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ratio_realupvar H 1 iteAn X B 5 -4.31% 7.20% 12.43%
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intraday _maxdrawdown B A48 % B T 6.61% 5.90% 11.48%

real_var B M #it&A8 % B T -8.18% 5.81% 14.53%
diverge_A2 #ZATHERT -3.35% 5.63% 6.50%
real_skewlarge XRZEADXEF -2.10% 5.47% -2.73%

real_kurtosisH1 4B BORAE R T 0.71% 5.24% -5.03%
real_downvar B 1 itéAn X B 5 -7.55% 4.22% 12.57%
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AREEFAXE T
HF R BRARAEE T
B WA % B F
B W AAEAE % B F
R B ARAEE T
AREEAK BT
R B ARAEE T
4 BRRAEE T
AR EAX BT
4 BRRAEE T
KA EMA AT
AR EAX BT
KA EMA R T
AR EAXE T
AR EAX BT
AR EAX BT
4 BRRAEE T
4 BRRAEE T
R BRAEE T
R BRAEE T

0.22%
-0.09%
1.32%
2.62%
-0.17%
2.22%
-1.44%
-2.88%
3.08%
-1.05%
-2.78%
-3.07%
-3.94%
-3.50%
-1.27%
-1.26%
-2.25%
-3.10%
1.03%
1.34%
-1.46%
-2.14%
-1.14%
-0.94%
-2.01%

1.26%
1.24%
1.21%
1.04%
0.95%
0.51%
0.23%
0.03%
-0.19%
-0.68%
-1.21%
-1.36%
-1.58%
-1.80%
-2.40%
-2.60%
-2.88%
-2.94%
-3.38%
-3.40%
-4.26%
-4.32%
-4.73%
-4.74%
-6.00%

-12.21%
-9.38%
-2.32%
0.47%
-5.57%
-6.52%
2.33%
10.64%
5.06%
-5.07%
-3.51%
19.73%
-1.68%
11.75%
-4.37%

-12.48%
-5.93%
5.68%

-11.30%
-8.51%

-13.93%
10.44%

-13.70%
-3.29%
6.70%

FAER R Wind, KA, T RIEALBEFR T O

FEFAE 1000 ¥ F, RIERAM 2 real_kurtosis B -F, £ Rank _IC 34154
-5.06%, % kFIHFEF S THEMKEFE S A 10.76%F 15.15%; KA
Amihud_illiq JEAZ0HEF, & Rank _IC #1484 6.57%, % kFMBERS =F
1Ak 3 F 55 A 10.07%F= 22.11%.

% 8: S5AFMALEFAALI (F4£1000)

B¥% B-F£35) Rank_IC Bk FIEF S EFIEFE
real_kurtosis B 1 fitéAn % B 5 -5.06% 10.76% 15.15%
Amihud_illig REEMKETF 6.57% 10.07% 22.11%

ratio_realvarlarge KR ZA X BT -5.95% 8.74% 17.90%
corr_VRH1 4R e BCRAE R 1.04% 3.19% -5.38%
intraday _maxdrawdown B A AeAR X B 5 5.30% 2.40% 3.34%
ret_open2AH2 AT ER T 1.57% 2.38% -1.53%
real_kurtosislarge KR ZA X BT -3.13% 2.34% 4.99%
real_kurtosisH8 4R ECRAE R T -2.43% 1.07% -3.62%
ret_open2AH1 #AWNERBT 2.61% 0.40% 5.08%

R, ZINE
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= RS

GF SECURITIES

ST ERRE

ret_open2AL1
diverge_Al
real_downvar
ratio_volumeH4
real_varH1
real_var
real_varlarge
real_upvar
ret_ H8
corr_VPlarge
corr_VRleadH1
ratio_volumeH2
real_kurtosisH1
corr_VRlagH8
ret_H1
corr_VRleadlarge
ratio_realupvar
real_skewlarge
corr_VRHS8
ratio_volumeH3
ratio_volumeH8
ratio_volumeH5
corr_VR
ratio_volumeH7
ret_open2AL2
real_skewH8
corr_VRlead
ret_intraday
corr_VP
ret_overnight
corr_VRleadH8
real_skewH1
corr_VPH1
corr_VRlarge
diverge_A2
corr_VRlag
ratio_volumeH1
corr_VRlaglarge
corr_VRlagH1
corr_VPHS8
real_skew
ret close2H1

