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3% (Beta, &B) BT %87 F =i FAF 7 9B 0B E. FHOHR
mF, HieMarkowitz (1959 ) . Hogan and Warren (1972, 1974 ) ¥4% i /% Beta
B -F ek B T 82k, RAAER 2 R4 w7 2 EBetall] FHIE A FBE R
FF (mRE) WA BE L7,

*f FAE%Betall T, KAVEART 5 HAT FIEL, KA 209 R84, BP
P #R300. FiE5004 4 3E800, 1A T HE, R EHEEL20. 604212015 B
WHHE BRI St %Betal . MREREF, H4%Betall FEARIZTH
Alphaik#, BF &BetaA B AP RAET HBHKA.

1. F#Betal F4HEN

BE - LA ValidPercent

fBetal20D300 -1.8% 0.19 -0.14 54.9% 27.1% 95.4%
fBetal120D500 -1.4% -0.17 -0.10 52.1% 24.4% 95.4%
fBetal20D800 -2.2% 0.19 -0.16 51.4% 26.5% 95.4%
fBeta20D300 1.2% 0.52 0.05 51.4% 78.5% 95.6%
fBeta20D500 0.5% 0.83 0.08 54.9% 75.4% 95.6%
fBeta20D800 0.7% 0.67 0.06 55.6% 77.9% 95.6%
fBeta60D300 -1.2% -0.13 -0.06 48.6% 42.2% 95.5%
fBeta60D500 -2.1% -0.44 -0.03 49.3% 38.8% 95.5%
fBeta60D800 -2.0% -0.19 -0.06 51.4% 41.3% 95.5%

I RR: Wind, [ ZIESREAR F 8

EAVE (A FSemiBeta#) B T 5x——% B FTAlpha% 73R4 (W -+ A)) R4
¥, 4% Bollerslev (2021) AR EHR, EATFABKBEFTHKEFTEGRE,
% Betal FHg A4 SemiBeta. HRMLERER T, AMALMET, £ THA
KBt HeifBeta MN (T3 E KRB H R, BREBKBAHE) 27 A-F, BAREZAK
.

%2: kI SemiBetal® F5 2 £

A% AR ValidPercent

fBeta_ MN_120_S000852 -6.6% -2.79 20.6% 1.58 65.3% 30.8% 95.4%
fBeta_ MN_120_S399006 -7.0% -2.66 20.0% 1.48 65.3% 30.5% 87.7%
fBeta_ MN_120_S399300 -5.5% -1.26 8.1% 0.52 63.2% 28.0% 95.4%
fBeta_ MN_120_S399905 -6.6% -2.59 19.2% 1.53 67.4% 30.7% 95.4%
fBeta_MN_20_S000852 -7.8% -3.01 26.8% 1.97 75.0% 84.9% 95.6%
fBeta_MN_20_S399006 -8.7% -3.04 28.8% 1.95 71.5% 84.5% 91.4%
fBeta_MN_20_S399300 -7.1% -2.31 19.3% 1.36 68.1% 82.9% 95.6%
RARBE, ZIMNE TBH W RIEAR T % AR
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fBeta_ MN_20_S399905 -7.9% -3.25 25.7% 2.03 73.6% 84.9% 95.6%
fBeta_ MN_60_S000852 -7.9% -3.38 24.9% 2.04 75.7% 46.9% 95.5%
fBeta_ MN_60_S399006 -8.3% -3.15 25.5% 1.87 72.2% 46.4% 90.0%
fBeta_ MN_60_S399300 -6.7% -1.79 12.1% 0.81 65.3% 43.6% 95.5%
fBeta_ MN_60_S399905 -7.9% -3.27 23.2% 1.94 74.3% 46.5% 95.5%

I RR: Wind, " LIRS R EARF 2

HHER, TRFRFFR LA, KR T2 LR ERE, AR
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= Var(R,) Var(R,,)

EIBN+,3P—IBM+—,BM_
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TEHE. AT HFEFE, 2FRL, RESLERRFAFeLE, B
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2. BABIEME: 154 RAbH4r AR,

3. RTFHE: (4

)

FiR300. FiE500. FE1000F=4)] kAR FE;

KRIBGA 10 B HARAT-FF.

RAMET 644 S AR AR 0 tmfk e SemiBeta® -, B T2 W5k K.

%3: 644 FH#SemiBetal T2 &

semi_beta_MN_SH000852

semi_beta_MP_SHO000852

semi_beta_N_SH000852

semi_beta_P_SH000852

semi_beta_MN_SHO000852_5m

semi_beta_MP_SH000852_5m

semi_beta_N_SH000852_5m

semi_beta_P_SH000852_5m

semi_beta_MN_SHO000852_5m_m
alo

semi_beta_MP_SHO000852_5m_m
alo

semi_beta_N_SH000852_5m_m
alo0

semi_beta_P_SHO000852_5m_m
alo

semi_beta_MN_SHO000852_mal0

semi_beta_MP_SH000852_mal0

semi_beta_N_SH000852_mal0

semi_beta_P_SH000852_mal0

semi_beta_ MN_SZ399006

semi_beta_MP_SZ399006

semi_beta_N_SZ399006

semi_beta P_SZ399006

semi_beta MN_SZ399006_5m

semi_beta_MP_SZ399006_5m

semi_beta_N_SZ399006_5m

semi_beta P_SZ399006_5m

semi_beta_MN_SZ399006_5m_m
alo

semi_beta_MP_SZ399006_5m_m
alo

semi_beta N_SZ399006_5m_m
alo

semi_beta P_SZ399006_5m_m
alo

semi_beta_ MN_SZ399006_mal0

semi_beta_ MP_SZ399006_mal0

semi_beta_N_SZ399006_mal0

semi_beta_P_S7399006_mal0

semi_beta_ MN_SZ399300

semi_beta_MP_SZ399300

semi_beta_N_SZ399300

semi_beta_P_SZ399300

semi_beta_MN_SZ399300_5m

semi_beta_ MP_SZ399300_5m

semi_beta_N_SZ399300_5m

semi_beta_P_SZ399300_5m

semi_beta_ MN_SZ399300_5m_m
alo

semi_beta_MP_S7399300_5m_m
alo

semi_beta_N_SZ399300_5m_m
alo

semi_beta_P_S7399300_5m_m
alo
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semi_beta_ MN_SZ399300_mal0 semi_beta_ MP_SZ399300_mal0 semi_beta_N_S7Z399300_mal0 semi_beta_P_S7399300_mal0

semi_beta_MN_SZ399905 semi_beta_MP_SZ399905 semi_beta_N_SZ399905 semi_beta_P_SZ399905

semi_beta_MN_SZ399905_5m semi_beta_ MP_SZ399905_5m semi_beta_N_SZ399905_5m semi_beta_P_SZ399905_5m

semi_beta_ MN_SZ399905_ 5m_m | semi_beta_ MP_SZ399905 5m_m | semi_beta_N_SZ399905 5m_m semi_beta_P_S7399905 5m_m
alo alo alo alo

semi_beta_ MN_SZ399905_mal0 semi_beta_ MP_SZ399905_mal0 semi_beta_N_SZ399905_mal0 semi_beta_P_S7399905 _mal0
BAFRR: T EAEF KR E S

(Z) BFxiEsgXR

AT, TRy atE&LSemiBetall TAIC. 3 2R, BEARKFTEF @
84 =l 0 R AT AR T

RAATHEBRFT X T, PR B-FHERIE fICHFIE, BP B -FE x40 49
ANIRAEAR A 69 5 Sl 2 R AR AT, *FEUMNL MP. Nf=P&- X £ B T, &z,
NE FF2PE F 691CH A1 AR 423

NE-F %, semi_beta_ N_SH000852#=semi_beta_N_Sz399300_mal0 R F &
BARZR AT 24T, B semi_beta N_SH000852 B - 491C3#444-6.1%, % = F1k
15X 3% 412.6%. semi_beta N_SZ399300 malOFE F#IC3H1EA-7.1%, % =4F4LiIk
#H12.7%.

