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RuleBased TS Sharp—combinefRBEAEILUTER12. 2%, BELLLZR1.52, Calmarl. 47, R AME-8. 26%, RiIA—EULER0. 47%, SHELIKIEES. 48%.
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31



’:’ RIS | B 32



Fe mm T 2 A F AVl R 3= N

RiII—REEmELEFZHE A
TB, HAPHIMEHERTFFR
B LR F IR, 577k
0.5%, 0.8%, EMHEHELEEF I
EER0. 2%, THAFNEZELETF I
MREKO. 1%, M€ EAKREFF17i%k
#80. 3%,

SELRFIEFT BT RK
KEF=Z, HARGHAEFEMNEE
BEEF. MESFLUREAIEE
XK. CRAEFRIEE, B
HIthER S8 S . SR ECTAR
FHRMEZRTSEE, HIVAR

& A E—E AR T2 E .

ZARE
H#t

Calmar

llf(,\m_
F VAR

MH-F KHE-K 11
it — i

g —f

-
K= A

Ty
it — %

LN

11T

Ery

JR A

FEFTIRAK

5T

C_Ifshort_k90 9.2% | 0.90 o | 1.6% 04% | 132
C_frontnext_k60 10.0% | 076 1.7% 0.5% | 16.2
C_nsshort_k120 7% | 1.04 1.6% 04% | 125
Fs_carry_k150 | 5.6% 80% | 070 0.2% 04% | 118
Fs_basis_k60 | 55% 7.3% | 074 0.4% . 04% | 145
Fs_rate_k150 | 55% 84% | 065 0.2% 57% | 03% | 112
Pr_netmom_k240 | 3.5% 95% | 037 1.2% 04% | 08% | 271
Pr_lschgratio_k5 11.2% | 0.20 . 0.5% o | Jo2w | 21% [0S
Pr_Isratio_k40 93% | 025 q o | 02% 04% | 139
T_intraday_k240 119% | 053 | 7% | 0 0.1% 05% | 183
T_barmom_k240 | 5.8% 108% | 053 | 68% | -0fn | 04% 05% | 17.4
T puremom_k240 | 5.4% 134% | 040 | 25% | 0B | 02% 0.6% | 187
Val_halfyear_k240 139% | 022 | 23% | 030 | 0.9% 04% | 129
Val_oneyear_k240 11.9% | 024 | 34% | ol | 07% 04% | 120
Val_twoyear_k90 137% | 011 | 2.4% 0.3i 1.4% 04% | 122
Vol_std_k10 16.8% | 009 | 17% | OB | -1.5% 11% | 362
Vol_PK_kI 16.5% | 008 | 20% |DEOWe | -0.5% 1.6% | 524
Vol_RS_k5 16.8% | 008 | -05% % | -1.0% . 11% | 365
W_pet_k240 4% | 091 | 15% | 03 11% | 01% | Josw | 06% | 206
W_yoy_kl 54% | 107 | 34% 0.5?| 12% | 00% | 1% | 08% | 251
W_ratio_k180 91% | 057 | 23% | 03 09% |Fosw | frew | o7 | 231

BRIEIE: Ricequant, FRIEATARATE



11 /ve S W - 1L/t
. - 01/ve ro1/vz
.Im. - 60/4T b} - 60/vES
|_Im. L 80/¥2 w - wO\ﬁm._M
> . - L0/4T W Lo/
e g F90/vT 5 90/ wm
_.._& & -s0/vT S rS0/¥eS
_ - v0/4 Yo/
3 Ko o
1 @ 4= Fc0/vcC [ I -
= 2 2  uome wwv_A lo/ve
o 2 Lz1/cT | = g
_ o 11/¢c ] = gz
2 L01/€C _ o [V
o 2 - 60/€T & oVu - 60/
g - 80/¢€T W - ] r 80/¢fg
g -/ &7 . 3 g
_ Loo/sz § 2 S - 90/¢egt
- c0/€z _ _ - SO/<KK
- p0/5T - vo/ee
- c0/¢T -€o/ee
L 20/¢2 -co/€e
— Lo _ _ _ _ 10/¢e
S ® v ¥ N o wW v T q O . = 3 = X & 2
= 2 2 2 2 2 3 3 8 3 & ‘ = - - = = S
- 11/¥e
LO1/¥C - LL/ve
- 60/4¢ F01/%C
-80/¥¢ r60/ve
- L0/ve 80/
£ Loo/ve § - L0/¥T
5 L co/ve w_L - 90/vC
= b0/bT T -0/
_ L co/ve _ - ¥0/¥C
L 20/¥¢ - €0/vC
3 w._.m..x Lo/ € - 20/¥2
W_ m Lz1/¢ m - 10/vC
_ = -1/se 8 -e1/se
® Lov/ec T P /e
K E = ol P
g 2 - 80/¢¢ I
.IA A - L0/ST B ¥ -80/€C
R\ _ L00/¢T E e - Lo/ee
N mO\MN m_ nru B OO\MN
El L yo/ez T (= -s0/¢e
o - c0/€e _ ro/e
N - 20/€T - €0/€C
=y : : _ : : : 10/52 Feo/ee
Nl 2 8 8 &8 g 3 ¢ T /&
= = = 2 2 2 2 2 iz 98253388 3
_ - - = = o S S SO © <o o
_IM% - /ve - 1L/ve
s -oL/ve - 01/¥2
._._.Tw y - 60/vT - 60/¥C
HE 80T & -80/4¢
7 - L0/Ye = - L0/¥C
N1 - 90/42 £
~ O L - 90/%¢C
- s0/¥e - 50/v¢
MJ _ - ¥0/vC - ¥0/vC
- - €0/vT i
~II 5 L 20/tT 2 I Mwﬁw
_/._J g -l0/ve £ - 10/¥2
£ -cl/ec 2 -CL/€e
3 - 11/€T & - 11/€T
| " 8 o
n r 60/¢2 o - 60/¢€C
. - - 80/€T : = - 80/€T
£ o - L0/€T & 2 - L0/€T
Z o -90/cz B a -90/€T
J -0/€T 5 -s0/€e
_ - vo/€e - ¥0/€T
-€o/ee _ - €0/€T
-eo/ee -20/¢T
10/¢ee 10/€¢