ratio_realdownvar

AN EET
#AHEET
HAM#EAAXE T
AR EAARF
HEHBERAERT
B A48 % BT
KARZZAX AT
B A48 % BT
HEHBERAERT
KRR EAXE T
4 BRAE R T
AR EFAKET
R KA R T
R ERAE R T
R ERAER T
KARZEAX AT
B A MiAAR % B T
KARZEAX BT
e EAAER T
AR EAAR T
AR EAAR T
AR EFMKXET
AR EFMKXAT
AR EMKLRAT
HANEET
R AR T
AR EMKLRT
B M #itéA8 % B T
AR EAMKE T
e E T
e EAAER T
e EAER T
o EAER T
KRZ AKX AT
HAM BT
AR EMKLRT
AR EMKLRT
KRZ AKX AT
HEHBERAERT
4 BRAE R T
B W A48 X B F
4 BRAE R T
B W A48 X B T

0.51%
-2.14%
-5.13%
2.10%
-6.05%
-5.30%
-6.28%
-5.58%
-2.39%
-2.31%
0.67%
0.29%
-0.83%
-0.21%
-0.55%
0.85%
-3.51%
-1.65%
-0.50%
1.16%
1.08%
1.62%
-0.27%
2.58%
-0.61%
-1.16%
0.97%
-1.15%
-1.95%
1.98%
-0.05%
0.12%
-1.44%
-0.53%
-2.23%
-1.58%
-1.77%
-1.60%
-0.13%
-0.85%
-2.03%
-1.01%
1.16%

0.06%
-0.44%
-0.92%
-0.95%
-1.31%
-1.32%
-2.25%
-2.26%
-2.40%
-2.82%
-3.27%
-3.40%
-3.57%
-3.67%
-3.73%
-4.35%
-4.53%
-4.60%
-4.71%
-4.77%
-4.84%
-4.97%
-5.12%
-5.46%
-5.76%
-5.85%
-6.02%
-6.10%
-6.37%
-6.39%
-6.39%
-6.83%
-6.91%
-7.48%
-7.51%
-7.83%
-7.98%
-8.27%
-8.86%
-9.04%
-9.20%
-9.46%
-9.85%

3.91%
-2.33%
-3.31%
1.17%
4.07%
-0.78%
2.42%
0.34%
13.73%
-4.47%
-10.79%
-4.95%
-8.08%
-8.40%
-0.80%
-10.30%
3.32%
-1.54%
-9.67%
-4.05%
-8.46%
-6.34%
-4.99%
-6.03%
-14.76%
-6.91%
-9.52%
0.99%
-8.37%
2.94%
-11.47%
-11.33%
-13.05%
-10.77%
-7.43%
0.09%
-10.37%
-2.02%
-10.94%
-5.03%
-3.93%
-7.36%
-7.56%

R, ZINE
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= RiES

GF SECURITIES

ST ERRE

trendratio
real_varH8

ratio_volumeH6

B A4 X BT -1.06% -10.33% -8.42%
HER AR T -1.42% -10.56% -12.99%
AR EAKX BT 1.23% -12.77% -12.71%

HIERR: Wind, REAE, JLIERALEAR T S

(=) RAESTHERTFAR

vA 2007 1 A £ 2020 4 6 A 4927 R A AN 699 GAeinie f i, 2
% 2007 £ 1 A £ 2017 4F 12 A 693038 A )| 4438, 2018 41 A £ 2020 4 6 A &
B A RS AE, FAS AR )| GhiTAR b 6 AR TARE B skoh, 2020 £ 7
A £ 2023 F 6 f #1869 BARAF A A ARSI MBI ARYE S BIRE B FAAA T & 4
H 10 4%, HFAT 10%F 5 10%a5EH % kA 2k, &5 ARH B #FHEE, R
BF=itd, FHBIRT STIST*. SR, LA 1 F0RE,

WUIRIE BAY 2 P45 B IRH ISR E (HS &) 89 32 MFAE, FEF SIRK%BTH
0, 1, ... , 31, #RZXAHEF hfo, hfl, ... , hi3l., 4P, 32 NEEF
HFAER T EAAINERE N TR =, £H 14 NATHZ K FOKRAFRLT
10%, £ % hf18 B F ¢4 % k1l F 1k 27.25%% A £ i, £ Rank_IC 4-6.79%,
2 R B FE A 39.44%; hf2 BT % 2 FksE FiL 53.21%, Rank_IC #-
8.43%.