PHE -+, semi_beta P_SH000852#F=semi_beta P_SZ399300H F &9 & k2%
RARTE4F, £ Fsemi_beta P_SHO00852F - #91C341E 4-6.4%, % = FAiki A
14.8%. semi_beta_P_SZ399300F F #9IC3414 4 -6.0%, % = F{biki #13.0%.

%4: Beta MNAF| B T4 kH: AMLTHLER

% ZHAL
" PEpER BRG] | AKE T
semi_beta_MN_SH000852 -3.1% | -1.32 | 68.5% 8.4% 2.59 58.7% 79.4% 95.5%
semi_beta_MN_SH000852_5m -2.8% | -1.37 | 60.0% 5.7% 3.24 32.9% 83.2% 94.9%
semi_beta_MN_SH000852 5m_ma10 | -55% | -2.12 | 76.5% 7.3% 3.51 40.6% 70.7% 93.2%
semi_beta_MN_SH000852_ma10 3.7% | -1.22 | 66.2% 3.9% 1.20 58.7% 63.0% 90.7%
semi_beta_MN_SZ399006 -4.4% | -1.94 | 78.3% 12.0% 4.05 66.4% 79.7% 95.5%
semi_beta_MN_SZ399006_5m -3.0% | -1.46 | 63.0% 10.4% 4.05 58.0% 83.8% 95.5%
semi_beta_MN_SZ399006_5m ma10 | -52% | -1.77 | 67.9% 10.8% 3.13 56.6% 70.6% 91.0%
semi_beta_MN_SZ399006_ma10 -5.6% | -1.89 | 71.5% 12.5% 3.37 62.9% 63.4% 91.0%
semi_beta_MN_SZ399300 -35% | -1.43 | 69.9% 8.9% 2.68 62.9% 78.8% 95.5%
semi_beta_MN_SZ399300_5m -2.4% | -0.98 | 59.4% 7.4% 2.25 56.6% 82.5% 95.5%
semi_beta_MN_SZ399300_5m ma10 | -3.9% | -0.98 | 60.6% 4.2% 1.09 55.9% 66.6% 90.7%
semi_beta_MN_SZ399300_ma10 -4.2% | -1.25 | 69.7% 5.7% 1.48 61.5% 61.9% 90.7%
semi_beta_MN_SZ399905 3.7% | -1.62 | 70.6% 10.7% 3.34 63.6% 79.6% 95.5%
semi_beta_MN_SZ399905_5m 2.4% | -1.04 | 59.4% 9.1% 3.11 60.8% 83.8% 95.5%
semi_beta_MN_SZ399905 5m mal10 | -4.4% | -1.32 | 62.7% 8.1% 2.11 60.1% 70.7% 90.7%
AR, ZBNE BEW LRI R AR
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|semi_beta_MN_SZ399905_ma10 |-4.7% 8.7% 2.35 ‘62.9%’ 63.9% ‘ 90.7% ‘

AR RKAE, JKIERLEAR T S

-1.58 ’ 71.8%

%5: Beta_ MPAZ| B FHBAI: AHMETHEK

IC 4L, % f3-€ 4
PEpR  PBEs] | A ARE T
#h ICIR : IR
semi_beta_MP_SH000852 27% | -1.18 | 65.7% 8.8% 2.84 63.6% 79.2% 95.5%
semi_beta_MP_SH000852_5m -32% | -1.68 | 69.4% 6.7% 3.85 38.5% 83.0% 94.9%
semi_beta_MP_SH000852_5m_ma10 | -4.8% | -1.78 | 71.8% 6.0% 2.62 37.1% 66.8% 93.2%
semi_beta_MP_SH000852_ma10 -35% | -1.16 | 64.1% 3.5% 1.09 55.9% 61.1% 90.7%
semi_beta_MP_SZ399006 41% | -1.88 | 73.2% 10.8% 3.73 66.4% 79.9% 95.5%
semi_beta_MP_SZ399006_5m 28% | -1.36 | 65.9% 8.3% 3.29 60.1% 83.8% 95.5%
semi_beta_MP_SZ399006_5m_ma10 | -4.7% | -1.61 | 69.3% 10.9% 3.24 59.4% 67.7% 91.0%
semi_beta_MP_SZ399006_ma10 52% | -1.86 | 75.9% 1.1% 3.11 64.3% 62.0% 91.0%
semi_beta_MP_SZ399300 31% | -1.25 | 65.0% 9.1% 2.78 64.3% 78.8% 95.5%
semi_beta_MP_SZ399300_5m -19% | -0.75 | 57.3% 4.8% 1.59 55.2% 82.5% 95.5%
semi_beta_MP_SZ399300_5m_ma10 | -3.2% | -0.78 | 59.9% 2.6% 0.79 52.4% 63.5% 90.7%
semi_beta_MP_SZ399300_ma10 -39% | -1.20 | 67.6% 4.7% 1.27 60.1% 60.2% 90.7%
semi_beta_MP_SZ399905 -35% | -1.57 | 71.3% 12.5% 4.05 67.1% 79.1% 95.5%
semi_beta_MP_SZ399905_5m 24% | -1.08 | 58.7% 8.7% 2.89 58.0% 83.2% 95.5%
semi_beta_MP_SZ399905 5m_ma10 | -4.0% | -1.20 | 62.7% 7.4% 1.87 55.9% 67.1% 90.7%
semi_beta_MP_SZ399905_ma10 -45% | -1.60 | 71.1% 7.4% 2.05 62.2% 62.0% 90.7%

HRRR: RHAHEL, T RGEAK R F v

#6: Beta_NZ7| B T4 EAN: AMLTHLK

b 3o
" SEmE  BEBBs | AHRE Tk
semi_beta_N_SH000852 6.1% | -1.69 | 68.5% 12.6% 2.91 62.2% 75.3% 95.5%
semi_beta_N_SH000852_5m 54% | -1.41 | 69.4% 5.6% 2.28 39.2% 77.1% 94.9%
semi_beta_N_SH000852_5m_ma10 | -7.8% | -1.53 | 70.6% 4.8% 1.61 35.7% 56.6% 93.2%
semi_beta_N_SH000852_ma10 T74% | -165 | 7T1.1% 12.7% 2.46 60.1% 59.2% 90.7%
semi_beta_N_SZ399006 56% | -155 | 68.8% 10.9% 2.59 61.5% 75.1% 95.5%
semi_beta_N_SZ399006_5m 53% | -1.39 | 68.8% 9.2% 2.28 60.1% 78.3% 95.5%
semi_beta_N_SZ399006_5m_ma10 6.9% | -1.36 | 67.9% 6.4% 1.43 55.9% 57.9% 91.0%
semi_beta_N_SZ399006_ma10 6.7% | -1.50 | 69.3% 8.6% 1.84 57.3% 58.3% 91.0%
semi_beta_N_S7399300 58% | -1.66 | 69.2% 11.8% 278 63.6% 76.1% 95.5%
semi_beta_N_S7399300_5m 53% | -147 | 68.5% 1.2% 275 66.4% 79.4% 95.5%
semi_beta_N_S7399300_5m_ma10 73% | -153 | 69.7% 11.0% 2.12 58.0% 60.6% 90.7%
semi_beta_N_S7399300_ma10 T1% | -1.63 | 72.5% 12.7% 2.48 61.5% 60.2% 90.7%
semi_beta_N_S7399905 55% | -1.48 | 69.2% 9.7% 2.31 60.8% 75.3% 95.5%
semi_beta_N_S7399905_5m 5.0% | -1.32 | 67.1% 9.7% 2.36 64.3% 78.7% 95.5%
RAIXEE, ZINE BEW LRI R AR
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GF SECURITIES

semi_beta_N_S7399905_5m_ma10 -6.9% -1.38 66.9% 9.5% 1.88 60.8% 59.1% 90.7%

semi_beta_N_SZ399905_ma10 -6.5% | -1.44 | 69.0% 10.0% 2.01 59.4% 59.0% 90.7%
BARA: R, T KARS KRR T S

