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BRI

EF—EEmTIZEr LR, AmEefEksik), AmEFEL—ENRRBERRESS. MREEXIIENESEEE 74 £ F—RRSES R, XH
EHT ARBERTER. ITHMZMEIRA, BEXR, SERSEEFRIRMEERAR. HiHPEbo MR TEEETRITRES S, EmiEmk
BEBESRERHIEEEXERIZN, MIRANPANIHZ—ETHEkE, BEREMESAE—ERNZIE.
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«  CWFTHREEF(EE0.6%, BEELLE1.59, Calmar1.09, & A[EHE-8.81%, siA—EI#EE-0.70%, SFLLKRKES-1.79%.

« C _frontnext & Short TrendSBEREEILIIER12.8%, BELLE:1.94, Calmar1.91, HAEE-6.72%, RA—EIEE-0.61%, SELIKIES1.45%,

« Long CWFT & Short CWFTHRIRELIEE13.6%, BZtL®1.46, Calmar1.04, S AEN-13.07%, RE—EEE-1.28%, SELFKEE-2.17%,
CS XGBoost g FI#R8.9%, BE&ELLE1.50, Calmar0.88, H&ZA[EIE-10.11%, SRA—[EAIER0.57%, SHELLRILER-0.76%.,
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e en Ak SR ROV SR IR

F—ErmmhaEs LR, Bm
mAPERZ AR, EmEFELE—ERY
RIMERERRSS. HARGHISFIEMN
HEEREFH E F—FERRIEESZ
&, NBEHITAREERTEX.
IEEIRIRER KR, BN R, 2
RAIREFRIRIRBERAR. ™5
SRER D AT RRIRRAL TR HETRIT
EEH, FmEkEBESRERR
HIERIEXERREMN, FIFADA
AEATH—EFHER R, EEE
MEBARE—ERZIE.

ORIENT SECURITH

C_Ifshort_k90

S0

0.8%

Y/ g

1iT

1.59

EFTIRAK

Y
A
0.4%

4T

13.3

= f  i—
1
1
1

C_frontnext_k60 05% | 16900 | 05% | 162
C_nsshort_k120 1.4% 04% | 125
Fs_basis_k60 0.2% B0 | 04% | 145
Fs_carry_k150 . . . 0.6% W00 | o04n | 118
Fs_exmom_k90 54% | 106 | 1.0% | 01% | -14% C diwe [ 1w | 318
Pr_netmom_k240 95% | 0.36 0.0% 4% | 08% | 271
Pr_lschgratio_k5 112% | 020 0.1% o | 21% [9090)
Pr_lsratio_k5 114% | 0.21 0.4% B | oow | 216
T_intraday_k240 119% | 0.52 23% 1099 | o05% | 183
T_barmom_k240 10.8% | 0.54 21% | 1.9 05% | 175
T_puremom_k240 134% | 0.40 1.6% 0.6% | 186
Val_halfycar_k240 139% | 023 1.1% 04% | 129
Val_oneyear_k240 11.9% | 025 0.5% 04% | 120
Val_twoyear_k90 137% | 011 0.4% 04% | 123
Vol_std_k10 16.8% | 008 0.6% 11% | 363
Vol_PK_kI 165% | 007 1.1% 1.6% | 525
Vol_ema_k5 17.4% | 007 04% | -1. 14% | 459
W_pct_k90 71% | 073 EE 22 07% | 231
W_yoy_kI 7.6% | 071 o B8 | o08% | 251
W_ratio_k180 91% | 055 03 | I | Bow | ot | 232

ZRIKVR: Ricequant, ZRUFATA MHTFTRE
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IR SR AT LS, T TRk

- CWFTAS: LACarry, Warrant, FuturespotfiTrendXEFHERESAHS, B—ARKAHHEFFEN, MARRIAEZ
BNLA. LAS:2:2: RN EBES

+ C_frontnext & Short TrendH5: AN KINERFFCTERIBIE R el setbXd P g ISR G K.
C frontnextsEEF, Short Trend (BOSHA20EHM16MNMEEREF) NHRIRF

» Long CWFT & Short CWFTAS: C\W\FS\TIEREFREFNEEFHBLS:2.2185, KEHNCWFTRFAERF, &
FEEAICWF TR F A EIEF

- EMECS XGBAS: ETF£hiamfEaIRFEREFXGBEE, FH20091231-20191231Z @A T4

* RuleBased TS EEINAS: ETHNESZTESHINFRFRES, HEFESIINN +EAEOSESRRER, &
I HFAAFERIRGHEEIMAES

- RuleBased TS XGBAS: ETMNAESESHINFREFRIE, HEFESIMMAN +HEAMEOSEISEIRER, K198
AATHIEfRIRIEHIXGBooStHE

uuuuu



CWFTAES

« ARIR(CWFT) LG m
244, #EFE2.5%, &
HFOWES-0.7%, =R
41.7%, HPRIMBFNE
FG(0.11%). V(0.10%), &
ZHIELU(-0.26%). BU(-
0.20%)., AEZRIEIFCMH
244, #580.6%, H
RN EMEFERER, &
BT R ELEH1/924.9%,

Q:Q RIJUESS | HAES

ORIENT SECURITIES

ITETCBRAK

e | 250021 20250201 (20050021 2000721 [ sy 050200 [ 20250228 20050208 2 s

JD| 8F |ID2505.DCE [5.7% o 3219 3214 | -0.16% | -001% |ID2505.DCE |5.8% o 3214 0.1%

LH| 4% |LH2505.DCE [5.7% 13020 | 12935 | -0.65% | -0.04% |LH2505.DCE|5.6% o 12935 0.1%

EB| %Z# |EB2504.DCE [5.6%6 1 8628 8404 | -2.60% | -0.15% |EB2504.DCE [5.7% 1 8404 0.2%

ZN $ | ZN2504.SHF [5.1% 1 24005 | 23490 | -251% | -0.13% |ZN2504.SHF[5.1% 1 23490 0.1%

SR| @A#¥E | srsos.czc |a.9% [ 6014 5040 | -1.23% | -0.06% | SR505.CZC |5.2% 1 5940 0.3%

LU BR[| LU2505.NE [4.7% 3999 3775 | -5.60% LU2505.INE [4.3% © 3775 0.2%

BU | AMfE | BU2504.SHF [4.1% L 3878 3685 | -4.98% BU2506.5HF [3.6% 3676 | 756 | = |
P | ##@m | P2505.DCE [3.7% 9394 0084 | -3.30% | -0.12% | P2505.DCE |3.8% 9084 0.2%

FU| MEbH | FU2505.SHF [3.4% - 3454 3288 | -4.81% | -0.16% | FU2505.SHF [3.2% 3288 0.1%

sc| B | SC2504.NE [3.2% | 564.8 5425 | -395% | -0.13% | SC2505.INE [2.7% . 538.7 B
B | X525 | B2505.DCE [2.9% © 3584 3565 | -0.53% | -0.02% | B2505.DCE |3.5% 3565 0.6%