% 9 R2ANREFIHERFEAALT (4141 )

HTt2
hf18
hf2
hf28
hf13
hfo
hf3
hfll
hf27
hf24
hf26
hf4
hf20
hf9
hf17
hf6
hf29
hf8
hf7
hf23
hf31
hf25

Rank_IC [P E £ S EFIEE
-6.79% 27.25% 39.44%
-8.43% 18.24% 53.21%
-6.36% 16.81% 28.51%
7.54% 15.73% 14.69%
-5.62% 15.37% 11.95%
-1.94% 15.12% 1.51%
-3.60% 14.67% 27.17%
-3.77% 12.90% 6.42%
-2.93% 12.02% 9.31%
-3.96% 11.55% 18.93%
5.69% 11.28% 1.47%
4.36% 11.23% 10.39%
-5.21% 10.36% 27.22%
-1.65% 10.11% 4.31%
-0.18% 9.82% 0.43%
-4.37% 9.71% 12.82%
6.51% 9.08% 6.32%
3.14% 8.98% -6.77%
-0.38% 8.86% -0.57%
4.48% 7.51% -0.40%
-3.13% 6.23% -0.53%

R, ZINE

EFWIRIERTHIRTER
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3 I kits ST EHRE

GF SECURITIES

hf10 4.36% 5.21% -13.66%
hfl4 2.04% 3.64% -11.30%
hf12 -0.50% 2.27% -8.42%
hf15 -1.70% 2.18% -12.79%
hf22 3.58% 1.38% -9.89%
hf21 5.41% 1.23% -8.58%
hf19 -0.98% 1.08% -14.81%
hfl 3.18% 0.72% -14.12%
hf5 -3.29% 0.49% -5.72%
hf16 0.27% 0.11% -11.39%
hf30 -0.40% -0.39% -10.74%

HIERR: Wind, REAE, JLIEALEAAR T S

A2 AR PR IRRAE AT 10 09 IR B 3 HFAE B F ot B bAn kb, 4 Rdo T R T,
AR E AR GRS ) HAER T RIS T — & a4 A Kbk,

& 10: AR FAWI0RE F 3 HAEE T d948 X

BF4 dfi8 df2 df28 dfi3 dfo df3 dfll df27 df24 df26
hf18 100.00%  47.29% 71.85%  -60.95%  58.25% 39.49% 18.39% 43.75% 50.22% 60.14%
hf2 47.29%  100.00%  45.91%  -42.03%  39.50% 21.42% 40.63% 13.90% 22.05% 18.06%
hf28 71.85% 45.91%  100.00% -49.84%  55.04% 49.08% 14.44% 31.02% 64.80% 49.39%
hf13 -60.95%  -42.03% -49.84% 100.00% -69.10%  -37.39% -4.58% -46.20%  -28.92%  -54.97%
hfo 58.25% 39.50% 55.04%  -69.10% 100.00%  58.42% 25.53% 50.90% 40.71% 48.59%
hf3 39.49% 21.42% 49.08%  -37.39%  58.42%  100.00% 8.01% 19.92% 52.07% 31.09%

hfll 18.39% 40.63% 14.44% -4.58% 25.53% 8.01% 100.00%  28.53% 4.66% 4.21%

hf27 43.75% 13.90% 31.02%  -46.20%  50.90% 19.92% 28.53%  100.00%  16.63% 52.44%
hf24 50.22% 22.05% 64.80%  -28.92%  40.71% 52.07% 4.66% 16.63%  100.00%  35.65%
hf26 60.14% 18.06% 49.39%  -54.97%  48.59% 31.09% 4.21% 52.44% 35.65%  100.00%