A7: Beta PAFIBFHARIL: AMLTHLEK

IC 4L, % 325
PEpR RG] | A ARE T
#h ICIR : IR
semi_beta_P_SH000852 6.4% | -1.86 | 76.2% 14.8% 3.36 64.3% 74.8% 95.5%
semi_beta_P_SH000852_5m 58% | -1.60 | 72.9% 4.2% 1.71 36.4% 77.2% 94.9%
semi_beta_P_SH000852_5m_ma10 -78% | -1.61 72.9% 5.8% 1.88 36.4% 58.6% 93.2%
semi_beta_P_SH000852_ma10 73% | -1.69 | 70.4% 12.8% 2.52 58.7% 60.0% 90.7%
semi_beta_P_SZ399006 58% | -1.72 | 73.9% 13.1% 3.10 60.8% 75.2% 95.5%
semi_beta_P_SZ399006_5m 52% | -1.53 | 70.3% 7.8% 2.01 56.6% 78.6% 95.5%
semi_beta_P_SZ399006_5m_ma10 6.5% | -1.36 | 67.2% 7.1% 1.55 55.2% 60.4% 91.0%
semi_beta_P_SZ399006_ma10 6.4% | -1.47 | 70.8% 7.8% 1.73 56.6% 59.1% 91.0%
semi_beta_P_SZ399300 6.0% | -1.86 | 74.1% 13.0% 3.18 65.7% 76.3% 95.5%
semi_beta_P_SZ399300_5m 54% | -1.66 | 72.7% 10.3% 2.63 65.7% 80.0% 95.5%
semi_beta_P_SZ399300_5m_ma10 72% | -1.63 | 70.4% 11.3% 2.28 60.1% 62.6% 90.7%
semi_beta_P_SZ399300_ma10 6.8% | -1.64 | 71.8% 11.3% 2.29 61.5% 60.8% 90.7%
semi_beta_P_SZ399905 57% | -1.67 | 71.3% 10.9% 2.57 64.3% 75.0% 95.5%
semi_beta_P_SZ399905_5m 54% | -1.58 | 72.0% 8.9% 2.22 60.8% 78.7% 95.5%
semi_beta_P_SZ399905_5m_ma10 6.7% | -1.44 | 68.3% 8.2% 1.71 57.3% 61.2% 90.7%
semi_beta_P_SZ399905_ma10 6.3% | -1.42 | 69.0% 8.0% 1.70 55.9% 59.8% 90.7%

BAER R RBA, T HIES LB TS

(w) BFKieg RAML

1. NEF
B2: semi_beta N_SH000852H FIC{&1Z & A 3: semi_beta N_SH000852 HF % =ik 12 &
¢ 3| C RITIC (£44) — LS Bitlks (£4)
0.6 10 0.2 r 4
0.4 0.15 3
5 0.1 | -2
02 | 005 - | Y 1
0 ke, | 0 o 2k -0
I | q g o olay oMo o 0|©
o o .ol O O -0.05 eR o NeoNe) o o [cNoNoNoNalle] - -1
0.2 o’goﬁo' 33 S 8384533358333 38 S
SEEELELEFE 5 5 01883088 REeSSgRaag I 2
0485005000000 05 S ~ ooooooooooooooooogggf_
SAANAAAAAN « OIS ANRAANAAAAANNANNANANNAN S -3
-0.6 L .10 0.2 L4
BRI REFHL, AR R T o BARR: RHA, AR RS
RBIRNEE, ZIMNE BEW LRI R AR
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= IRl

GF SECURITIES

EMTIE|EWREER

(&) ABXMIH
A4t Z i SemiBeta® -, A EIRE (T SemiBetaty B FH 5 ——% B
FAlpha% 7384 Z (W1 )Y Fa9{ksnSemiBetal F #4748 £ o7, A8 589 F T
¥vA d1E10004E 4 B,

KINE FF &, BARADDUILE F @) 40409 B 48 A AT 5, BPNE FFPE
FZ A A8 F 4 A 54%, MNBE FFMPE F 6448 % 4 A 47.5%; 7 BRAR IR IK 5 7 @) 20
At B F Z 8] A8 2 HEAR AT AR, deNE FAMP E F 6948 % 4 4-0.5%.

SME T @, AKX EAFAEFEIRE F A SR EARADL, (2 kA0 K —F b
F. NE-FAPHE-FZ A48 x4 470.7%, MNE-FFfMPE-F 854841 A58.7%; &
PERRBIIK A B A E T AR X HAAR S, eNEFAMPE 648 %14
37.6%.

DA FAEINE FZ 08k F, BARAE K AR, B PRI PR A2 & 50
#IN. PE T HE— A8 LM

%8: SemiBeta# 5| BT #948 X o541

IKHMN |
|

15T MP \ 65 N

47.5%

19.2%

19.5% 21.3% 21.0%

10.6% 12.2% 13.1% 11.4%

25.1% 25.3%
11.9% 39.2% 39.9%
58.7% 38.5% 35.4%

37.6%

38.9%

70.7%

HIERIR: Wind, REAHL, | KIEAK BRI

R, ZINE

RSB IRIRAR T R 3T R
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& I Rl SMIRIBURALE

GF SECURITIES

. KIESH: AM_MBEBRER

A —FF I B IR E B 4o P iR300. FIE50042 F 4E100048 Hom o IR 5 R
Bl 69 B A, VASLAR IS R ) B Z k) 5 47 Semi Beta B F 498 IR

(—) BFEiEL R FiE 300 3540ma ik

st F P IR 30048 H A I, M LERRA, ARX T AT SRR, FARICHANL
STEH — AL TFH, BPAER R ICHALAHE T3 S e ML, R A BT
E12 W

%9: Beta MNZF|EH T4 &M: AM_PFE30035E 80K LK

IC 24K s 3254
3R BREERS | AXKETRS
#ME ICIR : IR
semi_beta_MN_SH000852 0.1% | -0.04 | 51.0% -8.0% -1.52 43.4% 72.6% 97.2%
semi_beta_MN_SH000852_5m 1.6% 0.43 52.9% 5.0% 2.00 33.6% 83.2% 97.0%
semi_beta_MN_SH000852_5m_ma10 | 0.3% 0.09 56.5% -0.2% 0.18 34.3% 68.8% 95.9%
semi_beta_MN_SH000852_ma10 0.2% 0.06 53.5% 2.2% 0.75 57.3% 51.8% 92.8%
semi_beta_MN_SZ399006 -11% | -0.30 | 58.0% -5.4% -0.80 43.4% 73.1% 97.2%
semi_beta_MN_SZ399006_5m 0.5% 0.13 50.7% 2.3% 0.78 50.3% 84.2% 97.2%
semi_beta_MN_SZ399006_5m_ma10 | -0.6% | -0.12 | 48.2% -4.8% -0.62 42.7% 69.0% 93.1%
semi_beta_MN_SZ399006_ma10 -1.4% | -0.31 51.1% 2.1% -0.08 44.1% 51.7% 93.1%
semi_beta_MN_SZ399300 0.2% 0.07 53.8% 10.1% 2.29 60.1% 70.7% 97.2%
semi_beta_MN_SZ399300_5m 1.1% 0.31 53.8% 6.7% 1.80 54.5% 82.7% 97.2%
semi_beta_MN_SZ399300_5m_ma10 | 0.5% 0.10 53.5% 5.7% 1.31 58.0% 62.2% 92.8%
semi_beta_MN_SZ399300_ma10 0.2% 0.04 52.8% 3.9% 1.08 59.4% 48.8% 92.8%
semi_beta_MN_SZ399905 0.0% 0.00 48.3% -8.1% -1.43 44.1% 72.7% 97.2%
semi_beta_MN_SZ399905_5m 1.4% 0.39 53.8% 5.9% 1.54 53.8% 83.7% 97.2%
semi_beta_MN_SZ399905_5m_ma10 | 0.4% 0.09 51.4% 1.1% 0.54 59.4% 68.1% 92.8%
semi_beta_MN_SZ399905_ma10 0.0% 0.01 51.4% 1.1% 0.15 55.2% 52.3% 92.8%