AO| EAksE |AO2505.SHF [2.2% 1 3446 3366 | -2.32% | -0.05% |AO2505SHF|2.0% 1 3366 0.2%

SM| &R | SM505.CZC |-2.2%. 6502 6340 | -2.49% | 0.06% | SM505.CZC |-2.2% 6340 0.0%

M| &8 [IM2505.DCE |-3.00 11305 | 10935 | -3.27% JM2505.DCE |-2.6% 10935 |  0.3%

UR| % | URs05.CZC |-3.0% 1808 1804 | -0.22% 3.0%

PX | XI—F% | PX505.CZC |-3.2% 7276 7042 | -3.22% PX505.CZC |-3.2% 7042 0.2%

FG| BB | FG505.CZC |-3.2% 1280 1235 | -3.52% FG505.CZC |-3.0% 1235 0.0%

RM| %4745 | RM505.CZC [-3.2%0 2629 2568 | -2.32% | 0.08% | RM505.CZC |-3.8H1 2568 0.6%

sA| g | sAsos.czc |-4.3% 1524 1564 262% | -011% | SA505.CZC |-4.3%) 1564 0.1%

SI | TW&E | SI2505.GFE |-4.3% 10555 | 10355 | -1.89% | 0.08% | SI2505.GFE |-4.5% 10355 0.3%

Y PVC | V2505.DCE |-4.9% 5208 5186 | -2.11% V2505.DCE |-5.3% 5186 0.4%

Lc| mmi | LC2505.GFE |-5.20 76880 | 75580 | -1.69% LC2505.GFE |-5.6%1 75580 0.5%

RB| #8408 | RB2505.5HF |-5.2% 3366 3318 | -1.43% | 0.07% | RB2505.SHF |-4.5 3318 0.6%

c| Fx | cososDCE |-6.9% 2274 2294 0.88% | -0.06% | C2505.DCE |-7.2 2294 0.3%

TA|  PTA TA505.CZC |-3.4 5006 3.4%




C frontnext & Short TrendB& =TSR

i | e | g | B Hrob | O |20 0N BT | R TR
L ¥8l | L2505.DCE |15.3% 7897 7918 027% | 004% | L2505.DCE |16. 7918 0.9%
o AFBE(C frontnext & P | 449 | P2505.DCE |6.9% 9394 9084 | -3.30% P2505.DCE |4.84 9084 1.8%
- . EG| Z—E |EG2505.DCE[6.1% 4674 4618 -1.20% EG2505.DCE |4.7% 4618 1.3%
Short Trend) EEFG R LU | BRI | LU2505.INE 5.7? 3999 3775 -5.60% LU2505.INE |0.1% 3775 5.3%
/N ‘it o/ 4% EB| & ZM |EB2504.DCE |4.4 8628 8404 -2.60% | -0.11% 4.3%
244, FFE8.1%, RIS FU| #%bd | FU2505.SHF |4.04 3454 3288 -481% | -0.19% | FU2505.SHF [0.4% 3288 3.3%
BUYEE-0.6%, BEZR50.0% LH| 4% |LH2505.DCE |3.1% 13020 | 12935 | -0.65% | -0.02% |LH2505.DCE |4.2% 12935 | 1.1%
ID| 8% |ID2505.DCE [2.4% 3219 3214 | -016% | 0.00% |ID2505.DCE |4.7% 3214 2.3%
HpRIF2 AO| Sfk$ |A02505.SHF 2.13 3446 3366 | -2.32% | -0.05% |AO2505.SHF 3.53 3366 1.4%
EC | £i5#5%% | EC2504.INE |16 20217 | 17685 | -1252% | -0.20% | EC2506.INE |0.9 2250.1 2.3% 2
RU(0.17%). PX(0.16%), sc| B | SC2504.NE |1.5% 564.8 5425 | -395% | -0.06% | SC2505.INE |0.4% 538.7 1.8% =
RERELU-0.32%). P(- PG| LPG |PG2504.DCE|1.2% 4552 4527 | -055% | -001% |PG2504.DCE |2.6% 4527 1.4%
SI | TWa | SI2505.GFE |-0.4% 10555 10355 | -1.89% | 0.01% | SI2505.GFE |-0.3% 10355 0.1%
0.23%), AEZRIEFCm sM| @R | SM505.C7C |-05% 6502 6340 | -249% | 001% | SM505.CZC -1.é% 6340 1.0%
X FG| m | Feso0s.czC |-1.3% 1280 1235 | -352% | 004% | FG505.CZC |-0.8% 1235 0.4%
24N, FFE0.9%, H M| g [IM2505.DCE [-1.7% 11305 | 10935 | -327% | 0.06% |IM2505.DCE |-3.2% 10935 1.6%
thi52 /NSRS ] ﬁéﬁm J2505.DCE |-2.8% 1746 16775 | -392% | 0.09% | J2505.DCE |-2.4% 16775 0.2%
B | #A52% | B2505.DCE |-3.7% 3584 3565 | -053% | 0.02% 3.7%
e FE £ E517969.2%., PX | Xt ZFZ | PX505.CZC |-4.9% 7276 7042 -3.22% PX505.CZC |-1.3% 7042 3.4%
UR| % | URs05.CZC |-54% 1808 1804 | -0.22% UR505.CZC |-5.2% 1804 0.1%
RM| 3##8  | RM505.CZC |-58% 2629 2568 | -2.32% RM505.CZC |-5.4% 2568 0.1%
RB| 844N | RB2505.SHF |-5.8% 3366 3318 | -143% | 008% | RB2505.SHF |-9.0% 3318 3.2
SA| s | sAsos.czc | SG068651] 1524 1564 262% | -0.18% | SA505.CZC |-7.2% 1564 0.2%
RU| F#A#A: |RU2505SHF| 20.07546] 18060 17665 | -2.19%
c| =x C2505.DCE |-8.6% 2294
M| T M2505.DCE |8.0% 2928
v PVC V2505.DCE |-4.2% 5186

Q:Q RIJUESS | HAES

ORIENT SECURITIES



Long CWFT & Short CWFT4E&

« ZAZM&(Long CWFT &
Short CWFT) LE#56 Rt
244, EEE48.6%, R
BIEE-1.3%, BEZR45.8%
, ERIISITHE
J(0.11%). SI(0.10%), &
ZHELU(-0.33%). FU(-
0.30%). AEIZRIEIFCH
244, #F6503%, H
P EMNEERE, &2
HIRFEELH/57.7%.,

ORIENT SECURITIES

Q:Q RIJUESS | HAES

ITETCBRAK

w25 o 2 [ i wons aon
SR| @8 | sRsos.czC |12. 6014 5040 | -1.23% | -0.15% | SR505.CZC |12. 5940 0.0%

)D| % |1D2505.DCE [10.2% 3219 3214 | -016% | -0.02% |JD2505.DCE |9.8% 3214 0.3%

ZN & | ZN2504.SHF |7.56 24095 23490 | -251% | -019% | ZN2504.SHF |5.9% 23490 1.4%

sc| B | SC2504.NE [7.4% 564.8 5425 | -3.95H

P | ## | P2505.DCE |7.26 9394 9084 | -3.30H P2505.DCE |6.4%. 9084 0.6%

FU| bl | FU2505.SHF [6.2% 3454 3288 | -4.81% FU2505.SHF [5.0% 3288 0.8%

LU | {E&IR%SH | LU2505.INE |5.9%. 3999 3775 | -5.604 LU2505.INE |4.3% 3775 1.2%

LH| 4% [LH2505.DCE |5.4% 13020 12935 | -0.65% LH2505.DCE |4.4% 12935 1.0%

BU | Fiif® |BU2504SHF [4.4% 3878 3685 | -4.98% BU2506.SHF |4.6% 3676 | 88k | = |
cs | EXE# | Cs2505.DCE |3.8% 2632 2667 1.33% | 0.05% 3.9%

EB | %ZM |EB2504.DCE [2.2 8628 8404 | -2.60% | -0.06% |EB2504.DCE |6.5%. 8404 4.4%

AO| Efk$8 |AO2505.5HF 1.9 3446 3366 | -2.3% | -0.04% |AO2505.SHF|0.9% 3366 1.0%

SA| @ | SA505.CZC [-0.1% 1524 1564 | 2.62% | 0.00% | SA505.CZC [-0.6% 1564 0.5%

FG| #® | FG505.cZC |-0.7% 1280 1235 | -352% | 0.02% | FG505.CZC [-0.2% 1235 0.4%

SH| &8 | SH505.CZC |-0.7% 2883 2850 | -1.14% | 0.01% | SH505.CZC |-0.6% 2850 0.1%

M| &% [IM2505.DCE [-0% 11305 | 10935 | -3.27% | 0.03% |IM2505.DCE |-36% 10935 | 21%

c| Ex | cos05.DCE |-14% 2274 2294 | 088% | -001% | C2505.DCE |-34% 2294 1.9%

LIC| ®Ea%E | LC2505.GFE |-15¥ 76830 | 75580 | -1.69% | 0.03% | LC2505.GFE |-2.6% 75580 1.1%

PX | SY—F% | PX505.CZC |-1B4 7276 7042 | -322% | 006k | PX505.CZC |-0.6% 7042 1.1%

J %% | J2505.DCE |-2.8% 1746 16775 | -3.92% J2505.DCE |-1.8% 16775 | 15%

RB | 4248 | RB2505.SHF |-3.8% 3366 3318 | -143% | 0.05% | RB2505.SHF |-2.8% 3318 0.4%

RM | 34744 | RM505.C2C [-38% 2629 2568 | -2.32% | 0.08% | RM505.CZC [-2.2% 2568 1.0%

v PVC | V2505.DCE | -6.036501] 5298 5186 | -2.11% | 0.08% | V2505.DCE |-2.0% 5186 1.6%

S| Tws | Si2505.GFE | 26.055361] 10555 | 10355 | -1.89% SI2505.GFE |-5.6% 10355 0.2%

B | #x528 B2505.DCE |6.9% 3565 E
M| M2505.DCE |8.2% 2928




CS XGBoostZAE

« ZANFRER(CS XGBoost) A
w2314, #F6-4.3%
, BEFCIE0.6%, MR
56.5%, HApRIEITFIIZE
EC(0.54%). FG(0.15%),
RERRI(-0.17%). A(-
0.16%), ANEZRIERCH
244, #E5E0.0%, H
FENEMEERERR, 2
HHRFREL51/989.9%.