1.20 +
1.15 ~
1.10 A
1.05 +
1.00 +
0.95
0.90 -
0.85 -
0.80

1.02 -
1.00 -
0.98 -
0.96 -
0.94 -
0.92 1
0.90 -
0.88 -
0.86 -
0.84



ET T AR m R IR ER ER R I




PR B TR B AR ETEIRARFE

« CWFTZH&: LlCarry. Warrant. FuturespotFTrendEFHIEREESHEE, F—XEAIMHIETHFNR, MARBIKIEZ BN
P LI5:2: 2 1HINREBES

« C_frontnext & Short TrenddB&: AEANTKENMERFHF LA EAIFIIRE TR A gt iGN ARl .
C_frontnext JEEF, Short Trend (BOZSE A20BM16NEEET) HEIEF

e Long CWFT & Short CWFTZH®&: C\W\Fs\THUXRETHIPEFNE SR HLS:2:2:18 4, KEAMMCOWTEFAERETF, FAHK
CWFTRE-F A &IEF

« #{HCS XGBHE : ETF iz miER At REFXGBEHE, F20091231-20191231 2 [BIFEAFITINZ

* RuleBased TS BEMIVES: ETHANBEL=ESHIFEFRE, AREFEENANHERLEOSHESIIER, 22
HANTRERRSNEEMVES

* RuleBased TS XGBZHA: ETHNAE ZFFESHFFETRE, AETFESMAMNEREE OSHEIMNIEIR, 2THEKRA
THi% 53k 5 HIXGBoostLH &

Qo RRER |



CWFT4ES

ATREE (CWFT) A& &F
2449, BEFER19.8%, BFE
BULES0. 7%, BEER54. 2%,
HpRIRFH 2
SR(0.22%) « P(0.20%), %%
ERELH(-0.16%) . LU(-
0.12%) . ABIZKREEIFC M
241, FHE22.6%, H
FE N mMEERE, 2
R F B &L 542, 9%.

RIJUESS | HAES

ORIENT SECURITIES

ITETBRAEK

gy | AL | 0222\ 0BLE 002 | gy |y | 20741120 [ 201120 XML gz | sy
SR B ¥E SR501.CZC [9.8 5946 6082 2.29% SR501.CZC |10.2%- 6082 0.2%

1D 38FE | JD2501.DCE (8.0 3523 3602 2.24% JD2502.DCE |7.9% 3338 =
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A | ®AT12 | A2501.DCE |5.64 3879 3907 0.72% 0.04% | A2501.DCE 5.4%! 3907 0.2%
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EB| #Z%% |EB2501.DCE|7. 8443 8364 | -0.94% | -007% |EB2501.DCE |54 8364 2.5%
lH| 4%  [LH2501.DCE]7. 15540 | 15120 | -2.70% LH2503.DCE |4.1 13570 £
AP| ®m | AP50LCZC |7. 7836 7773 | -080% | -0.06% | AP505.CZC 3.8% 8060 2
ID| %  |ID2501DCE |4 3523 3602 | 224% | 011% |JD2502.DCE [8.0 3338 2
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PK| s | Pkso1.czC [1.9K 7834 7854 | 026% | 000% | PK501.CZC |74 7854 5.5
EC | %5482 | EC2502.INE |1.2% 32406 | 25903 | -20.07% EC2502.INE |0.5% 25903 | 0.5
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LU | 1RFRMRARLMH | LU2502.INE |5.1 4003 3845 -3.95% | -0.20% | LU2502.INE |4.2 3845 0.6%