HAE R R RBA, T EIES LR TS

%10: Beta_ MPA%|E T4k R: AMR_FIR30048 5w KL K

IC 4k, 3251
3EpE  PHMBRLY | HHRETY
#h ICIR 3 IR
semi_beta_MP_SH000852 0.1% | -0.02 | 49.0% -1.6% -0.15 46.2% 72.6% 97.2%
semi_beta_MP_SH000852_5m 0.2% 0.07 49.4% 1.5% 0.88 32.2% 83.7% 97.0%
semi_beta_MP_SH000852_5m_ma10 | -0.6% | -0.14 | 51.8% -0.8% 0.07 25.2% 64.6% 95.9%
semi_beta_MP_SH000852_ma10 01% | -0.02 | 47.2% -4.4% -0.65 47.6% 50.1% 92.8%
semi_beta_MP_SZ399006 12% | -0.34 | 55.1% -3.3% -0.57 44.8% 73.1% 97.2%
RAIXEE, ZINE BEW LRI R AR

13/ 26



& I Rl SMIRIBURALE

GF SECURITIES

semi_beta_MP_SZ399006_5m 1.0% 0.31 58.0% 6.4% 1.94 56.6% 84.5% 97.2%
semi_beta_MP_S§7399006_5m_ma10 | -1.0% -0.23 47.4% 0.1% 0.34 44.1% 66.4% 93.1%
semi_beta_MP_S7Z399006_ma10 -1.6% -0.36 48.2% 1.7% 0.64 45.5% 49.6% 93.1%
semi_beta_MP_S7399300 0.1% 0.02 51.0% 1.6% 0.62 53.8% 70.7% 97.2%
semi_beta_MP_S7399300_5m 1.1% 0.29 57.3% 5.8% 1.62 55.9% 82.5% 97.2%
semi_beta_MP_87399300_5m_ma10 | 0.3% 0.07 54.2% 5.9% 1.34 56.6% 60.3% 92.8%
semi_beta_MP_S7399300_ma10 0.1% 0.02 52.1% 2.6% 0.82 58.0% 47.6% 92.8%
semi_beta_MP_S7399905 -0.1% -0.03 49.0% -2.4% -0.31 43.4% 72.9% 97.2%
semi_beta_MP_S7399905_5m 1.2% 0.36 59.4% 6.3% 1.86 60.1% 84.4% 97.2%
semi_beta_MP_S7399905_5m_ma10 | 0.2% 0.05 50.7% 3.5% 0.98 60.8% 65.2% 92.8%
semi_beta_MP_S7399905_ma10 -0.4% -0.09 50.0% -3.9% -0.51 46.9% 50.2% 92.8%

AR AR RAAL, S RIEAR BRI b

%11: Beta NAF|BH-F4E8EI: AM_FIE30035H R FE K

E2-C e
= $EpE  FEBBAS | HKETF
semi_beta_N_SH000852 32% | -0.62 | 60.1% 0.7% 0.31 54.5% 72.4% 97.2%
semi_beta_N_SH000852_5m 3.0% | -055 | 64.7% -2.8% -0.26 32.9% 74.4% 97.0%
semi_beta_N_SH000852_5m_ma10 | -6.0% | -0.84 | 62.4% 2.1% 0.22 34.3% 50.7% 95.9%
semi_beta_N_SH000852_ma10 -44% | -074 | 56.3% -0.9% 0.34 51.7% 54.2% 92.8%
semi_beta_N_SZ399006 2.8% | -056 | 58.7% -0.9% 0.26 51.0% 71.7% 97.2%
semi_beta_N_S7399006_5m -4.0% | -075 | 61.6% -0.8% 0.26 55.2% 75.2% 97.2%
semi_beta_N_SZ399006_5m_ma10 56% | -0.83 | 61.3% 2.3% 0.20 49.7% 52.3% 93.1%
semi_beta_N_S7399006_ma10 42% | -071 | 58.4% -3.4% -0.02 50.3% 52.2% 93.1%
semi_beta_N_S7399300 34% | -0.68 | 62.2% -0.6% 0.32 54.5% 73.5% 97.2%
semi_beta_N_S7399300_5m 43% | -0.83 | 65.0% 1.7% 0.65 58.0% 75.9% 97.2%
semi_beta_N_S7399300_5m_ma10 61% | -0.90 | 62.0% 0.5% 0.57 51.7% 54.2% 92.8%
semi_beta_N_S$S7399300_ma10 45% | -075 | 54.9% -0.9% 0.33 51.0% 55.5% 92.8%
semi_beta_N_S7399905 32% | -0.63 | 59.4% -0.4% 0.34 56.6% 72.1% 97.2%
semi_beta_N_S7399905_5m 3.9% | -074 | 63.6% 2.0% 0.09 56.6% 75.5% 97.2%
semi_beta_N_S7399905_5m_ma10 61% | -0.90 | 62.7% 2.0% 0.27 54.5% 52.7% 92.8%
semi_beta_N_S$S7399905_ma10 48% | -079 | 61.3% 0.4% 0.50 51.7% 53.2% 92.8%

BB R R: RBA, T EIES LR TS

#12: Beta_PZ 7| B F4HCRI: A _PR30058HR 0 BRIL K

k38 s . :
S EmE PR | ARE T
semi_beta_P_SH000852 -3.0% | -056 | 60.1% -4.9% -0.34 51.0% 71.3% 97.2%
semi_beta_P_SH000852_5m -44% | 075 | 65.9% -5.5% -0.75 32.2% 72.8% 97.0%
semi_beta_P_SH000852_5m_ma10 | -5.0% | -0.74 | 61.2% -3.2% -0.11 30.8% 51.9% 95.9%
semi_beta_P_SH000852_ma10 -38% | -065 |592% -1.9% 0.19 51.7% 55.2% 92.8%
RBIREE, ZIE RSB IRIRAR T R 3T R
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GF SECURITIES

semi_beta_P_SZ399006 -2.9% -0.57 58.0% -4.8% -0.37 49.0% 71.1% 97.2%
semi_beta_P_S57399006_5m -3.8% -0.71 62.3% -1.6% 0.15 58.7% 75.5% 97.2%
semi_beta_P_S57399006_5m_ma10 -4.5% -0.69 59.9% -4.6% -0.13 51.7% 54.4% 93.1%
semi_beta_P_S57399006_ma10 -3.5% -0.59 56.9% -4.5% -0.19 51.0% 53.4% 93.1%
semi_beta_P_S57399300 -3.2% -0.61 60.8% -0.6% 0.28 52.4% 74.2% 97.2%
semi_beta_P_S57399300_5m -4.0% -0.73 60.1% -1.9% 0.10 58.0% 77.2% 97.2%
semi_beta_P_S57399300_5m_ma10 -4.8% -0.75 60.6% -2.6% 0.15 53.1% 56.9% 92.8%
semi_beta_P_S57399300_ma10 -3.9% -0.65 55.6% -5.0% -0.22 51.0% 56.0% 92.8%
semi_beta_P_S57399905 -3.5% -0.65 60.8% -3.1% -0.03 55.2% 70.7% 97.2%
semi_beta_P_S57399905_5m -4.3% -0.78 62.9% -2.4% 0.06 55.2% 75.5% 97.2%
semi_beta_P_S57399905_5m_ma10 -4.9% -0.75 62.0% -4.0% -0.05 53.8% 54.8% 92.8%
semi_beta_P_S57399905_ma10 -4.2% -0.70 56.3% -2.0% 0.17 53.1% 54.1% 92.8%