ORIENT SECURITIES

Q:Q RIJUESS | HAES

EFTIRAK

Yo
117
20250221- | 20250221 | 20250221 | 20250221 o .. | 20250228- [ 20250228 20250228 .
BB | me | E |- mwis| sk | D oomon| HOWE| e | e |y DORT | RARY

BR | &&E | BR2504.SHF |4.3% 13920 13925 | 004% | 0.00% 4.3%
c1| am | c1505.c2C [43% 1 9430 9350 ~0.85% | -0.04% 4.3%
sI | TA& | S12505.GFE |4.3% 1 10555 10355 | -1.89% | -0.08% | SI2505.GFE |4.2% 1. 10355 0.1%
M| &% [IM2505.DCE [4.3% 1 11305 | 10935 | -3.27% JM2505.DCE [4.2% 1. 10935 0.0%
)D| 8% [ID2505.DCE [4.3% | 3219 3214 -0.16% 4.3%
] 5% | 12505.DCE |4.3% 1 1746 16775 | -3.92% J2505.DCE |4.2% 1 1677.5 0.0%
EG| Z—E |EG2505.DCE|4.3% 1 4674 4618 1.20% | -0.05% 4.3%
ZN % | ZN2504.SHF|43% 1 24095 23490 | -251% | -0.11% 4.2%
V | PVC | V2505.DCE |43% o 5298 5186 211% | -009% | V2505.DCE |4.2% 1 5186 0.1%
SA| 4 | SA505.CZC |4.3% o 1524 1564 262% | 011% | SA505.CZC |4.2% b 1564 0.3%
PB 4 | PB2504.SHF [4.3% 17160 17170 | 006% | 0.00% 4.4%
A |#AS12| A2505DCE |-48% 4069 4222 3.76% A2505DCE |-4.2% 4222 0.3%
c| %% | cos05DCE |-43% 2074 2294 0.88% | -004% | C2505.DCE |-4.20 2294 0.2%
AG| B4R |AG2504.SHF|-4. 8129 7892 202% | 013% | AG2504.SHF|-4.28 7892 0.1%
AU| #% |AU2504.5HF|-43% 68574 | 67506 | -1.56% | 0.07% |AU2506.5HF |-4.2% 676.42

EC | &=45% | EC2504.INE |-4.3% 20217 | 17685 | -12.52% EC2506.INE |-4.2% 2250.1

NR| 202 | NR2504.INE |-4.3% 15515 15320 | -1.26% | 0.05% 4.3%
M| S# | M2505.DCE |-4.3% 2955 2928 ~0.91% | 0.04% 4.3%
FG | I | FG505.CZC |-4.3% 1280 1235 352% | 015% | FG505.CZC |-4.28 1235 0.0%
P | 428 | P2505.DCE |-4.3% 9394 9084 _330% | 0.14% | P2505.DCE |-4.2% 9084 0.0%
PK | #£4 | PK505.CZC |-4.3% 8258 8210 _058% | 003% | PK505.CZC |-4.28 8210 0.2%
RU | R#R4%8% | RU2505.SHF |-4.3% 18060 17665 | -2.19% | 0.10% | RU2505.SHF |-4.26 17665 0.1%
TA| PTA | TASO5.CZC | -0.043478] 5148 5006 276% | 012% | TA505.CZC |-4.2% 5006 0.1%
AL 42 AL2504.SHF [4.2% L. 20650 4.2%
| %A 12505.DCE -4.2i_ 802 4.2%
LC | mEeE LC2505.GFE |4.2% 1 75580 4.2%
LH | 43 LH2505.DCE [4.2% 1. 12935 4.2%
LU m’[?f*# LU2505.INE |4.2% i 3775 4.2%
MA| FE MA505.CZC |-4.2% 2582 4.2%
Ol | ¥¥FH 01505.CZC 4.2%_i 8804 4.2%
RM | 3EFFHR RM505.CZC [4.2% L 2568 4.2%
SN 5 SN2504.SHF [4.2% 255170 |  4.2%




RuleBased TS SharpiifX4E& TEETPRAR

gs | 20250221 20200221 o it | gt | SEVKE| #owas | 2020000 2020220 BEC R mony | Rame
AU| #% |AU2504.SHF[6.0%  © 68574 | 67506 | -156% | -0.09% |AU2506.SHF [2.8% 67642 | 8% | = |

SR| ¥ | SR505.CZC [47% 6014 5940 -123% | -0.06% | SR505.CZC |3.4% 5940 1.2%

BU | AMAE | BU2504.SHF |4.7% 1 3878 3685 -4.98% BU2506.SHF | 1.8% 3676 6.2% z
P | x| P2505.DCE |4.4% 9394 9084 -3.30% | -0.15% | P2505.DCE |2.5% 9084 1.8%
o ZAZKIZ(RuleBased TS Sharp— SS | AW | SS2505.SHF |3.9% 13305 13245 | -0.45% | -0.02% | SS2505.SHF |4.1% 13245 0.2%
Si# | Y2505.DCE [3.8% 7954 7964 0.13% | 0.00% | Y2505.DCE |1.3% 7964 2.6%
combine) FEFGEF391 L ¥8% | L2505.DCE |3.8% 7897 7918 027% | 0.01% | L2505.DCE |6.4% 7918 2.6%
ZN & ZN2504.SHF [3.7% 24095 23490 | -251% | -0.09% |ZN2504.SHF |0.8% 23490 2.8%
. FEB9.3%, EiESEtE M | ¥ | M2505.DCE |35% 2955 2928 -091% | -0.03% | M2505.DCE |3.1% 2928 0.3%
PP | EEEM | PP2505.DCE |2.8% 7402 7377 -0.34% | -0.01% |PP2505.DCE |-0.7% 7377 3.5%
0.5%, BEZR46.2%, EFED NR | 205/ | NR2504.INE |2.3% 15515 15320 | -1.26% | -0.03% | NR2504.INE |2.6% 15320 0.3%
AL gl AL2504.SHF [2.0% 20875 20650 | -1.08% | -0.02% | AL2504.SHF |1.8% 20650 0.2%
EHFHIRFG(0.14%). NI %,% | NI12505.SHF |1.5% 125420 | 127090 | 133% | 0.02% | NI2505.SHF |1.8% 127090 0.2%
RU | RIAKAR | RU2505.SHF |1.3% 18060 17665 | -2.19% | -0.03% | RU2505.SHF |0.4% 17665 0.8%
IM(0.12%), WERIEBU(- Ol | ¥fF | 01505.CZC |1.3% 8871 8804 -076% | -0.01% | OI505.CZC |0.6% 8804 0.6%
FU | #R%b# | FU2505.SHF |1.2% 3454 3288 -4.81% | -0.06% | FU2505.SHF |-0.9% 3288 2.0%
0.23%). P(-0.15%), AFiZ% AG| B |AG2504.SHF |1.1% 8129 7892 -2.92% | -0.03% |AG2504.SHF |-0.8% 7892 1.9%
| | WA | 12505.DCE |1.1% 839 802 -441% | -0.05% | 12505.DCE |-1.8% 802 2.8%
+ A AN gt CF| #8% | CF505.CZC |0.9% 13890 13640 | -1.80% | -0.02% | CF505.CZC |-3.5% 13640 4.4%
Femi39r, e RM | 343 | RM505.CZC [0.5% 2629 2568 -2.32% | -0.01% | RM505.CZC |-0.3% 2568 0.8%