BB RR: Wind, RIGHHL, " AGEALRAL F o
B LAR FRIRAERT 5 69REF THIER T 5 SIMA T E T+ 40K,
SR T RITT, ZEMENEMEGREFIHER T HEMANZHAA T

AR MEEAK, T3] 69IREF S AFAE R T2 —aAasd ik 5 693 B T

& 1L AR RARNSRES IR TE5 SHA LR F0 a9 K4

B¥2 Amihud_illig real_kurtosis ratio_realvarlarge ret_open2AH2 diverge_A1l
hf18 -16.29% 51.12% 50.77% -11.29% 11.51%
hf2 -25.32% 19.80% 36.95% -13.25% 11.64%
hf28 -13.15% 31.31% 35.17% -10.03% 8.98%
hf13 29.05% -64.97% -64.31% 16.69% -16.00%
hfo -15.46% 47.06% 48.37% -9.72% 9.99%

AR Wind, REKAHL, | AIEAR BT TS

RAIREE, ZIMMHE EFWIRIERTHIRTER
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= I kil ST T TRS

GF SECURITIES
PO AR AR RILRAE S hf18 BT, EoMRINRALE, £+ QL%
W % REIARARE, % KFNEFIKL 27.25%, 85 T F 214) L4 45 69 A2 40
Al A 25.50%.

B 6: hfI8E F4HEI (£]1kir)

1.20
1.00
0.80
0.60
0.40
0.20

0.00 I . I . l —
-0.20 l I
-0.40

-0.60
-0.80 *

Q1 Q2 Q3 Q4 Q5 Q6 Q7 Q8 Q9  Qlo0

BAERR: Wind, RIFHL, T ZAERLEARR F

& 12: hf18E FH B AR (4R )

%% 27.25% 31.00% 26.67% 68.43% 1.02 0.93 0.88
) kAR F5 -1.62% 40.48% 26.73% - -0.06 -0.15 -0.04
% SAnst 4] L An 4 25.50% 39.92% 24.58% - 1.04 0.94 0.64

AR Wind, RHAE, - AIERLRAR b S

B 7: hfl8E-F Ritik#A (£]kR)

s Nf18 % Sk e 1] AL AR S

25 r

15 r

05

0 1 1 1 1 1
2020-07-02 2021-01-28 2021-09-02 2022-04-11 2022-11-14 2023-06-15

HAERIR: Wind, REAH, | LIEFLEAR TS

R, ZINE EFWIRIERTHIRTER
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e 4 -
oI Rits SRITIE| SR
hf18 B F 4] Lis ¥ 49 4 Rank_IC Folk # R Is it 4o T £ P, EE&F
%, hfl8 B-F#) &I AFZ, 7 Rank IC L3R iLT 75%, f£ 2021 /548
i$7 85%; b hfl8 B F i 133 494) Ar % k4087 2021 452 )5 49 4B A4 fL i
42T 29%, A 2023 FiX 39.40%.

% 13: hf18EF4%ERank_IC%T (4]k48)

2020 -4.96% 8.77% 21.49% -20.41% -2.83 -123.90% 76.00%
2021 -8.35% 6.94% 8.25% -22.06% -8.43 -409.34% 87.76%
2022 -6.58% 7.63% 13.50% -29.24% -6.03 -322.25% 85.71%
2023 #1LE26 A 308 -5.95% 5.03% 4.03% -15.73% -5.79 -142.77% 87.50%
2020~2023 -6.79% 7.29% 21.49% -29.24% -11.3 -998.27% 85.03%

I RIF: Wind, REAR, JRIEALEAART TS

& 14: hfl8E FoF BB EXAL T (4] )

2020 42.26% 36.40% 2.17% 17.64% 20.80% 0.1 -0.02 0.12
2021 69.84% 22.51% 29.82% 21.91% 34.62% 0.86 0.79 1.36
2022 -7.46% -29.38% 29.70% 6.90% 18.20% 1.63 1.49 4.3
2023 #1LE£ 6 A 308 24.42% -11.77% 39.40% 4.77% 14.22% 2,77 2.59 8.26
2020~2023 27.25% -1.62% 25.50% 39.92% 24.66% 1.03 0.93 0.64

FAERR: Wind, REAHE, T LR LA T S

A FIE10004R3 F , 324N A 3) 4 AR B T AR RIS IRAE A T R FT T,
H P hfI3E T 49 % K FALIA F £ 11.25%, Rank_IC#6.63%.