AR R: REIAE, LS LR F S

(=) BFREER: $4E 500 35405 K&
st F FIE50048 H A R, BN R KA, NEFTAPEFEKICH A 45T
1EARATEL S, (2= e KA B Ras 248,

%13: Beta MNZ 7| B T4 &H: AR _FIiE50048 F s itk

IC 12
2R BRBRLY | ARE T

T ICIR
semi_beta_MN_SH000852 -1.8% -0.70 | 61.5% -0.5% 0.09 48.3% 78.5% 96.3%
semi_beta_MN_SH000852_5m -1.0% -0.40 | 56.5% 0.4% 0.38 31.5% 83.5% 95.8%
semi_beta_MN_SH000852_5m_ma10 | -3.5% -1.21 64.7% 5.2% 2.39 35.0% 70.4% 94.4%
semi_beta_MN_SH000852_ma10 -2.6% -0.83 | 59.9% 3.5% 1.15 54.5% 62.1% 91.6%
semi_beta_MN_SZ399006 -3.0% -1.09 | 62.3% 7.1% 2.10 56.6% 78.7% 96.3%
semi_beta_MN_SZ399006_5m -2.6% -1.00 | 60.9% 6.1% 1.97 50.3% 84.8% 96.3%
semi_beta_MN_SZ399006_5m_ma10 | -4.6% -1.45 | 63.5% 8.0% 2.30 55.9% 72.1% 91.9%
semi_beta_MN_SZ399006_ma10 -4.1% -1.24 | 65.0% 7.1% 1.98 56.6% 61.0% 91.9%
semi_beta_MN_SZ399300 2.2% -0.79 | 58.7% 3.4% 1.10 51.0% 78.7% 96.3%
semi_beta_MN_SZ399300_5m -1.9% -0.71 58.0% 3.0% 0.99 54.5% 84.4% 96.3%
semi_beta_MN_SZ399300_5m_ma10 | -3.5% -0.90 | 62.7% 3.4% 0.97 52.4% 71.5% 91.6%
semi_beta_MN_SZ399300_ma10 -2.9% -0.83 | 59.2% 1.6% 0.62 51.7% 61.5% 91.6%
semi_beta_MN_SZ399905 -1.9% -0.69 | 58.0% 1.7% 0.68 52.4% 78.8% 96.3%
semi_beta_MN_SZ399905_5m -1.6% -0.59 | 58.0% 1.2% 0.55 49.7% 85.1% 96.3%
semi_beta_MN_SZ399905_5m_ma10 | -3.3% -0.98 | 61.3% 5.8% 1.56 53.8% 72.4% 91.6%
semi_beta_MN_SZ399905_ma10 -2.8% -0.85 | 61.3% 1.8% 0.69 53.8% 61.4% 91.6%

BRI RHAHL, JRGEA LRI v

RBIREE, ZIE RSB IRIRAR T R 3T R
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P2
GF SECURITIES =

%14: Beta MPZ % B T4 & I: A _+FiE50035 5 s 2 MKk &

2EBE  FIBRS | KB T

semi_beta_MP_SH000852 -1.4% -0.53 53.8% 2.7% 0.99 51.7% 78.7% 96.3%
semi_beta_MP_SH000852_5m -0.6% -0.28 54.1% 1.7% 1.00 32.2% 83.9% 95.8%
semi_beta_MP_SH000852_5m_ma10 | -2.6% -0.89 61.2% 1.5% 0.82 32.9% 67.4% 94.4%
semi_beta_MP_SH000852_ma10 -2.5% -0.83 60.6% 2.5% 0.90 53.1% 60.0% 91.6%
semi_beta_MP_SZ399006 -2.5% -0.92 58.7% 3.4% 1.21 47.6% 78.6% 96.3%
semi_beta_MP_S7399006_5m -1.5% -0.65 58.0% 1.9% 0.78 53.8% 85.0% 96.3%
semi_beta_MP_S7399006_5m_ma10 | -3.8% -1.21 62.8% 8.6% 2.50 61.5% 69.6% 91.9%
semi_beta_MP_SZ399006_ma10 -3.8% -1.19 65.7% 7.7% 2.26 52.4% 60.1% 91.9%
semi_beta_MP_S7399300 -1.5% -0.56 53.1% 2.4% 0.88 56.6% 79.0% 96.3%
semi_beta_MP_S7399300_5m -0.7% -0.27 53.8% -1.9% -0.30 55.9% 84.7% 96.3%
semi_beta_MP_S§7399300_5m_ma10 | -2.7% -0.69 59.2% 1.7% 0.63 51.7% 68.0% 91.6%
semi_beta_MP_S7399300_ma10 -2.6% -0.76 59.9% 3.7% 1.10 52.4% 60.2% 91.6%
semi_beta_MP_S7399905 -1.7% -0.66 60.1% 4.0% 1.35 54.5% 77.6% 96.3%
semi_beta_MP_S7399905_5m -0.8% -0.33 53.8% 1.4% 0.61 51.0% 84.4% 96.3%
semi_beta_MP_S§7399905_5m_ma10 | -3.0% -0.87 58.5% 3.6% 1.07 54.5% 69.9% 91.6%
semi_beta_MP_S7399905_ma10 -2.8% -0.89 63.4% 3.6% 1.13 55.2% 59.8% 91.6%

AE R RIARL, T EAEA LR TS

%15: Beta NZF|E-F4EER: AR _TIE50048H %0k %

% 25
= PEBER BRG] | AXKE T
semi_beta_N_SH000852 45% | -1.09 | 62.9% 3.0% 0.88 57.3% 76.2% 96.3%
semi_beta_N_SH000852_5m 44% | -1.08 | 67.1% 0.1% 0.31 28.7% 78.6% 95.8%
semi_beta_N_SH000852_5m_ma10 65% | -1.25 | 68.2% 0.7% 0.61 35.0% 58.4% 94.4%
semi_beta_N_SH000852_ma10 58% | -1.22 | 66.2% 3.0% 0.85 53.1% 60.2% 91.6%
semi_beta_N_S7399006 -4.0% | -1.00 | 64.5% 2.9% 0.89 53.1% 75.9% 96.3%
semi_beta_N_S7399006_5m -43% | -1.08 | 65.2% -0.3% 0.23 51.7% 79.9% 96.3%
semi_beta_N_S7399006_5m_ma10 6.0% | -1.16 | 65.7% 1.6% 0.65 54.5% 60.1% 91.9%
semi_beta_N_S7399006_ma10 53% | -1.14 | 65.7% 1.5% 0.62 51.0% 58.9% 91.9%
semi_beta_N_S7399300 42% | -1.07 | 61.5% 2.5% 0.79 55.9% 76.5% 96.3%
semi_beta_N_S7399300_5m 42% | -1.09 | 65.0% 2.7% 0.85 52.4% 81.0% 96.3%
semi_beta_N_S$7399300_5m_ma10 6.4% | -1.28 | 68.3% 7.0% 1.47 59.4% 61.8% 91.6%
semi_beta_N_S7399300_ma10 56% | -1.21 | 65.5% 5.4% 1.23 54.5% 60.4% 91.6%
semi_beta_N_S7399905 -42% | -1.04 | 61.5% 4.3% 1.13 55.9% 76.5% 96.3%
semi_beta_N_S7399905_5m -4.4% | -1.10 | 65.7% 3.8% 1.06 53.8% 80.3% 96.3%
semi_beta_N_SZ399905_5m_ma10 6.3% | -1.25 | 69.0% 5.0% 1.16 58.7% 61.5% 91.6%
semi_beta_N_S7399905_ma10 55% | -1.19 | 65.5% 3.1% 0.87 50.3% 60.6% 91.6%

BB RRF REIAE, T RIEAREARF S
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%16: Beta PA%| B -F4&&I: AM_FIir50048 5 m o Bk K