31.5%, BEhE3NEFEE BR | & Ak#%AX | BR2504.SHF |0.1% 13920 13925 0.04% | 0.00% | BR2505.SHF |-1.2% 13945 1.0% £
SH | J&#% | SH505.CZC |0.1% 2883 2850 -1.14% | 0.00% | SH505.CZC |-1.0% 2850 1.1%
S TA| PTA | TA505.CZC |0.0% 5148 5006 -276% | 0.00% | TA505.CZC |-3.3% 5006 3.3%
HY, RAURFRELLHI EG | Z—E |EG2505.DCE |-0.1% 4674 4618 -1.20% | 0.00% | EG2505.DCE |-4.2% 4618 4.0%
72.2%. SP | #Rk¥% | SP2505.SHF |-0.3% 6042 5968 -122% | 0.00% | SP2505.SHF |-4.6% 5968 4.3%
AO| %E1k48 |AO2505.SHF |-1.0% 3446 3366 -232% | 002% |AO2505.SHF|-0.7% 3366 0.3%
SM| §&f | SM505.CZC |-1.1% 6502 6340 -249% | 003% | SM505.CZC |-1.6% 6340 0.5%
SI | TAvRE | SI2505.GFE |-1.4% 10555 10355 | -1.89% | 0.03% | SI2505.GFE |-3.5% 10355 2.1%
RB | #2408 | RB2505.SHF |-1.5% 3366 3318 -143% | 002% | RB2505SHF [0.8% 3318 2.3%
LC | BRPR¥E | LC2505.GFE |-2.6% 76880 75580 | -1.69% | 0.04% | LC2505.GFE |-4.5% 75580 1.9%
v PVC | V2505.DCE |-2.7% 5298 5186 -211% | 006% | V2505.DCE |-2.7% 5186 0.0%
HC | #4LER | HC2505.SHF |-2.8% 3474 3412 -178% | 005% |HC2505.5HF |-2.8% 3412 0.1%
UR| FRZE | UR505.CZC |-3.2% 1808 1804 -022% | 001% | UR505.CZC |-1.6% 1804 1.7%
SA | #hE_ | SA505.CZC |-3.4% 1524 1564 262% | -0.09% | SA505.CZC |-2.2% 1564 1.3%
EB | %2 | EB2504.DCE |-3.4% 8628 8404 -2.60% | 009% |EB2504.DCE |-3.1% 8404 0.3%
IM | ##E | IM2505.DCE |-3.5% 11305 | 10935 | -3.27% [ 0.12% |IM2505.DCE |-2.7% 1093.5 0.7%
o EOiEs | FG| 3 | FG505.CZC |-3.9% 1280 1235 | -352% | Od4% | FG505.CZC |-5.3% 1235 1.5%
ORuiTsecusimis MA| FBE | MA505.CZC [-54% 2549 2582 129% | -0.07% | MA505.CZC |-3.8% 2582 1.7%
o E% | C2505.DCE |-8.8% 2274 2294 0.88% | -0.08% | C2505.DCE |-9.2%4 2294 0.3%




RuleBased TS XGBoostZB&

<

« ZAKHE&(RuleBased TS XGB-
combine) LEFEEMH3N
. BFE-9.2%, BEFCWE-
0.1%, EFRA6.2%, HPFERIL
BFAIZEEB(0.13%).
JM(0.12%), BERIZC(-
0.10%). P(-0.10%), A%
KEEIFCHM39, FFC-
47.1%, HPE3 1 mipEE
Hi, BASRFRELLHIN
71.0%,

RIJUESS

ORIENT SECURITIES

HALR

e | 200000 | 202002 & i | o | VKRR Felas | 200020 | 202000201 20000 ey | REm
AL| % | AL2504SHF 8% B 20875 | 20650 | -1.08% AL2504SHF [5.0% . | 20650 2.9%
v | = | v2505.DCE |4.3% 7954 7964 013% | 001% | Y2505.DCE |1.2% 7964 3.1%
ol | s#pm | ois0s.czC [3.8% 8871 8804 | -0.76% | -0.03% | OI505.CZC |2.5% 8804 1.4%
ZN| § | ZN2504.SHF |3.5% 24095 | 23490 | -2.51% ZN2504.5HF |3.4% 23490 0.0%
SS | %M | 552505.5HF |3.0% 13305 | 13245 | -045% | -0.01% | SS2505.SHF |2.4% 13245 0.6%
CF | ##% | CF505.CZC [3.0% 13890 | 13640 | -1.80% | -0.05% | CF505.CZC [-2.7% 13640 [0Sy |
P | #s43 | P2505.DCE [2.9% 9394 9084 | -3.30% H P2505.DCE |1.3% | 9084 1.5%
PP | EB® |PP2505.DCE |2.4% 7402 7377 | -034% | -0.01% | PP2505.DCE |-2.8% 7377 5.1%
AG| B |AG2504.SHF |2.1% 8129 7892 | -2.92% | -0.06% | AG2504.SHF |-1.4% 7892 3.5%
M| S# | M2505.DCE |2.0% 2955 2928 | -091% | -0.02% | M2505.DCE |1.2% 2928 0.8%
sp| #% | SP2505.SHF |1.9% 6042 5968 | -122% | -0.02% | SP2505.SHF |2.7% 5968 0.8%
BU | &3tifiE | BU2504.SHF |1.9% 3878 3685 | -4.98% BU2506.SHF | -2.0% 3676 0.2% =
AU| #% | AU2504.5HF |1.8% 68574 | 67506 | -156% | -0.03% | AU2506.SHF|1.1% 67642 | 2.9% =
NI % | NI2505.SHF |1.6% 125420 | 127090 | 133% | 0.02% | NI2505.SHF |3.8% 127090 |  2.2%
RM | 3478 | RM505.CZC [1.1% 2629 2568 | -2.32% | -0.03% | RM505.CZC |0.3% 2568 0.7%
TA| PTA | TAS05.CZC [1.0% 5148 5006 | -2.76% | -0.03% | TA505.CZC |-4.7% 5006 E
EG| Z—E |EG2505DCE|0.4% 4674 4618 | -120% | -001% |EG2505.DCE|-5.6% 4618
SH| &8 | SHs05.czC [0.3% 2883 2850 | -114% | 0.00% | SH505.CZC |1.2% 2850 0.8%
L | 8 | 12505.DCE [0.2% 7897 7918 027% | 000% | L2505.DCE |0.6% 7918 0.3%
NR| 2058 | NR2504.INE [0.1% 15515 | 15320 | -126% | 0.00% | NR2504.INE |-0.7% 15320 0.9%
FU | #REBH | FU2505.5HF |-0.2% 3454 3288 | -481% | 001% | FU2505.SHF |-0.3% 3288 0.2%
BR | &MIEA | BR2504.SHF [-0.3% 13920 | 13925 | 004% | 0.00% | BR2505.SHF|-1.2% 13945 1.5% 2
RU | KA | RU2505.SHF [-0.4% 18060 | 17665 | -2.19% | 001% | RU2505.SHF |-0.3% 17665 0.1%
AO| &5 | A02505.5HF|-0.7% 3446 3366 | -2.32% | 0.02% |AO2505.5HF|-0.5% 3366 0.2%
SR| @E# | SR505.CZC |-1.0% 6014 5040 | -123% | 001% | SR505.CZC |-1.7% 5940 0.7%
LC | ®M$ | LC2505.GFE [-1.0% 76880 | 75580 | -1.69% | 0.02% | LC2505.GFE |-1.9% 75580 0.9%
| | #®& | 12505.0CE |-1.3% 839 802 441% | 006% | 12505.DCE |-2.9% 802 1.7%
HC | #viL&#R | HC2505.5HF |-1.4% 3474 3412 -1.78% 0.03% | HC2505.SHF |-5.2% 3412 3.8%
v | pvc | v2505.DCE |-1.5% 5208 5186 | -2.11% | 003% | V2505.DCE |-0.7% 5186 0.8%
sm| @r | sMs505.CzC [-2.1% 6502 6340 | -2.49% | 005% | SM505.CZC |-3.3% 6340 1.3%
SA|  #iH | SA505.CZC [-2.1% 1524 1564 262% | -0.05% | SA505.CZC |-2.2% 1564 0.1%
FG | 38 | Fes05.c2C [-2.1% 1280 1235 | -352% | 0.07% | FG505.CZC |-4.0% 1235 2.0%
M| &8  [IM2505.DCE |-3.6% 11305 | 10935 | -3.27% JM2505.DCE | -2.6% 10935 | 1.0%
MA| FE | MA505.CZC |-3.7% 2549 2582 129% | -0.05% | MA505.CZC |-3.3% 2582 0.5%
UR| RZE | URS05.CZC |-4.8% 1808 1804 | -0.22% | 0.01% | UR505.CZC |-2.8% 1804 2.0%
EB | %29 |EB2504.DCE |-5.0% 8628 8404 | -2.60% EB2504.DCE |-1.0% 8404 3.9%
s | TWE | SI2505.GFE |-5.1% 10555 | 10355 | -1.89% | 010% | SI2505.GFE |-53% 10355 0.2%
RB | #8414% | RB2505.SHF |-6.4% 3366 3318 | -1.43% | 0.09% | RB2505.SHF |-1.9% 3318 4.4%
c| E=x [ cosospce [-11.800 2274 2294 0.88% H C2505.DCE |-12.5%" 2294 0.6%

