KA1
A AT

= »é’;i){i

0
)
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2 TRER

winits feEs
00

TR A

RFTAF AR G — (LI F AR, AP O, RIRE R EARBRBR T AT IR AL . AAF B
HEMHSEERE L. WAETRL, REECHETLERRE T 09 BARIEH AL AER N EAA X,

@i BB KFIHERFEFHRL, B85 EAFREEE L. 07 FHAARBFIEAL TS, 25
T ) QLA FAIE TR IR BN 1 45 vA B AR B S ARk AT A e,

Fas: TEMBEKRFHENLFZAEREFERNEE, MBA, 28k TANHIF. ML, & 7 LRI
WERZG., VAR A%, 2 TAELET, BA TAE2EFHE. Hfasin, /TR E. B E. £
ER G ERBHR.

MEL ETHEXFERIALLIRELAL. FEERE5RBLALELEL, ARABTIELAFLLRET
ARk TAZ AT,

WERIERENX
NGIE =8 e
UIREBA 6 ANA R, A& IRMAastE T HEE (FIR 300 #8645 ) 69 I A #- 4
BRAETE: 5] RN IR TE AR B F8 4 20% 1A b
T F: 8] R k@A 5 % 5-20% % 18]
B 8 R 3 B hE AR R B A ST £5%Z 18]
2] % ; 8] M &R ILEG T A AEAE 4 5% VA £
28] KA A
A DNEKkBFEEH S TATLPHKE
B: &) k#FE 4 54T P RF—E
C: NakMEENKTATLPEHYKE
P T = e
AIREB A 6 AMNA W, fTkdgdiAnst TRIZAT AL (PR 300 4548 ) &9 R I A 474k
g ATV A KImEEF, AT IsHE 30 m A S H
bk ATAL R K@ASE, ATALIEHORM RIS
E#: AT A RKE G K, Ak g HoE e R EFE 4K

EEAM

AL B B IEF DA Rd) QAT RARANE") B4, Koa) LA F EIiE % 2% T HIEAE R S0 L 5%
oo RIRER T OERIFME 8, (BR8] 21X 243 8 69 A b fo 0 M TARAEATARIE, RIRE T A0 A7 2
FEABIE, REMBIETRFESIER LN ERRR, BEFHA ST ISR, M RATFTEIESF
Eog b, EEMELT, KRE P 8915 8T R E 8 & L IF M RIHEAT AR R . FRIFE RN AL 54
IAAIZE FOAESL, A8 B T AR AARE B A AP 5| R A AEAT AR R AR K AT I AE. A8 3R
FIRHA T B F A RS P AT E| 690 8) BT K AT WY IEA Sk ~F FAT R 5y, 38 7T A A 1X 2 8] 4R A3 3% Sr R AR AL
BATI SRS, P R 53 BB 3) T A 12T o AR BALIL ) L 7 K

AR BRAR T RG] FTAT . AN ARG A ARA] . KRB ANE T2 B @G, [ETHM A /NAIY TAZAEATR X,
FRR. A, FIRAREEE, TN, KNG HERGRAE R L AT RA.
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