IC 4L, % 325
PEpR  PBEs] | A ARE T
#h ICIR
semi_beta_P_SH000852 -49% | -1.23 | 62.9% 4.4% 1.15 57.3% 75.8% 96.3%
semi_beta_P_SH000852_5m 47% | 114 | 67.1% 0.2% 0.40 35.0% 77.5% 95.8%
semi_beta_P_SH000852_5m_ma10 -59% | -1.18 | 65.9% -1.2% 0.15 33.6% 59.5% 94.4%
semi_beta_P_SH000852_ma10 54% | -1.15 | 64.8% 2.3% 0.74 49.0% 60.4% 91.6%
semi_beta_P_SZ399006 -45% | -1.21 | 65.9% 6.0% 1.53 55.2% 75.8% 96.3%
semi_beta_P_SZ399006_5m -46% | -1.18 | 65.9% 4.7% 1.29 53.8% 79.6% 96.3%
semi_beta_P_SZ399006_5m_ma10 52% | -1.06 | 62.8% 0.5% 0.45 47.6% 62.3% 91.9%
semi_beta_P_SZ399006_ma10 -5.0% | -1.09 | 65.0% 0.6% 0.47 49.0% 59.4% 91.9%
semi_beta_P_SZ399300 47% | -1.24 | 63.6% 6.0% 1.49 57.3% 76.8% 96.3%
semi_beta_P_SZ399300_5m 47% | -1.26 | 65.0% 6.3% 1.55 58.7% 81.1% 96.3%
semi_beta_P_SZ399300_5m_ma10 57% | -1.20 | 62.7% 2.1% 0.71 53.8% 63.5% 91.6%
semi_beta_P_SZ399300_ma10 51% | -1.13 | 64.8% 4.1% 1.04 53.8% 60.9% 91.6%
semi_beta_P_SZ399905 47% | -1.24 | 63.6% 3.9% 1.07 58.0% 76.0% 96.3%
semi_beta_P_SZ399905_5m -49% | -1.25 | 65.0% 5.8% 1.42 57.3% 80.3% 96.3%
semi_beta_P_SZ399905_5m_ma10 55% | -1.14 | 64.1% -0.2% 0.36 54.5% 63.3% 91.6%
semi_beta_P_SZ399905_ma10 5.0% | -1.10 | 63.4% 1.8% 0.67 53.1% 60.7% 91.6%

BRI RHAHEL, S RGEAK R F v

(=) BFEiELR: P4 1000 F840m 0K

*F F P IE1000F8 Hom o, =Rl RRA, MNE T ARG RRARRT BT,
semi_beta_MN_SZ399006_5m_mal0 & F ¢ IC3¥ 14 4 -6.3%, % = FALl i A
18.9%, semi_beta_MN_SZ399905 5m_malOF F#9IC3#)14 % -5.8%, % =Lk
# 415.8%.

&A7: Beta_MNZ 3| B -F4BAI: AHM_PTIE100048H R 5 Kk &

FL-2 N
R 2EmE BBRS] | ARE TG

semi_beta_ MN_SH000852 -3.3% -1.27 68.2% 10.0% 2.69 62.4% 80.5% 94.7%
semi_beta_ MN_SH000852_5m -3.1% -1.37 64.7% 11.2% 3.30 62.4% 84.5% 94.7%
semi_beta_ MN_SH000852_5m_ma10 | -5.5% -1.92 70.6% 14.1% 3.75 58.8% 74.0% 92.9%
semi_beta_ MN_SH000852_ma10 -4.6% -1.46 68.2% 10.6% 2.43 62.4% 65.7% 92.9%
semi_beta_ MN_SZ399006 -4.3% -1.63 75.3% 12.6% 3.29 62.4% 80.8% 94.7%
semi_beta_ MN_SZ399006_5m -3.5% -1.59 65.9% 14.6% 4.59 65.9% 85.2% 94.7%
semi_beta_MN_SZ399006_5m_ma10 | -6.3% -2.30 74.1% 18.9% 5.10 64.7% 73.6% 92.9%
semi_beta_MN_SZ399006_ma10 -6.2% -1.91 72.9% 14.3% 3.11 63.5% 65.6% 92.9%
semi_beta_MN_SZ399300 -3.9% -1.45 71.8% 8.9% 2.39 63.5% 80.5% 94.7%

RARR, LHNE 5 R T 5 2R P
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semi_beta MN_SZ399300_5m 3.3% | -1.34 | 63.5% 12.9% 3.54 64.7% 84.7% 94.7%
semi_beta_MN_SZ399300_5m_ma10 | -5.5% | -1.58 | 69.4% 11.4% 2.45 61.2% 73.4% 92.9%
semi_beta_MN_SZ399300_ma10 53% | -148 | 71.8% 11.6% 2.41 64.7% 65.1% 92.9%
semi_beta_MN_SZ399905 4.0% | -148 | 69.4% 12.8% 3.09 62.4% 80.3% 94.7%
semi_beta_MN_SZ399905_5m 3.4% | -145 | 62.4% 14.3% 4.21 69.4% 85.1% 94.7%
semi_beta_MN_SZ399905 5m_ma10 | -5.8% | -1.90 | 70.6% 15.8% 3.64 61.2% 74.2% 92.9%
semi_beta_MN_SZ399905_ma10 55% | -1.63 | 70.6% 13.4% 2.93 62.4% 65.7% 92.9%

AR AR RAAE, SRR BRI b

%18: Beta MPZF|H-F4a & I: AIM_TiE100035 5% 0 Ak B

IC 4L, % 325
PEpR PG| | A ARE T
#h ICIR : IR
semi_beta_MP_SH000852 31% | -1.25 | 67.1% 12.0% 3.26 62.4% 80.3% 94.7%
semi_beta_MP_SH000852_5m -32% | -1.53 | 68.2% 9.8% 2.98 61.2% 84.1% 94.7%
semi_beta_MP_SH000852_5m_ma10 | -5.0% | -1.65 | 71.8% 9.6% 2.36 60.0% 69.8% 92.9%
semi_beta_MP_SH000852_ma10 44% | -1.43 | 70.6% 8.5% 2.12 61.2% 63.2% 92.9%
semi_beta_MP_SZ399006 -41% | -1.58 | 70.6% 15.5% 4.19 69.4% 80.5% 94.7%
semi_beta_MP_SZ399006_5m -38% | -1.84 | 74.1% 12.0% 3.85 65.9% 84.8% 94.7%
semi_beta_MP_SZ399006_5m_ma10 | -6.1% | -2.27 | 78.8% 16.2% 4.16 67.1% 70.2% 92.9%
semi_beta_MP_SZ399006_ma10 59% | -1.86 | 72.9% 14.7% 3.36 64.7% 63.7% 92.9%
semi_beta_MP_SZ399300 37% | -1.33 | 65.9% 11.8% 2.94 65.9% 80.0% 94.7%
semi_beta_MP_SZ399300_5m 3.0% | -1.29 | 61.2% 6.4% 1.82 62.4% 84.3% 94.7%
semi_beta_MP_SZ399300_5m_ma10 | -5.0% | -1.41 71.8% 11.4% 2.44 67.1% 69.9% 92.9%
semi_beta_MP_SZ399300_ma10 51% | -1.43 | 70.6% 8.5% 1.87 58.8% 63.2% 92.9%
semi_beta_MP_SZ399905 -34% | -1.33 | 69.4% 13.7% 3.45 62.4% 79.5% 94.7%
semi_beta_MP_SZ399905_5m 34% | -1.60 | 71.8% 1.7% 3.40 65.9% 84.1% 94.7%
semi_beta_MP_SZ399905 5m_ma10 | -52% | -1.66 | 72.9% 11.4% 2.66 61.2% 69.8% 92.9%
semi_beta_MP_SZ399905_ma10 5.0% | -1.54 | 71.8% 8.4% 1.96 61.2% 63.5% 92.9%