EFTIRAK



ITETPRARK

HRERoRESZH S HY[ENZRI

« LA E6FhERERY b FERMEFRIZECS XGBoost, Uz50.57%; SELIKERMSEIFAIZC frontnext & Short Trend,
Kz21.45%.

« DI EBEREIISFNESRE (AERESFN) BIFIKE14.8%, BEELEE2.02, Calmar2.00, &A[E#-7.38%
, BA—AES-1.15%, SELRIKER-2.16%.

PRER SRS B EESD PRES SRRSO RIS
29 C_frontne
' CWEL cwrr | Xt&
e C_frontnext & Short Trend Short XGBoost
201 == Lone CWET & Short CWET Trend combine | combine | combine
' 5 FIWES 9. 6% 12. 8% 13. 6% 8. 9% 11.1% 11. 9% 14. 8%

= = (S XGBoost
RuleBased 'T'S Sharp-combine \ ﬂ

== = RuleBased TS XGB-combine
CS strategies, EW combine

FEEN 6. 0% 6. 6% 9.3% 5. 9% 7.9% 6. 0% 7. 3%

1.8 1
BAER  8.8% -67% -13.1% -10.1% -8.3% -4.5% -7.4%
Pk  1.59 1.94 146 150 1.4 200  2.02

Calmar 1.09 1.91 1.04 0. 88 1.35 2. 66 2.00

Was-SEpk —1.8%  1.5%  -2.2%  -0.8%  -3.1%  -1.2%  -2.2%
Wis-BsE—mE —0.7% -0.6% -1.3%  0.6% -0.5%  0.1%  -1.1%
Wis-BE—&E 3.4%  4.9% -0.8% -6.0% 3.8%  7.3%  -2.0%
SEIATHT 1.0 1.0 1.0 1.0 1.0 1.0 1.0
FEHmF 223 377 29.4 444 706 102.4  31.8

, , EFXS@mA  0.7%  1.1%  0.9%  1.3%  2.1%  3.1%  1.0%

~— — — — ~— —

== o o = o ==

~ ~ ~ ~ ~ ~

] — [ [sg] <t To]

@, [aN} (o} (o} o [aN} (e}
’0’ ORIEHTSECURTIES

FRIUR: Ricequant, FIFEATAE ST FERE



LTI
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SETTTL LTS



TERH AT TR

%

RIJUESS | HAES

ORIENT SECURITIES

’0

* BEFEEN - tRIRERIZPCA

RIEAEAEIE T — P ETZHMIRREASNEREENRE, HCHEFESRELE: RIEMTEES T SHMIRIRAZZMAEIMERE, TERER

RESIZEGRTRIEA RS, AEAEETFE. BinlaEE: SARNESH, SlESEMENSHT+H1ET+6HIVWAP, FHitEWE=RMI4B .
RBIIGAATS . LA201522020958—N)IIEkE, RFRINIGOLS. XGBoostHIEMRE(INER—F), EF="MEEER, HiEmzPUMEZ=RIE,
H7NRRE, BEIUEERAT+1HAI10:00 ~ 10:1089VWAPHIHERLEL,

LA SBEERIOLSIREY, HAIMY2020-2023F 2= R#NmES, BEELERRE, RMME2024FHFRMN, SELUKRSTZRANT TS, sIEFH
1£6.45%, BREFMIE10.75%, LIFEIEREEIIXGBIERY, HASMU2020-2023 FHipRIgE SNBSS BiaE, 2025F5KE8EWEs, MinT

MERIFHER/94.39%, ZERIBRIFHIEEN16.89%, THRMREE2024FHRIE, SNEAEMHREF IR MHREATTTIER, SARERIEAS

RMAZ T REEME, 2025FLIKMEIIERGIENG, HPESTRERHHPEEN, HinhlEne.07%, S=REA12.59%,

34



ITETCBRAK

B ARIREE A H T A5 RS ERER

EXEBELE
FIFEMTEES TIPSR EENIEFFERE, IREA RIS IHZBIRFEH %, HMREAERETE.

H Rl %

BERAARESH, PANELERMENEATHET+6HBIWAP, HitEUZER R BRR.

RIS

201522020 8 — Mg EE, RERBNNILZOLS, XGBoostNEMIRE (INEE—F) . ET=MERER, H3lMEDHHPMEMSTREE, HNRE,
[EN{E AT+ BA910:00 ~ 10: 10BOVWAP AR AR AT

Rk AL
061 T A A A A 50%) LI00Y e (15
1075 134
1.06 1
1.04 1 1,050
124
1.02 1 1.025
1.00 1 1.000 A
11
0:98 1 0.975 1
0.96 1
0,950 1.0
0.94 ; ; - - ; ; - ; ; ; ; ; - ; ; ; -
= — o1 li¢] =+ uy f=1 - o “y =+ wy (=] — o «y =+ wy
& & & = & = a a a & & a & = & & & &
%% R

T A R A E B A 50%)

1.4
1.4
13 1.3 1
12 1.2
1.1 1.1
1.0 1.0

2024 |
2025 |
2020 |
2021
2022 |
2023
2024 |
2025

A
X
.
N
I8
™
&
o
2020
2021
2022
202
2024
2025
2020
2021
2022
2023

ooooo



OLSTR AU R I N 15 S ER ER I ERBRARRK

OLSHERE P R Z 5 AR 2 =R EE

PAES M R ERIOLSARRY, HEARSMNI2020- 2023 E S ERMN T T S, BELLLERRE, RUAE ElZR: OLSIREIAIAREAINRERRIL
2024 YR, SELRSTZRIMMTHIAP M, BIHFNLES. 45%, FEFWLE0. 75%. I Bitiiss FHBTE SRETE  BE

= e e 192% | 196% | 797% | 24.12% | 52.94%
BAiES 737% | 7.66% | 1048% | 70.26% | 55.77%

- (¢) - 0, 0, - 0, o)
SAESRETIA SHIL), SEBRAET, FOMISP, HibhiNE, SOl 0o 0% e | 206 | s
3.77% | 3.85% | 7.03% | 53.65% | 60.78%
645% | 1.03% | 5.14% | 12540% | 50.00%
414% | 423% | 11.67% | 3549% | 47.06%