BU| F#iFs |BU2501.SHF [3.8% 3398 3473 221% | 008% |BU2501.SHF[3.1% 3473 0.7%

FU | %l | FU2503.5HF |3.2% 3109 3149 1.29% 0.04% | FU2503.SHF |3.6% 3149 0.3%

UR RE UR501.CZC |1.5% 1799 1811 0.67% 0.01% | UR501.CZC |1.7H 1811 0.2%

AP ER AP501.CZC (0.3 7836 7773 -0.80% | 0.00% | AP505.CZC |0.1 8060 0.4% =
J FE5% J2501.DCE |-0.4% 1931 18785 | -2.72% | 0.01% | J2501.DCE |-0.2% 18785 0.2%

% PVC V2501.DCE |-0.5% 5271 5203 -1.29% | 0.01% | V2501.DCE |-0.5% 5203 0.0%

FG I FG501.CZC |-0.5% 1255 1260 0.40% 0.00% | FG501.CZC |-1.0% 1260 0.5%

HC | #%L%&#R |HC2501.SHF |-0.5% 3474 3492 0.52% 0.00% |HC2501.SHF |-1.1% 3492 0.6%

TA PTA TA501.CZC |-0.7% 4892 4784 -221% | 0.02% | TA501.CZC |-0.5% 4784 0.2%

LC | #kFE$E | LC2501.GFE |-0.8% 80000 78800 -1.50% | 0.01% | LC2501.GFE |-0.5% 78800 0.3%

PX | WZH% | PX501.CZC |-1.5% 6870 6698 -2.50% | 0.04% | PX501.CZC |-1.B% 6698 0.2%

RM| 3E##8 | RM501.CZC |-1.8% 2254 2271 0.75% | -0.01% 1.8%

RU | RHAMEE | RU2501.SHF [-2.2% 17450 17980 3.04% -0.07% | RU2505.SHF |-3.5% 18255 5.8% =
SH TR SH501.CZC |-2.4% 2664 2623 -154% | 0.04% | SH501.CZC |-3.6% 2623 1.2%