HAER R RBA, T EAES LR TS

%19: Beta NAF|HFHaEN: AM_FIE100038H s Bk E

IC 3% 2 EH
SEmE  BEBBs | AHRE Tk
- 23 Ak IR
semi_beta_N_SH000852 52% | -1.27 | 68.2% 8.4% 1.85 61.2% 75.2% 94.7%
semi_beta_N_SH000852_5m -47% | -1.18 | 68.2% 5.2% 1.34 56.5% 79.4% 94.7%
semi_beta_N_SH000852_5m_ma10 75% | -1.44 | 69.4% 3.2% 0.88 52.9% 60.0% 92.9%
semi_beta_N_SH000852_ma10 7.0% | -1.41 | 71.8% 4.9% 1.13 56.5% 59.2% 92.9%
semi_beta_N_SZ399006 44% | 111 | 63.5% 7.5% 1.71 62.4% 75.3% 94.7%
semi_beta_N_S7399006_5m 45% | -1.10 | 65.9% 0.1% 0.33 52.9% 79.0% 94.7%
semi_beta_N_S7399006_5m_ma10 7.0% | -1.32 | 68.2% 1.2% 0.58 52.9% 59.3% 92.9%
semi_beta_N_S7399006_ma10 6.0% | -1.22 | 69.4% 0.5% 0.48 57.6% 58.7% 92.9%
RAIXEE, ZINE BEW LRI R AR
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semi_beta_N_SZ399300 -4.9% -1.25 68.2% 8.3% 1.90 58.8% 76.4% 94.7%
semi_beta_N_SZ399300_5m -4.6% -1.21 68.2% 4.7% 1.24 60.0% 80.3% 94.7%
semi_beta_N_SZ399300_5m_ma10 -7.8% -1.55 71.8% 5.9% 1.29 57.6% 62.0% 92.9%
semi_beta_N_SZ399300_ma10 -6.8% -1.43 71.8% 71% 1.48 60.0% 60.5% 92.9%
semi_beta_N_SZ399905 -4.8% -1.19 65.9% 6.0% 1.44 52.9% 76.0% 94.7%
semi_beta_N_SZ399905_5m -4.4% -1.11 69.4% 3.0% 0.90 55.3% 79.4% 94.7%
semi_beta_N_S7399905_5m_ma10 -7.4% -1.44 71.8% 4.4% 1.06 56.5% 60.7% 92.9%
semi_beta_N_SZ399905_ma10 -6.6% -1.35 71.8% 5.3% 1.19 58.8% 59.8% 92.9%

BB RR: RAAHEL, AGEAZRSR & v

#20: Beta_P#7| B F4HAAI: AF_FIE100048 B84 KL K

3% 254k
= $EpE  FEBBAS | HKETF
semi_beta_P_SH000852 56% | -1.37 | 68.2% 10.8% 2.26 58.8% 74.9% 94.7%
semi_beta_P_SH000852_5m 51% | -1.35 | 69.4% 3.6% 1.00 58.8% 79.3% 94.7%
semi_beta_P_SH000852_5m_ma10 | -7.5% | -1.49 | 72.9% 5.8% 1.26 58.8% 61.9% 92.9%
semi_beta_P_SH000852_ma10 6.8% | -1.38 | 72.9% 4.2% 1.04 56.5% 60.1% 92.9%
semi_beta_P_S7399006 48% | -1.22 | 68.2% 7.3% 1.60 61.2% 75.1% 94.7%
semi_beta_P_S7399006_5m 46% | -1.20 | 67.1% 3.3% 0.94 56.5% 79.4% 94.7%
semi_beta_P_S7399006_5m_ma10 6.8% | -1.33 | 70.6% 4.2% 1.01 60.0% 61.4% 92.9%
semi_beta_P_S7399006_ma10 58% | -1.18 | 68.2% 0.4% 0.46 52.9% 59.2% 92.9%
semi_beta_P_S7399300 54% | -1.48 | 69.4% 7.7% 1.80 57.6% 76.4% 94.7%
semi_beta_P_S7399300_5m 5.0% | -144 | 70.6% 5.9% 1.49 57.6% 80.9% 94.7%
semi_beta_P_S7399300_5m_ma10 76% | -1.63 | 75.3% 10.1% 1.97 62.4% 64.0% 92.9%
semi_beta_P_S7399300_ma10 65% | -1.41 | 71.8% 4.3% 1.04 55.3% 60.8% 92.9%
semi_beta_P_S7399905 52% | -1.34 | 67.1% 7.1% 1.60 52.9% 75.2% 94.7%
semi_beta_P_S7399905_5m 52% | -1.38 | 70.6% 5.3% 1.37 60.0% 79.5% 94.7%
semi_beta_P_S7399905_5m_ma10 T73% | -149 | 72.9% 4.9% 1.14 56.5% 62.6% 92.9%
semi_beta_P_S7399905_ma10 63% | -1.32 | 71.8% 2.1% 0.71 51.8% 60.6% 92.9%
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A, FEQAHT: BRHRECLETHLER

KB —F AT B BB R IATE N AL,

(—) BFEHA
HITEE: 2T,
W Z TR, HIRFERE. SKEkAEAR. ST/*ST. L RH1F 0K 2S;
B F 32 MADEAR{A. Z-Scoreirfift. 47ik7{A F bft;
=M X 1H): 2007.02.01 — 2022.11.30;
AT N RFELGHREGR TAEL, MBI XA T
AR R,

(=) BT##
A3 B SRR, EAMGRE S &, BTN T @A

1. AL BAHAPIE300. FE500. FE1000F4) kA5 45
2. BARIEME: 1o54r4k,

3. R R HEESARSY B 6B A SRR R T,
RAMIET 1645 A T B 3449 ta k.69 SemiBeta B 1.

%21: 16/~SemiBetall -1z &: FAHiLK

5avg_fBeta MN_HF_S000300

5avg_fBeta MP_HF_S000300

5avg_fBeta N_HF_S000300

5avg_fBeta P_HF_S000300

5avg_fBeta MN_HF_S000852

5avg_fBeta MP_HF_S000852

5avg_fBeta N_HF_S000852

5avg_fBeta P_HF_S000852

5avg_fBeta MN_HF_S000905

5avg_fBeta MP_HF_S000905

5avg_fBeta N_HF_S000905

5avg_fBeta P_HF_S000905

5avg_fBeta MN_HF_S399006

5avg_fBeta MP_HF_S399006

5avg_fBeta N_HF_S399006

5avg_fBeta P_HF_S399006

BRI AR R b

(=) BFxiEgXR
AR5 & R AT B IR, vARTRE % RAE P IR300. FHE500Fe+
iE1000458 3R B A Bk 4 R

ATy R GEE, EARAMNETRHRMES KT, b
5avg_fBeta MN_HF_S0009053414 #-5.0%, % = F1IK# #26.8%, % kF{bik
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= 4 -u
o RS SRTRE|BURALE
# #17.0%; Savg_fBeta MN_HF_S0003003414 #-5.3%, % = F1Lik i 429.4%,
% k1M 4 18.5%.

RERBEEZE, BAREERTFAMMEN —FALEN TR, Atms, PiE
50048 F o IR 838 PR by B F 3 R AT 3347, BB Faa-KA, MNE-F2ZEAH
x4, 4w5avg_fBeta. MN_HF_S0003003414 #-3.8%, % = Fi0il# 417.1%, %

KA A 11.8%.
14T ik ik
#%22: SemiBeta# 7| B F4&&EAN: AHM_&TFHiLK
IC %k 3% 3%
2 303 B e 451
BE E VAT E VI &3 4% IR
5avg_fBeta_ MN_HF_S000300 -5.3% -4.75 63.2% 18.5% 29.4% 2.67 54.0% 60.9%
5avg_fBeta_ MN_HF_S000852 -5.2% -5.33 64.7% 6.3% 15.0% 1.47 54.8% 59.0%
5avg_fBeta_ MN_HF_S000905 -5.0% -4.59 64.3% 17.0% 26.8% 2.50 54.0% 60.8%
5avg_fBeta_ MN_HF_S399006 -5.7% -5.51 66.6% 11.3% 25.0% 2.47 55.9% 59.7%
5avg_fBeta_ MP_HF_S000300 -4.1% -3.80 60.9% 16.2% 18.8% 1.83 53.0% 59.8%
5avg_fBeta_ MP_HF_S000852 -4.8% -4.98 64.7% 5.0% 11.2% 1.19 52.4% 57.0%
5avg_fBeta_ MP_HF_S000905 -3.9% -3.67 60.2% 13.6% 16.3% 1.57 52.4% 59.0%
5avg_fBeta_ MP_HF_S399006 -4.9% -4.90 63.3% 10.4% 19.3% 2.07 53.8% 59.0%
5avg_fBeta_N_HF_S000300 -4.4% -2.80 55.1% 16.3% 18.0% 1.20 52.2% 54.7%
5avg_fBeta_N_HF_S000852 -5.5% -3.33 56.8% 4.8% 10.4% 0.70 54.6% 50.9%
5avg_fBeta_N_HF_S000905 -4.6% -2.80 55.5% 17.1% 19.6% 1.31 53.0% 54.0%
5avg_fBeta_N_HF_S399006 -4.8% -3.10 56.0% 8.4% 13.3% 1.00 51.6% 52.1%
5avg_fBeta_P_HF_S000300 -5.0% -3.37 58.3% 17.7% 23.7% 1.64 53.9% 55.7%
5avg_fBeta_P_HF_S000852 -5.8% -3.62 58.7% 4.9% 12.4% 0.87 54.1% 52.1%
5avg_fBeta_P_HF_S000905 -5.2% -3.26 58.7% 18.0% 24.4% 1.67 53.3% 54.7%
5avg_fBeta_P_HF_S399006 -5.2% -3.45 59.9% 9.2% 16.8% 1.27 53.9% 53.2%