E%%: OLSERBSIH—ANS =S EERE

i A BTHR BTHRE NE hiphiE E =] i & BTHR BE=ER NE hishiE E B
A A2505 | 3L 339% 3144% 2025-02-28 NR |NR2505| £sL 0.00% 0.00% 2025-02-28 25.28% | 26.29% | 12.42% 203.48% | 57.69%
AG AG2504 | =5k d93% -091% 2025-02-28 Ol 012505 | =z=k %50% %47% 2025-02-28 -6.46% | -6.46% 13.47% -47.99% 52 00%
AL | AL2504 | 3L 0.00% 0.00% 2025-02-28 P P2505 | Zssk 64% 62%  |2025-02-28 - - - - :
AP | AP2505 | ZiL 0.00% 000% | 2025-02-28 PB_ | PB2504 | ZL 0.00% 000% | 2025-02-28 5.22% | 5.22% 9.03% 57.85% | 54.00%
AU | AU2506 | %k 0.00% 000%  |2025-02-28 PG | PG2504| %k 000% 000% | 2025-02-28 1.09% | 1.11% 8.37% 12.99% | 56.86%
B | B2505 | zsk | MG99% | BB90% | 2025-02-28 PK_ | PK2505 | %L 0.00% 000%  |2025-02-28
BU |BU2506| %k 0.00% 000%  |2025-02-28 PP | PP2505 | L 245% 208%  |2025-02-28 10.75% | 1.72% 4.79% 224.17% | 62.50%
C €2505 | =ik 54% [849% |2025-02-28 RB | RB2505 | &3k 430% 436% | 2025-02-28
CF | CF2505 | =k -0l87% -086% | 2025-02-28 RM |RM2505| %% 0p3% 023% | 2025-02-28
| C2s05 | &% 0.00% 000%  |2025-02-28 RR | RR2504| &L 0.00% 000% | 2025-02-28 5 N "
CS | cs2505| L 0.00% 000%  |2025-02-28 RS | RS2507 | &L 0,00% 000% | 2025-02-28 B3R SFLUROLSIRE MR RIS 1n 15
CU | cu2s04| zsk 000% 000% | 2025-02-28 RU | RU2505| =ik -0l81% -080% | 2025-02-28
CY | CY2505| &k 0.00% 000%  |2025-02-28 SA | SA2505| L 960% 9[73% | 2025-02-28 0.015 - .
EB | EB2504 | &k 000% 000%  |2025-02-28 SC | sc2504 | &% 000% 000% | 2025-02-28 - e
EG | EG2505 | =ik -005% -005% | 2025-02-28 SF | SF2505 | &k 2.89% 203% | 2025-02-28
FB | FB2505 | 23k 0.00% 000% | 2025-02-28 SM_[SM2505| =k | [Hs8% [Bs2% |2025-02-28 0.010
FG | FG2505 | =ik 14% | B05% | 2025-02-28 SN |SN2504| Zsk 0000% 000% |2025-02-28
FU | FU2505 | =ik 26% 21% | 2025-02-28 SP | SP2505 | =ik 10% 00% | 2025-02-28 0,005 4
HC |HC2505| &k 3.23% 307%  |2025-02-28 SR | SR2505 | &k 2.04% 207% | 2025-02-28 §
I 12505 | sk 6.25% 6B83% | |2025-02-28 SS | ss2505 | &k 0/10% 0[11% | 2025-02-28
J 12505 | %k 000% 000% | 2025-02-28 TA | TA2505 | ==k -0169% -068% | 2025-02-28 0.000 4 R N
JD | JD2505 | %k 000% 000%  |2025-02-28 UR | UR2505| %L 496% 503% | 2025-02-28
JM | JM2505 | Zssk [F28% [F24% |2025-02-28 V| V2505 | &% 0/15% 0f15% | 2025-02-28
L 12505 | %k 425% 4B1%  [2025-02-28 WH |WH2503] &3k 0.00% 000% |2025-02-28 -0.005 1 . . . . .
LH | LH2505| &k 0.00% 000%  |2025-02-28 WR |WR2505| %3k 000% 000% | 2025-02-28 i - H & -
LU | Lu2s505| 2L 0.00% 0/00%  |2025-02-28 Y [ ves0s | =sk | [38l00% | [ A93% | 2025-02-28 'y 4 2 4 4
M | M2505 | =ik 99% 96% | 2025-02-28 ZC | zC2503| &% 0.00% 000% |2025-02-28 + ) £ = )
MA |MA2505| 2L 549% 557% | 2025-02-28 ZN  |ZN2504| Zik 0.00% 000% | 2025-02-28 i # B
NI | NI2505 | &% 0.00% 000% | 2025-02-28 sector

Q0 FLiES |

ORIENT SECURITIES



XGBAER! R I K B 315 S IR EETIRAR

XGBIRE P A S M Z TR EE
UL A EERIXGBIR A, HEARSND2020-2023F SRR ME A RN BRI S HIEE, 2025 ElsE. XCBEHIAHASNRESH
FRBIEWE, TIAPMERFERBE AL 39%, ZTHRIEIFEHWEES16. 89%, HHEHE1E2024
FRRMR .

Fiola Ritia SRR FHESIE BE
19.63% | 20.03% | 11.52% | 170.41% | 60.78%
-1.73% | -1.80% | 13.21% | -13.11% | 55.77%

= =
RHES 13.08% | 13.08% | 9.10% | 143.77% | 58.00%
150% | -1.50% | 523% | -2867% | 52.00%
S| (=D £3537 14 I (=2
ZLIESHT, =LESEFTEG RUFIV. 6.03% | -6.15% | 622% | -96.84% | 41.18%
: XGBAS B 2 8 — HARY 1 3 Y B 439% | 0.70% | 7.76% | 56.50% | 62.50%
G wppitE B3 N 2 A% BThE STER NE bGP RE 8BS 2203% | 2247% | 1267% | 173.91% | 64.71%

A 2025-02-28 NR [NR2505| £ || 0.00% 0.00% | |2025-02-28

AG | AG2504| Zsk 2.80% || |2025-02-28 Ol | 012505 | &k % 248% | |2025-02-28 9.68% | 10.07% | 20.72% | 46.74% | 59.62%

AL |AL2504 | sk 0.00% 0.00% | |2025-02-28 P | P2s0s | 515% | | 2025-02-28 856% | 856% | 17.88% 47.89% | 52.00%
AP | AP2505 | sk 0.00% 0.00% | [2025-02-28 PB_ | PB2504 | ZiL 0.00% 000%  |2025-02-28

AU [AU2506| %L 0.00% 0.00% | |2025-02-28 PG | PG2504 | L 0.00% 0.00% | |2025-02-28 250% | 2.50% | 10.27% 24.39% | 56.00%

B B2505 | ZL 7% 221% | |2025-02-28 PK | PK2505 | &L 0.00% 0.00% | [2025-02-28 -430% | -439% | 13.11% | -32.82% | 50.98%
BU |BU2506| £k | 0.00% 0.00% 2025-02-28 PP | PP2505 | B3k 0.76% 0.39% 2025-02-28 16.84% | 2.69% 7.93% 212.30% | 62.50%

C | ceso5 | sk i 1.26% 065% | |2025-02-28 RB | RB2505 | %L 1.77% 091% | |2025-02-28

CF | CF2505 | sk 032% 0.17% | |2025-02-28 RM [RM2505| %L 5% 247% | [2025-02-28

| 2505 | sk 0.00% 0.00% | |2025-02-28 RR_|RR2504 | %L 0.00% 0.00% | |2025-02-28

Cs | Cs2505 | sk 0.00% 0.00% | |2025-02-28 RS | RS2507 | i 0.00% 0.00% | |2025-02-28 B3z : SFELIEXGBIRR AR IR IR R

U |cuzso4| sk 0.00% 0.00% | |2025-02-28 RU | RU2505 | =5k !i-gez% 2025-02-28

CY | cvaso5| sk 0.00% | |2025-02-28 SA | SA2505 | sk 70% 140% | |2025-02-28

EB | EB2504 | %L 0.00% 2025-02-28 SC_ | sc2504| &k || 0.00% 0.00% | |2025-02-28 0.0150 L Rk
EG | EG2505 | =L | 213098 |[2025-02-28 SF_ | SF2s05 | sk 82% 146% | |2025-02-28 T
FB__| FB2505 | %k 0.00% | |2025-02-28 SM_|SM2505| #sk 0.60% 031% | [2025-02-28 0.0125 1

FG | FG2505 | %k 046% | |2025-02-28 SN |SN2504| Zsk 0.00% 0.00% | |2025-02-28

FU_ | FU2505 | &% 3.00% | |2025-02-28 SP_ | sP2505 | L Fag% 1.80% || |2025-02-28 0.0100 7