RB | 2414 | RB2501.SHF | -0.039978| 3304 3327 0.70% | -0.03% | RB2501.SHF |-2.7% 3327 1.4%

SI | TovaE | SI2501.GFE -!.069621 12345 12220 -1.01% | 0.07% | SI2501.GFE —6%% 12220 0.8%

M I JM2501.DCE |-1.0% 12485 1.0%
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AL = AL2501.SHF |4.2% ! 20550 20335 -1.05% | -0.04% _ 4.1%
@] AR CJ501.CZC |4.2% ! 9420 9555 1.43% 0.06% | CJ505.CZC |4.2% [ 9515 2
LH 4% | LH2501.DCE |4.2% ! 15540 15120 -2.70% | -0.11% 4.1%
MA| FEE | MA501.CZC |4.2% ! 2604 2559 -1.73% | -0.07% 4.1%
M| #%  |IM2501.DCE[4.2% | 1304 | 12485 | -4.26% 4.0%
J v J2501.DCE |4.2% ! 1931 1878.5 -2.72% | -0.11% . 4.1%
FG | IEE FG501.CZC |4.2% ! 1255 1260 0.40% 0.02% | FG501.CZC |4.2% ! 1260 0.0%
EG| ZZHE |EG2501.DCE|4.2% ! 4607 4601 -0.13% | -0.01% |EG2501.DCE |4.2% ! 4601 0.0%
SN 5 SN2501.SHF |4.2% ! 241720 | 236840 | -2.02% | -0.08% |SN2501.SHF |4.2% ! 236840 0.1%
SA| 4 | SA501.CZC |4.2% ! 1488 1484 -0.27% | -0.01% | SA501.CZC |4.2% ! 1484 0.0%
NR| 2028 | NR2501.INE |4.2% ! 13900 14730 5.97% NR2501.INE |4.2% ! 14730 0.2%
SI | T | SI2501.GFE [4.2% 12345 12220 ~1.01% | -004% | SI2501.GFE |4.2% i 12220 0.0%
AG A4 |AG2502.SHF -4.2; 7775 7611 -211% | 0.09% |AG2502.SHF -4.21_ 7611 0.1%
AP | IR | AP501.CZC |-4.2 7836 7773 -0.80% | 0.03% 4.1%
B | # k=22 | B2501.DCE |-4.2% 3530 3597 190% | -0.08% | B2501.DCE |-4.2 3597 0.1%
AU| #% |AU2502SHF|-4.2% 623 615.34 ~123% | 005% |AU2502.SHF |-4.20 615.34 0.1%
CF 1B CF501.CZC -4.2I 13915 14010 0.68% -0.03% 4.2%
C E% C2501.DCE |-4.2% 2201 2167 ~154% | 006% | C2501.DCE |-4.20 2167 0.1%
| | %% A | 12501.DCE [-4.2 775 796 2.71% -0.11% 4.3%
RU | REAEL | RU2501.SHF |-4. 17450 17980 3.04% RU2505.SHF -4.25 18255 2
PK | fb4 PK501.CZC |-4. 7834 7854 0.26% -0.01% | PK501.CZC |-4.2 7854 0.0%
SS | A% | SS2501.SHF |-4. 13230 13070 -1.21% 0.05% 4.1%
TA PTA TA501.CZC | -0.041667| 4892 4784 -2.21% | 0.09% | TA501.CZC -4.2i 4784 0.1%
Y =R Y2505.DCE | -0.041667| 7806 8034 2.92% -0.12% 4.3%
A |BEKEL1S A2501.DCE [-4.2 3907 4.2%
AO| Efk5E A02501.SHF |-4.2 5198 4.2%
BU | RIS BU2501.SHF |-4.2 3473 4.2%
Cs | EXKEH CS2501.DCE [4.2% 2555 4.2%
EC | EimFsE EC2502.INE [4.2% 2590.3 4.2%
HC | #4LER HC2501.SHF -4.2I 3492 4.2%
M| T4 M2505.DCE [4.2% 2802 4.2%
Ol | X¥i 0I505.CZC |-4.2 8893 4.2%
PB A PB2501.SHF [4.2% 17375 4.2%
SH FERRL SH501.CZC [4.2% ! 2623 4.2%
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_ 20241122~ [20241122-4%] 20241122 [ 20241122 , -, L. | 20241129- [ 202411291 20241129 ., .. o
N ), S N VL THER
SHE | me & | s | s 0 ooor | BORE T e | Tew || Do | AR
L #$l | L2501.DCE [10.2% | 8463 8369 | -1.11% L2501.DCE |7.4% 8369 2.7%
PP | BW% |PP2501DCE [8.2% I 7533 7524 | -012% | -0.01% | PP2505.DCE [9.0% 7531 | droh | £ |
SR| @ [ smsorczc [7.7% © 5946 6082 | 2.29% SR501.CZC [9.5% |- 6082 L7%
- EB | %7 |EB2501.DCE |3.1% 8443 8364 | -094% | -0.03% |EB2501.DCE |3.4% 8364 0.4%
[ —_
A 3RE% (RuleBased TS Sharp FU | #%b# | FU2503.5HF [3.0% 3109 3149 129% | 004% | FU2503.SHF |3.4% 3149 0.4%
. = O 2hag AN AO| &fksE |A02501.5HF [2.8% 5325 5198 | -2.38% | -0.07% |AO2501SHF|2.1% 5198 0.6%
comblne) J:}:-I-T%ﬁ””ﬂ]:% ’ P | 448 | P2501.DCE |2.6% 9600 10078 4.98% 0.13% | P2501.DCE |1.6% 10078 1.2%
. oy 4 stn s BU | FdifiE | BU2501.SHF [2.6% 3398 3473 221% | 006% |BU2501.SHF |2.8% 3473 0.1%
BRFE-2. 3%, BIFEWEO. 5% ZN S | ZN2501.SHF [2.4% 24865 25215 | 141% | 008% |ZN2501.SHF |4.3% 25215 1.8%
2 v Mk AP | %= | APs01.CZC [1.6% 7836 7773 | -0.80% | -0.01% | AP505.CZC |1.2% 8060 2.7% =
, BEZRAT7. 4%, HAPRINBGFH RB | 84 | RB250L.SHF |0.9% 3304 3327 | 070% | 001% | RB2501.SHF |0.0% 3327 0.9%
= 4 . = SH| &% | SH501.CZC |0.8% 2664 2623 | -154% | -0.01% | SH501.CZC |1.0% 2623 0.1%
/SR (0.18%)  P(0.13%), #E EG| Z—E |EG2501.DCE [0.7% 4607 4601 | -013% | 000% |EG2501.DCE|-0.1 4601 0.9%
=) . 3 . LC | ®Ee® | LC2501.GFE [0.7% 80000 78800 | -150% | -0.01% | LC2501.GFE |0.5% 78800 0.2%
HYREL (-0. 11%) « RU(-0. 08%) AU| #®E  |AU2502.5HF [0.7% 623 61534 | -1.23% | -001% |AU2502.SHF|-0.6 615.34 1.3%
=5 - A s MA| EE | MA501.CZC |0.6% 2604 2559 | -173% | -0.01% | MA501.CZC |0.1% 2559 0.5%
AENZREEFF € mihs74, # | | #%w7\ | 12501.DCE [0.2% 775 796 271% | 000% | 12501.DCE |0.5% 796 0.3%
A gy B AN O SP| &K% | sP2501.SHF |-0.3% 5940 5842 | -165% | 0.01% | SP2501.SHF |-1.0 5842 0.7%
-6, 4%, HPH5TminE SA| 4 | SA501.CZC |-0.5% 1488 1484 | -027% | 0.00% | SA501.CZC |-1.3% 1484 0.8%
HE o - 13 NI & NI2501.SHF |-0.6% 126170 | 127170 | 0.79% | 000% | NI2501.SHF |-1.2% 127170 | 0.6%
BERH, SHMRFREEHA s | TaEE | S12501.GFE |-0.6% 12345 12220 | -1.01% | 001% | SI2501.GFE |-0.1 12220 0.5%
61 2% sM| @m | smsoLczc |-0.7% 6340 6384 069% | 0.00% 0.7%
. 2%, Y | = | v2505.DCE [-1.0% 7806 8034 292% | -0.03% | Y2505.DCE |-1.2 8034 0.1%
ol | fp@ | osorcze [-1.1% 9045 8861 | -203% | 002% | OI505.C2C |-1.1 8893 2.1% 2
AL 45 | AL2SOLSHF |-1.1% 20550 20335 | -1.05% | 001% | AL2501.SHF |-2.4% 20335 1.3%
FG | #®m | Fesoncze |-1.3% 1255 1260 040% | -0.01% | FG501.CZC |-1.9% 1260 0.6%
UR| JR= | UR501.CZC |-2.2% 1799 1811 067% | -0.01% | UR501.CZC |-1.64 1811 0.6%
M| g&#® [IM2501.DCE |-2.4% 1304 12485 | -426% | 010% |IM2501.DCE |-3.4% 12485 1.1%
RU | R#128 | RU2501.SHF |-2.5% 17450 17980 | 3.04% | -008% |RU2505.SHF|-1.0 18255 3.5% 2
HC | #4L%HR | HC2501.SHF |-2.6% 3474 3492 0.52% -0.01% |HC2501.SHF |-2.0 3492 0.6%
AG| A% |AG2502.5HF|-2.8% 7775 7611 | -211% | 0.06% |AG2502.SHF|-3.2 7611 0.5%
RM| 3P | RM501.C2C |-2.8% 2254 2071 0.75% | -0.02% | RM505.c2C |-2.7% 2365 5.6% 2
M| T4 | M2505.DCE |-3.0% 2791 2802 039% | -0.01% | M2505.DCE |-4.8 2802 1.8%
TA| PTA | TASOLCZC |-3.3% 4892 4784 | -221% | 007 | TAs01.CcZC |-4.0% 4784 0.8%
CF| #8% | crso1.czc |-3.9% 13915 14010 | 068% | -003% | CF501.CZC |-1.1% 14010 2.8%
o rriEe | v PVC | v2501.DCE |-4.2% 5271 5203 | -129% | 005% | v2501.DCE |-5.5% 5203 1.3%
DCRREIN - B
@Y Crisccunmis SS | &M | SS2501.5HF |-6.4% 13230 13070 | -121% | 0.08% | SS2501.SHF |-4.6% 13070 1.7%
c | =Ex | cos01DCE [-7.8 2201 2167 | -154% | 012% | C2501.DCE |-8.3% 2167 0.6%