AR RR: REAE, JAEALREAR TS

2.7 iR 30048 LR o X X
%23: SemiBeta% 7| B -F4 & &H: AR _PiR30035H R K_ LK

IC %k E 2 2
LAY 8
REF e A& e A& 46 IR
5avg_fBeta_MN_HF_S000300 -1.9% 152 | 53.2% 6.9% 5.2% 0.45 49.3% 55.0%
5avg_fBeta_MN_HF_S000852 -1.8% 166 | 51.3% 3.1% 0.8% 0.07 44.7% 53.0%
5avg_fBeta_MN_HF_S000905 -1.5% 126 | 51.2% 6.3% 2.6% 0.22 49.7% 53.9%
5avg_fBeta_MN_HF_S399006 2.0% 169 | 51.5% 4.4% 4.2% 0.40 49.4% 52.8%
5avg_fBeta_MP_HF_S000300 1.1% 093 | 48.7% 5.6% -0.3% -0.02 46.5% 54.0%
5avg_fBeta_MP_HF_S000852 -1.5% 140 | 48.4% 3.2% 0.1% 0.01 49.0% 51.0%
RHINEE, ZTNE BEWLRNIEAR T % R AR
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5avg_fBeta MP_HF_S000905 | -0.9% | -0.72 | 47.8% 4.5% -0.1% -0.01 45.5% 52.3%
5avg_fBeta_MP_HF_S399006 | -14% | -1.25 | 49.8% 1.7% 0.7% 0.07 48.0% 52.1%
5avg_fBeta_N_HF_S000300 1.4% | -0.80 | 48.2% 3.9% 0.2% 0.01 49.6% 52.1%
5avg_fBeta_N_HF_S000852 23% | 127 | 49.9% 2.0% 1.0% 0.06 46.6% 47.4%
5avg_fBeta_N_HF_S000905 1.7% | -0.96 | 50.6% 2.5% -1.2% -0.07 48.1% 51.5%
5avg_fBeta_N_HF_S399006 16% | -0.99 | 50.2% 1.6% 1.4% 0.10 48.1% 49.1%
5avg_fBeta_P_HF_S000300 2.0% | 122 | 51.9% 5.6% 2.5% 0.16 46.5% 53.2%
5avg_fBeta_P_HF_S000852 27% | 153 | 53.7% 3.3% 2.3% 0.14 47.8% 47.7%
5avg_fBeta_P_HF_S000905 23% | 129 | 52.4% 6.5% 3.4% 0.21 48.5% 51.8%
5avg_fBeta_P_HF_S399006 1.9% | 117 | 51.3% 0.8% -0.5% -0.03 49.1% 49.6%
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5avg_fBeta_ MN_HF_S000300 -3.8% -3.08 58.4% 11.8% 17.1% 1.43 49.8% 60.3%
5avg_fBeta_ MN_HF_S000852 -3.3% -2.99 57.0% 2.9% 7.5% 0.64 51.2% 55.9%
5avg_fBeta_ MN_HF_S000905 -3.5% -2.88 58.1% 8.8% 14.1% 1.22 49.1% 60.3%
5avg_fBeta_ MN_HF_S399006 -4.0% -3.47 58.6% 5.8% 14.1% 1.27 50.6% 58.6%
5avg_fBeta_ MP_HF_S000300 -2.6% -2.30 54.5% 8.5% 6.6% 0.57 46.9% 59.3%
5avg_fBeta_ MP_HF_S000852 -3.1% -3.02 56.3% 2.3% 5.1% 0.49 51.4% 53.8%
5avg_fBeta_ MP_HF_S000905 -2.6% -2.27 55.2% 7.7% 6.3% 0.56 47.8% 58.5%
5avg_fBeta_ MP_HF_S399006 -3.3% -3.05 57.8% 4.5% 8.5% 0.76 48.9% 57.9%
5avg_fBeta_N_HF_S000300 -3.4% -2.16 53.0% 11.8% 8.7% 0.58 46.5% 55.3%
5avg_fBeta_N_HF_S000852 -4.2% -2.58 52.9% 2.6% 4.4% 0.29 50.2% 50.8%
5avg_fBeta_N_HF_S000905 -3.5% -2.19 53.7% 13.2% 10.9% 0.73 47.2% 55.0%
5avg_fBeta_N_HF_S399006 -3.5% -2.30 53.8% 3.4% 4.6% 0.34 46.7% 52.8%
5avg_fBeta_P_HF_S000300 -4.1% -2.66 54.5% 12.0% 13.0% 0.87 48.3% 56.1%
5avg_fBeta_P_HF_S000852 -4.6% -2.88 54.1% 4.0% 6.8% 0.45 51.0% 52.0%
5avg_fBeta_P_HF_S000905 -4.2% -2.63 54.1% 12.6% 13.7% 0.94 48.5% 55.8%
5avg_fBeta_P_HF_S399006 -4.1% -2.73 55.8% 6.4% 9.3% 0.69 48.9% 54.0%
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5avg_fBeta MN_HF_S000300 -5.1% -4.35 60.9% 3.7% 12.3% 0.85 52.9% 60.0%
5avg_fBeta MN_HF_S000852 -4.5% -3.95 59.7% 4.0% 10.9% 0.80 51.9% 60.6%
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5avg_fBeta_ MN_HF_S000905 -4.9% -4.20 60.9% 4.2% 11.4% 0.82 51.7% 60.1%
Savg_fBeta_ MN_HF_S399006 -5.2% -4.49 63.0% 4.2% 13.8% 1.08 51.0% 60.5%
5avg_fBeta_MP_HF_S000300 -4.6% -4.02 61.3% 3.6% 9.2% 0.72 51.2% 58.5%
Savg_fBeta_MP_HF_S000852 -4.0% -3.62 60.1% 3.1% 8.5% 0.68 51.0% 58.3%
5avg_fBeta_MP_HF_S000905 -4.3% -3.77 61.6% 3.1% 9.0% 0.70 51.7% 58.0%
5avg_fBeta_ MP_HF_S399006 -4.8% -4.30 62.6% 3.6% 11.6% 0.97 52.4% 59.1%
Savg_fBeta_N_HF_S000300 -4.0% -2.57 54.4% 1.5% 7.0% 0.47 49.3% 53.5%
Savg_fBeta_N_HF_S000852 -4.5% -2.71 56.0% 1.7% 7.0% 0.44 47.8% 52.8%
5avg_fBeta_N_HF_S000905 -4.1% -2.56 54.8% 1.4% 5.8% 0.37 49.0% 53.0%
5avg_fBeta_N_HF_S399006 -3.9% -2.42 53.9% 1.9% 6.0% 0.38 48.8% 52.6%
5avg_fBeta_P_HF_S000300 -4.5% -2.95 56.0% 1.5% 8.0% 0.54 50.5% 54.6%
5avg_fBeta_P_HF_S000852 -4.8% -3.00 56.3% 1.4% 7.7% 0.50 51.4% 53.7%
5avg_fBeta_P_HF_S000905 -4.4% -2.86 55.3% 1.3% 71% 0.48 51.4% 53.9%
Savg_fBeta_P_HF_S399006 -4.3% -2.73 54.1% 1.8% 6.8% 0.46 50.0% 53.3%
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