HC | HC2505| sk 141% | [2025-02-28 SR | SR2505 | &k 1.57% 0.81% | |2025-02-28 00075 4

| 12505 | #& | [998%|  5.15% | |2025-02-28 SS | ss2505 | sk 1.92% 099% | [2025-02-28 ‘

J 2505 | % 0.00% 0.00% | |2025-02-28 TA | TA2505 | sk i 0.88% 045% | |2025-02-28 0,0050

JD | JD2505 | sk 0.00% 0.00% | |2025-02-28 UR | UR2505 | sk 330% | |2025-02-28

M [JM2505 | ZsL F 3.29% | |2025-02-28 v | vasos | msk [F -0.90% 2025-02-28 0.0025

L 12505 | Zk 1.60% 083% | |2025-02-28 WH  [WH2503] %L 0.00% 0.00% |2025-02-28 ‘

LH | LH2505 | Zk 0.00% 0.00% | |2025-02-28 WR|WR2505| &3k 0.00% 0.00% | 2025-02-28 0.0000 -

LU [Lu2s505| 2L 0.00% 0.00% | [2025-02-28 Y [ vesos | ik | [11599% 3.10% | [2025-02-28 o wt H g oy
M | M2505 | msk | [IBRI% 269% | |2025-02-28 ZC | zC2503 | Zk 0.00% 0.00% | |2025-02-28 S <~+ 2 4 #
MA |MA2505| sk ! 1.01% 052% | |2025-02-28 ZN_ [ZN2504| %L 0.00% 0.00% | |2025-02-28 ® ﬁ = = ;‘f
NI [ NI2505 | &k | | 0.00% 0.00% | |2025-02-28 waor

ORIENT SECURITIES
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A S L-H- T B R [= 3 r ﬂs'ﬁ:ﬂi“: /TE:F
B RRB RN K {5 S IRER

AREEPAEEFTEMNS T RIEELE

A A A MHE R R A M AR TR, & BASRIBREA Sh T 5 22 ME S 15, 20254E )

E%: SREERRERIMRERRIT

{5 r A
RAEERERGIEWE, EF LSRR AFEHEM, TP HERER6. 07%, ZERIEA FEE Bithas SEmE SHES 0 BE
12. 59%. 2.00% | 2.04% 8.16% 24.56% 52.94%
6.82% | 7.09% 10.60% 64.27% 51.92%
ﬁ%ﬁ{%’% -9.96% | -9.96% 8.92% -111.59% 42.00%
1.78% | 1.78% 5.79% 30.73% 50.00%
T MHOLSTUNES M, ZKAECEAEMA. SAFNI, L& AFTFFG. BFASP, 3.80% | 3.88% 6.90% 55.04% | 62.75%
ﬁ: ﬁ'ﬁﬁ*ﬁﬂfi%ﬁ—ﬂﬂ E’\]%E‘Efj_ I'EJ&*RE 6.07% | 0.97% 5.28% 114.92% 50.00%
5.55% | 5.66% 11.79% 47.07% 47.06%
i &8 3BTHE STHRE NE  highit NE BEHA aafh & BTHME STHRE NE hiphiE NE =k
A | A2505 | s 4007% 351% | 2025-02-28 NR |NR2505| sk 0/00% 0.00% | 2025-02-28 26.46% | 27.52% 12.49% 211.89% 61.54%
A A or T bk | otk |atesosss o e | A s 5% | -511% | 1351% | -3780% | 5200%
3 0 .| o -02- > (] .. 0 -02-
AP | AP2505 | ZL 0/00% 0.00% 2025-02-28 PB | PB2504 | L 0/00% 000% |2025-02-28 457% | 457% 8.99% 50.82% 56.00%
AU |AU2506 | Z3k 0/00% 0.00% 2025-02-28 PG |PG2504 | 3L 0/00% 0.00% | 2025-02-28 1.12% | 1.15% 8.25% 13.61% 58.82%
B B2505 | =5k 633% 2% | 2025-02-28 PK__ | PK2505 | £k 0/00% 0.00% |2025-02-28 1259% | 2.01% 4.88% 558.05% 62.50%
BU |BU2506| %3k [5100% 000% |2025-02-28 PP | PP2505 | L 2062% 226% | 2025-02-28
C C2505 | Z=ssk 37% 0% | 2025-02-28 RB | RB2505 | 3L 468% 4.04%  |2025-02-28
CF | CF2505 | =Z=sk -0.82% -0[98% | 2025-02-28 RM |RM2505]| sk 1109% 094% | 2025-02-28 ﬁ: éﬁﬂ%ﬁﬂi#ﬁﬁ&ﬂ‘]ﬁﬁwﬁﬁﬁﬁ
a | Q2505 | m% 0,00% 000%  |2025-02-28 RR | RR2504 | =L 0/00% 000% | 2025-02-28
CS | Cs2505 | =k 0/00% 0.00% 2025-02-28 RS | RS2507 | L 0/00% 0.00% |2025-02-28
CU |cu2s04| & 0,00% 000% |2025-02-28 RU | RU2505| =ik -0.99% -1f8% | 2025-02-28
CY | CY2s505| %k 0/00% 000% |2025-02-28 SA | SA2505 | Zk 107% 8.78% | 2025-02-28 0.015 . i
EB | EB2504 | &L 0,00% 0.00% 2025-02-28 SC | sc2s04| & 0/00% 000% |2025-02-28 Tt
EG | EG2505 | =k -430% -085% | 2025-02-28 SF | SF2505 | =k 345% 298% | 2025-02-28
FB | FB2505 | &L 0,00% 0.00% 2025-02-28 SM_[sm2s05| =z [ [883% [4B5% | 2025-02-28 0.010
FG | FG2505 | ==k 09% 2% | 2025-02-28 SN |SN2504| L 0/00% 0.00% |2025-02-28
FU | FU2505 | =3k 29% 3WB0% | 2025-02-28 SP | SP2505 | =ik 58% || SMB1% | 2025-02-28
HC |HC2505| Zsk 377% 3.25% 2025-02-28 SR | SR2505 | L 2B5% 208% | 2025-02-28 0.005 A
I 12505 | sk 8/46% 730% | |2025-02-28 SS | SS2505 | kL 045% 039% | 2025-02-28
J 12505 | &L 0/00% 0.00% 2025-02-28 TA | TA2505 | =z -054% 0f5% | 2025-02-28 -
JD | JD2505 | sk 0,00% 0.00% 2025-02-28 UR |UR2505| %L 618% 5.34% 2025-02-28 0.000 1 EE—
M | JM2505 | =Zssk 219% 2B0%  [2025-02-28 v V2505 | Zssk -001% 001% | 2025-02-28 ‘
L 12505 | L 460% 397% | 2025-02-28 WH |WH2503] &k 0/00% 000% |2025-02-28 . . . , ,
LH | LH2505| & 0/00% 000%  |2025-02-28 WR |WR2505| L 0/00% 000% |2025-02-28 o o H g e
LU | Lu2s05| L 0,00% 0.00% 2025-02-28 Y v2505 | =zsk | [A.00% [Al5% | 2025-02-28 M 4 S 4 4
M | M2505 | =ik 09% 1B9% | 2025-02-28 ZC | zc2503| & 0/00% 0.00% |2025-02-28 =4 ) e o )
MA  |MA2505| Z3L 5[76% 497% | 2025-02-28 ZN | ZN2504| Zk 0/00% 0.00% |2025-02-28 = # B
NI | NI2505 | Zk 0/00% 0.00% 2025-02-28 seetor

Q0 FLiES |

ORIENT SECURITIES
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s

*S1EMEFE B RS :

3BEMENETTNERS A 1BK(FT), BIK(FT), R, FIRWLET),;, EREFS1RIESBEREH: BRE(5.0%), 5&5(90.0%), mia(5.0%);
2 B ER RS SRR EIR 91.47%, BRIREIREIR92.55%.,

SRR RIRISEIEHIETFEBLLAIS: FiE800 (515810.SH) 5.26%,(&E55%% (159649.5Z) 1.89%,(F54881 (511020.SH) 1.89%,f&E51548
(511090.SH) 47.37% 1553550 (511100.SH) 28.42%,f=%445%8 (511520.SH) 15.16%,

* S27= % Bl e B SR G 1B -

R FS25RmE 3 A BB Al iFR300(1.54%), #IE500(0.0%), HIE1000(38.13%), FUZR{R(11.18%), SEMR(24.61%), {EMAMK(14.04%), K=
(2.95%), ©/&8(0.36%), 4T (0.0%), HER(2.08%), E&(5.11%), 2BESEIRH2.09%.