RuleBased TS

XGBoostZH&

ASREE (RuleBased TS XGB-
combine) tE# € m384,
FRE15. 6%, BIRFEUER0. 5%
, BEZR65. 8%, HAPFRIBILFH
7=C(0.21%) « SR(0.08%), iZE
AL (0. 10%) « AU(-0. 06%) »
AEZREFECmM37TY, #
Fr19. 4%, HpE5TmiE
ZRE, SNBRFHRSLEHA
88. 8%

.:. RIGIEE | His

ORIENT SECURITIES

R 202%1,;:22 cos e B 23;%%; Zgg;ﬁgg B | HOls 202%%29 e Zgg%ﬁjﬁfé BoRT | RERY

PP | BAJ% |PP2501DCE[9.4% | 7533 7524 | -0.12% | -0.01% |PP2505.DCE [6.2% 7531 | 156K | = |
L | #% | 1250LDCE [91% © 8463 8369 | -111% i L2501.DCE |8.6% 8369 0.4%

EB | #ZM |EB2501.DCE [5.2% 8443 8364 -0.94% | -0.05% | EB2501.DCE |7.4% 8364 2.3%

AU| &% |AU2502.SHF[4.9% 623 61534 | -1.23% | -0.06% | AU2502.5HF |0.4% 61534 | 4.4%

NI ¢ | NI2501.5HF |4.8% 126170 | 127170 | 079% | 004% | NI2501.SHF |-0.7% 127170 | 5.6%

CF| #8#t | CF501.CZC |47% 13915 14010 | 068% | 003% | CF501.CZC |4.9% 14010 0.2%

SR| @ | SR501.CZC |3.4% 5946 6082 229% | 0.08% | SR501.CZC |8.4% 6082 5.0%

EG| Z—F |EG2501.DCE|2.6% 4607 4601 | -013% | 0.00% |EG2501.DCE|-0.1% 4601 2.8%

AL| 48 | AL2501.SHF [2.5% 20550 | 20335 | -1.05% | -0.03% | AL2501.SHF |5.4% 20335 3.0%

FU | skbs | FU2503.5HF [2.1% 3109 3149 129% | 003% | FU2503.SHF |3.6% 3149 1.5%

AO| Efk5E |AO2501.SHF|1.5% 5325 5198 -2.38% | -0.04% |A02501.SHF|-1.2% 5198 2.7%

AP| #E | AP501.CZC |1.3% 7836 7773 | -0.80% | -0.01% | AP505.CZC |-2.3% 8060 1.0% 2
RU | R#AREX | RU2501.SHF |1.2% 17450 17980 | 3.04% | 004% |RU2505.SHF|2.0% 18255 3.2% 2
BU | B3#ilE | BU2501.SHF |1.1% 3398 3473 221% | 002% |BU2501.SHF |1.8% 3473 0.7%

ol | F#m | ois01.czC |0.8% 9045 8861 | -203% | -0.02% | OI505.CZC |1.8% 8893 2.6% 2
P | ##@w | P2501.DCE |0.7% 9600 10078 | 498% | 003% | P2501L.DCE |2.9% 10078 2.1%

UR| FRZE | URS01.CZC |0.7% 1799 1811 0.67% | 000% | URS0LCZC |-1.2% 1811 1.8%

ZN| & | zZN25015HF[0.5% 24865 | 25215 | 141% | 001% |ZN2501.SHF|0.9% 25215 0.4%

| | #%® &\ | 12501.DCE |0.5% 775 796 271% | 001% | 12501L.DCE |1.3% 796 0.7%

SM| & | SM501.CZC |0.4% 6340 6384 0.69% | 0.00% 0.4%

RB | #2505W | RB2501.SHF |0.3% 3304 3327 0.70% | 0.00% | RB2501.SHF |0.3% | 3327 0.1%

HC | #4135 | HC2501.5HF |0.2% 3474 3492 052% | 0.00% |HC2501SHF|-1.1% 3492 1.2%

SP| K% | SP2501.SHF |-0.1% 5940 5842 | -165% | 000% | SP2501SHF|-0.5% 5842 0.4%

RM | A | RM501.CZC |-0.2% 2254 2271 0.75% 0.00% | RM505.CZC |-1.4% 2365 1.6% =
MA| BE | MA501.cZC [-0.4% 2604 2550 | -173% | 001% | MA501.CZC |-2.9% 2559 2.5%

SA | #m | saso1.czc [-0.4% 1488 1484 | -027% | 000% | SA501.CZC |-1.7% 1484 1.3%

v | = | v2505.DCE |-0.7% 7806 8034 292% | -002% | Y2505.DCE |-2.6% 8034 1.9%

LC | mm$E | LC2501.GFE |-0.7% 80000 | 78800 | -150% | 0.01% | LC2501.GFE |0.3% 78800 1.0%

M| &% [IM2501.DCE[-1.2% 1304 12485 | -426% | 0.05% |IJM2501.DCE|-1.1% 12485 0.0%

AG| B |AG2502.5HF|-1.8% 7775 7611 | -211% | 0.04% | AG2502.SHF|-3.5% 7611 1.7%

S | T | SI2501.GFE |-2.1% 12345 12220 | -1.01% | 002% | SI2501.GFE |0.4% | 12220 2.4%

FG | 3 | FG501.CZC |-2.2% 1255 1260 040% | -001% | FG501.CZC |-1.6% 1260 0.6%

SH| & | sH501.cZC |-2.2% 2664 2623 | -154% | 003% | SH501.CZC |1.5% 2623 3.7%

1A PTA | TAS0L.CZC |-3.0% 4892 4784 | -221% | 007% | TA501.CZC |-1.0% 4784 1.9%

ss | FEE® | SS2501.5HF |-3.5% 13230 13070 | -1.21% | 0.04% | SS2501.SHF |1.5% 13070 5.0%

v | pvc | v2501.DCE |-3.6% 5271 5203 | -1.29% | 0.05% | V2501.DCE |-4.2% 5203 0.6%

M| =# | M2505.DCE |-6.8% 2791 2802 0.39% | -0038% | M2505.DCE |-3.5% 2802 3.4%

c| =% | cos01DcE |-133% 2201 2167 | -154% | 021 | C2501.DCE |-9.9% 2167 3.2%




RIS SRR 4H A B BN = 1R FTETPRAK

« LA EO6TpRER S rh L AR ELFRIZCWFT, Ya0. 70%; SFLIRRINGZIFHIZONFT, Ya3. 15%.