SIS ERS RIS EFIETFEBLLE g : AFE300 (510300.SH) 1.54%,#3F500 (510500.SH) 0%,593E1000 (512100.SH) 38.13% FZ=4E (511090.SH)
2.24%,FZAF (511100.SH) 8.94%,£f/FE (511520.SH) 12.31%,£/ME (159649.5Z) 12.31%,5Hf%K (161716.5Z) 11.93%,/5HF (160618.5Z)
2.11%, K776 (159616.SZ) 0.74%, 4= (159985.57) 2.21%,£/8 (159980.SZ) 0%,8et, (159981.5Z7) 2.08%, =< (518880.SH) 5.11%.,

& EREE | i 40

uuuuu



o) A W

r—— N -——~:: - w? _r‘\ /:
ZN =P PSR IEEES W

B R NETF NS
ENEhEZFR A B EMhETRN B EMHhETRN
T T4 T4
18 Bk T T
=H 17 T™T
F 2R 17 17
SETNEEENETER
=5/ T E T ST E M B 4B AT AT
B T
b FohE T TF
it 5 T
. o T -
I8 K T T M
F% Fl% I 7
ERFIE T
=P = PR 1 5 5
TS 5
o B | 41

FTRIKIR: Wind, FRIETTEMMRIR, *SEFUNENE RIZSEEFINRETIERNERIER



S1/S2EMASSAT B (PRI EAREST) TETIRAR

S13RME KA = Hl & EL il
HrEIEH = =& 7
SHACE LI 5. 00% 90. 00% 5. 00%
2 B & L 451 46. 94% 1. 46% 51. 60%
S2TR I M BY K A 35 =B B EL il
25 T A 255 3P0 254F2PECE 251 HECE 2441288 245F11 B
= BLEeH Et 5l =] Bl BLem
SPIR300 1. 54% 17. 85% 19. 61% 28. 32% 22. 24%
Fr3F500 0. 00% 5. 14% 0. 35% 7. 04% 0. 00%
fh{E1000 38. 13% 24. 44% 9.83% 8. 76% 0. 75%
L ES R 11. 18% 5.41% 22. 00% 11. 80% 18. 01%
SRl 24. 61% 13. 69% 17. 24% 12. 52% 21.01%
EH& 14. 04% 1. 76% 15. 33% 1. 10% 27. 61%
X o 2. 95% 9. 74% 10. 59% 13. 98% 4. 85%
B 0. 36% 6. 61% 0. 08% 3. 86% 0. 00%
T 0. 00% 7.22% 0. 00% 7.41% 0. 00%
BER 2. 08% 6. 14% 0. 50% 2. 35% 0. 00%
B 5.11% 1. 99% 4. 47% 2. 86% 5.53%
o0 FIER | 0 FRIE:  FIESTERIIRE, F: SIERSchEREAchiFs00isl, EENDIELMIEY, WRN ISR EEA RN



A B S15RER & EIREE AT TPRSE

REZERE (REFFEERY—: ETSMENEFARFEHMAINE) ; 2RREERMERA1. 47%, REFRIREIR 2. 55%.

7 F SR (R B

> N KL N
AR R HA R AR BLE R A

1.060 -

1.050

1.040

1.030

1.020

1.010

1.000 =

0.990 r

0.980

0970

O 960 Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il ]
— — N « < e O ~ o [N o ~— N [Sp} <t 0 O ™~ ee] [ ] i N [\g] < L0 \O ~ oo}
32} (=} (=) o (=} o =} (=} =} o — — — — — — — — — — N N N N N N N N N
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~
— N N N N N N N N N N N N N N N N N N N N N N N N N N N N
= (=] (=) =] = (=) =] (=] =] (= (=] (=) (=] (=) =] =] (=) =] (=] (=) (=] (=] =] (=] (=) =] =] (=) =]
~~ ~ ~ ~~ ~ ~ ~~ ~ ~~ ~ ~ ~ ~ ~ ~~ >~ ~ ~~ ~ ~~ ~ ~ ~~ ~ ~ ~~ ~ ~ ~~
L0 L0 N L0 L0 N L0 L0 n L0 L0 n L0 N L0 L0 N L0 L0 LN L0 L0 n L0 LN L0 L N L0
N N N N N N N N N N N N N N N N N N N N N N N N N N N N N
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R B S25 IS S BYE S AR IR FTEETIRASK

REZERE (REFFEERYZ: ZURFESUERXNKEEE) , 2R ESEHRA2. 09%.

7 F SR (R B

—S2- AR —— A

1.050

1.040

1.030

1.020

1.000 F m—

0.990

0.980

0.970 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 )
— — N « < un O ~ '] D (e ~— N Sa} <+ wn O ~ 0 (@)} (e] — N ) <t n O >~ Q
<s) o o (= (=} =) =) o =} (=) — — — — — — — ~— ~— ~— N N N N N N N N N
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~
— N N N N N N N N N N N N N N N N N N N N N N N N N N N N
o =} =} =} =} =} =} o =} =} =} =} =} =} =} (=) (=) (=) (=) (=) (=) (=) (=) (=) (=) (=) (=) (=) (=)
>~ ~~ ~~ ~~ ~~ ~~ ~~ ~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~ ~~
L L L L L L L L L L L L L L L L L L L L L L L L L L L L L
N N N N N N N N N N N N N N N N N N N N N N N N N N N N N

Q:Q RIJUESS | HAES

ORIENT SECURITIES
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S1oRER I BRI

ITETCBRAK

EEiBHR REEEEESES REHEEES KRRECEHES BEEERE
itz E 80. 72% 35. 05% 85. 75% 37.15%
FUE R 10. 51% 5.21% 11. 02% 5. 48%
FWRThER 6. 70% 9. 25% 6. 71% 9.72%
=K EEE -9.25% -15.72% -8. 05% -17.24%
HE (D) 60. 72% 51. 47% 62. 87% 49.87%
BTt 0.94 1.05 1. 01 1.12
e 1.57 0.56 1. 64 0.56
KL E 1.14 0.33 1.37 0.32
AR E SRR R (G5 BRERREERKSE - - -EE%E G B REEE R (G5 BRARELE RS EE - - - EHESE
1. 90 i | AURRA. IR A 'w’r vy """ ’] 0 00 2 10 e "| ) ’ 1 r" w v ""7"' "'w‘" ”‘"w ’! n 0 00
1.80 " ! T (0.01) N W‘T " r (0.01)
1.70 002 90T 0.02)
1.60 100 440 t (0. 03)
1.50 1 (0.04) 0. 04)
1.40 o (0. 05) 1.50 (0. 05)
e
1. 30 w ‘ T (0 06) , ’..’h\.qfll\\'hv- be, (AR ’
L 7L 4
1.20 1 (0.07) 1.30 (0. 06)
1.10 1 (0.08) 10 1 0.07)
1. 00 1 (0.09) 4 (0.08)
0. 90 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 (o 10) O 90 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 (o 09)
— N O = I N O — I N O N O - N O =« I O «— — <t N O — I NN O «—~ N O — I N O — X I O «—~« < I O «—
O O O «~—~ O O O «—~ O O O «~—~ O O O «~—~ O O O «~—~ O O O «— o O O O «~—~ O O O «— O O O «~—~ O O O «—~ O O O «— O o o «— o
B N T e N B U
o~ 0N 0 O O O O O ™ ™ — — AN N N N OO 00 Mm <&~ F < < v o O O O O O O O ™~ — — — N N N N OO0 0o M JF F & < v
~ v~ — — N AN AN AN N N N AN N N N N N N N N N N N N N ~ v~ — — N AN AN AN AN AN N N N N N N N N N N N N N N N

Q:Q RIJUESS | HAES

ORIENT SECURITIES

FTRIRIR: FRIE(TE MR 45



S25ERR A SREI T TR AR

BEEERR SEEBITRES BEENBY TR EE BEAEEE
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