- U EEEREHFNESKE (AEWGEFEN MWEHRINEE16. 3%, BEZEEZE2.19, Calmar2.20, &KX
[El4E-7. 38%, ExIT—REWER0. 47%, SFELURUERO0. 46%.,

A =
IRERERESRYIFEESS IRERRIBAY I SR ETR
C_frontne
224 e .
cwrt cwrr | Xt&
s C_frontnext & Short Trend Short XGBoost
201 == Long CWFT & Short CWFT Trend combine | combine | combine
_—— S XGBoost FEpzE 10.2%  13.0%  14.9%  10.1%  12.2%  12.7%  16.3%
1.8 - RuleBased TS Sharp-combine FE T 6. 1% 6. 7% 9. 5% 5. 9% 8. 0% 6. 1% 7. 4%
== RuleBased TS XGB-combgne SAER  8.8% -67% -13.1% -7.3% -8.3% -4.5% -7.4%
=== CS strategies, EW combine
1.6 1 Bt 1. 67 1.93 1.58 1. 69 1.52 2.09 2.19
s Calmar 1.16 1.93 1.14 1.37 1.47 2.82 2.20
147 ,\..' "~ Ws-S&E%k 3.1% 2.5%  -0.3% -1.8%  3.5%  7.1%  0.5%
bl -
VR et B —E 0.7% 0. 3% 0.6%  -0.4%  0.5% 0. 4% 0. 5%
Yrgs-HiE—F
1.2 1
WYrs-mE—E  2.9% 31%  -1.2%  2.7% 3. 4% 7. 3% 1. 3%
o SEAATHF 1.0 1.0 1.0 1.0 1.0 1.0 1.0
. | . | . . FH]E 22.1 37.8 29.2 44.1 70.1  102.1  31.7
=] =) ) =) ) =] FEFEHRA 0.7%  1.1%  0.9%  1.3%  2.1%  3.1%  0.9%
S q & Q 3 &

o FLiEs |

ORIENT SECURITIES

ERIEE: Ricequant, FRIEATERATER
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IERERA E mIPEAREEUR fITEAIRAR

EAREBIEALIE
FRIUEEMTEEES T S MR L EMAVIEIFEREE, IR RIEIIZ BRI IEE, EaEAEREFE.

SplEE
BEARAEESH, DHNELZRFHEHESATHET+6ABIVWAP, FHitElzs% Hi)I% B k.
BRI ETS

PA2015FE 2020 5 B — MR EE, BERENIZOLS. XGBoost A MIRRE! (WEE—F) . BT =MERLER, #rWETAPMMLTHRES, HEN1KREE,
ENGEERAT+HI HE910:00 ~ 10: 10HIVWAPIN & B 3T

xR

T A B E & A 507)

1.0 1.0 1.0+
D‘ v—-l o [g] =+ h".l = = N‘ =+ \!‘4' CI —" N‘ (’7' ﬂ‘l e
& & & & & & = & & S & & & & & & & a
LAY
Log] = FEERBE S H50%) L0015
1.075 154
1.06 4
1.04 1 1.0501
124
1.024 1.025 4
1.00 1 1000 4
1.1
08
0.98 0.975 A
0.96 1
0,950 1 1.0
0.94 : . : . . : " . : .
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ORIENT SECURITIES



£ e (TEE TR
OLSTRALRIL N {5 S ERER GEES
OLSHRAth R 75 E1EH) % S R E £

M AEEROLSIERY, HARINN2020-2023F 2= H W EES, EELERE, BSFLK

SRS ST AR SRS, ELAE LRI LE 45190, 23%F0-0. 35, T4 SEHE - B OLSIREIAHFASNRERRIL
2. 48%#0-0. 29 Fiolae Rities FHIRME SFIHEEL k==

1.92% 1.96% 797% 24.12% 52.94%
= ¥»ﬁ =1 737% | 7.66% 10.48% 70.26% 55.77%
b e iz -10.76% | -10.76% 8.91% -120.66% 44.00%
N == a2 f=o & P 3.56% | 3.56% 6.17% 57.76% 54.00%
%* n?%q}q:MA\ FU*HHC, = nl N FI_'E'%EPQ:'B\ FG*HY, IEWfﬁIjon 023% 021% 711% 327% 5870%
E3%: OLSERBGEH—HNZ = HEENE 414% | 423% 11.67% 3549% | 47.06%
i a4 BTHE BZHRE NE  HigPiE E BHA i HH 25.28% | 26.29% 12.42% 203.48% 57.69%
A | A2501 | =ik -2188%s 21%  [2024-11-29) NR |NR2502| %L 2024-11-29 5 P S S S
AG |AG2502| Z=k -1.48% -F2%  [2024-11-29 ol |omrs501| =% 2024-11-29 -646% | -646% 13.47% ~47.99% 52.00%
AL | AL2501| ==L 1218 -db1%  [2024-11-29 P | P2501 | =k 2024-11-29 522% | 5.22% 9.03% 57.85% 54.00%
AP |AP2501| ZL 142 209%  [2024-11-29 PB | PB2501| ik 2024-11-29 248% | -2.28% 8.48% -29.20% 5217%
AU |AU2502| &k 0.22% 033%  [2024-11-29 PG |PG2501| &k 2024-11-29
B [B2s01 | =L | NGB BEc: 0241129 PK | PK2501| &k 2024-11-29
BU |BU2501| &% 3.03%0] 448%] [2024-11-29 PP | PP2505| ZL 2024-11-29
C | c2501 | =% -2 Bbo%  [p024-11-29 RB |RB2501| =5k 2024-11-29
CF | CF2501| ZL -0.7%% -0b4%  024-11-29 RM |RM2505| z=ik 2024-11-29
C) [cies0s| mk 0.00% 000%  [2024-11-29 RR__|RR2501| sk 2024-11-29 BFR: SFEPLEOLSIER BRI ES Hr iR
CS | Cs2501| #% 0.00% 0.00%  [2024-11-29 RS |RS2507| &k 2024-11-29
CU |CU2501| &k 0.00% 0.00%  [2024-11-29 RU |RU2505| &% 2024-11-29 0015
CY | Cv2503| =L 0.00% 0.00%  [2024-11-29 SA | SA2501| Z=5L 2024-11-29 AR
EB | EB2501| 3k 0.00% 0.00%  [2024-11-29 SC [sc2501| &% 2024-11-29 0.010 LI LS
EG |EG2501| ik 2.85%0 4 2024-11-29) SF | SF2501| &k 2024-11-29
FB | FB2501| Sk 0.00% 0.00%  [2024-11-29 SM_ |SM2501| &L 2024-11-29 0.005
FG | FG2501| = | [ 1%  |2024-11-29 SN |[SN2501| &k 2024-11-29 J
FU |FU2503| ik 3.78% 0 5. 2024-11-29) SP | sP2501| &k 2024-11-29 0.000 1
HC |HC2501 =3k 088 5%  [p024-11-29 SR |SR2501| &L 2024-11-29
| [ 12501 | % 301%. 4.% 2024-11-29 Ss [ss2s501] =ik 2024-11-29 0.005 1
)| 2501 | Bk 0.00% 000%  |2024-11-29 TA |TA2501| ®% 2024-11-29
JD  |JD2501| L 3.40% 502% | [2024-11-29 UR |UR2501| == 2024-11-29 00104
M |IM2501| =3k 2 WB1% 0241129 V| V2501 | =% 2024-11-29 00154
L |Leso1 | sk 265% 391%  [2024-11-29 WH  [WH2501] 23k 2024-11-29 o . ; ; ‘ :
[H |LH2501| &k 0.00% 000%  [2024-11-29 WR |WR2501| 23k 2024-11-29 5 oy H g wg
LU |LU2502| =k 0.00% 0.00%  [2024-11-29 Y | ¥2505 | ZL 2024-11-29 H 4 2 4 <
M | M2505 | Zsk -2. 2024-11-29 Z2C |zcea2| mx% 2024-11-29 ® ﬁ = = ‘;‘f
MA |MA2501| 2L 527 . 2024-11-29) ZN |ZN2501| &% 2024-11-29 comron
NI |NI2501| Z% 0.00% X 2024-11-29

ORIENT SECURITIES

Q:Q RIGUES | Hs



XGBIR B R IN K T #1155 S IR ER TR

XeBiR B th B & 75 [ Y % TS SR 5B

IAELENE R REROXGBIREY, HEASNI2020-2023 F PRI SR B S ARE, S . XCBREMR A RS

LS isrh MR E S A E T L A-6. 25%F0-0. 99, ZZSRERAYS Bl A-1. 85%F01-0. 14, ﬁﬁm EKGS BiHis TS SN p

FRWET I %A R 19.63% | 20.03% | 11.52% | 170.41% | 60.78%
e -1.73% | -1.80% | 13.21% | -13.11% | 55.77%
BHES

13.08% | 13.08% | 9.10% | 143.77% | 58.00%
LI (= DHF, 2SS 2 hFIDFIAP, -1.50% | -1.50% | 5.23% | -28.67% | 52.00%
E3R: XBIEASH—HNZEHERNE

-6.25% | -5.75% | 6.30% |-99.20% | 41.30%
22.03% | 22.47% | 12.67% | 173.91% | 64.71%

[Tl 28 BFHE BTHEE NE  hishit RE HH i a1 B=pm BTEE NE hiEhitE NE HHA
A | A2501 | sk 1% 137% 2024-11-29 NR [NR2502| sk 0.00% 0.00% | |2024-11-29 9.68% | 10.07% | 20.72% | 46.74% | 59.62%
AG |AG2502| &k % 207% 2024-11-29 ol [orso1| sk 6 241% | | 2024-11-29
AL |AL2501| sk '5 232% || |2024-11-29 P | P2501 | sk 537% 52024-11-29 8.56% | 8.56% | 17.88% | 47.89% | 52.00%
AP [AP2501| =ik 1.20% -7.169 2024-11-29 PB | PB2501| ik .00% 000% | |2024-11-29
AU |AU2502] Zsk 325% 1.78% 2024-11-29 PG [PG2501[ L 00% 000% | |2024-11-29 2.50% | 2.50% | 10.27% | 24.39% | 56.00%
B | B2501 | % ?% 1.72% 2024-11-29 PK_ | PK2501| sk .00% 000% | |2024-11-29 -1.85% | -1.70% | 13.50% | -13.68% | 52.17%
BU [BU2501| &L 4% 1.28% 2024-11-29 PP [PP2505| %k .00% 0.00% | |2024-11-29
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