% 15: R2NNEEF J4ERFEALH (Fi£1000)

hf13 6.63% 11.25% 6.08%
hf17 -1.83% 7.20% 4.68%
hf3 -2.04% 6.02% -4.47%
hf10 4.63% 5.50% -2.30%
hf18 -4.90% 5.35% 10.49%
hfo -4.67% 4.86% 4.67%
hf28 -4.17% 3.93% 7.74%
hf11 -1.44% 3.08% 6.91%
hf26 -3.42% 2.88% 6.28%
hf27 -3.29% 2.80% 4.16%
hfé 1.18% 2.31% -3.11%
hf2 -5.52% 2.09% 16.36%
hf25 -1.78% 1.66% -3.28%
RBIREE, LI E B S5 RIS AR TR . 23 R AR
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GF SECURITIES

hf16 -1.09% 1.56% -5.84%
hf23 -0.18% 1.42% -6.53%
hf29 -4.30% 1.36% 7.78%

hf5 -3.89% 1.23% -1.08%
hf4 4.08% 0.54% -0.18%
hf24 -1.69% 0.31% -0.01%
hf21 4.40% -0.40% -9.38%
hf8 5.04% -0.54% 4.13%

hf7 3.26% -0.56% -7.83%
hf30 -0.63% -0.56% -8.73%
hfl 3.56% -0.70% -6.44%
hf20 1.79% -0.70% 0.37%

hf12 -1.18% -0.87% -8.62%
hf31 2.55% -2.08% -10.94%
hf22 3.09% -2.26% -8.46%
hf14 2.56% -3.24% -13.32%
hf15 -1.02% -4.11% -11.40%
hf19 -1.98% -9.62% -17.71%
hf9 -2.69% -10.44% -3.77%

FAERR: Wind, REAHE, T LAEF LA T S

JEH4E 1000 #3k P IRBAE AT 10 695 EF AR Fit A AR A M, SR 4w
TR, REGREF AR T8 I T —2e9dEa R4,
% 16: FE10005 A2 7] 10 E 5 3 H AL B T X 9 #9480 kM

3 A hf13 hf17 hf3 hf10 hf18 hf0 hf28 hf11 hf26 hf27
hf13 100.00%  -41.41% -37.39%  44.56%  -60.95% -69.10%  -49.84% -4.58% -54.97%  -46.20%
hfl7 -41.41% 100.00%  46.84% 17.08% 54.74% 55.39% 53.85% 21.12% 56.54% 54.66%
hf3 -37.39%  46.84%  100.00% 4.46% 39.49% 58.42% 49.08% 8.01% 31.09% 19.92%
hf10 44.56% 17.08% 4.46% 100.00%  -12.64% -1.47% -0.18% 18.82%  -12.19%  -12.45%
hf18 -60.95%  54.74% 39.49%  -12.64% 100.00%  58.25% 71.85% 18.39% 60.14% 43.75%
hfo -69.10%  55.39% 58.42% -1.47% 58.25%  100.00%  55.04% 25.53% 48.59% 50.90%
hf28 -49.84%  53.85% 49.08% -0.18% 71.85% 55.04%  100.00%  14.44% 49.39% 31.02%
hfll -4.58% 21.12% 8.01% 18.82% 18.39% 25.53% 14.44%  100.00% 4.21% 28.53%
hf26 -54.97%  56.54% 31.09%  -12.19%  60.14% 48.59% 49.39% 4.21% 100.00%  52.44%
hf27 -46.20%  54.66% 19.92%  -12.45%  43.75% 50.90% 31.02% 28.53% 52.44%  100.00%

AR Wind, REAHL, | LIEAR BT TS

RAIREE, ZIMMHE EFWIRIERTHIRTER
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=4 -u
! Rit5H SR TR TR
A FAE 1000 M3 FRIRAER 5 (9RAF IFAERTEZPMA LR FHHEL
FEM, R e T I T, BALAEMANEGIEE S I BIER T 58 AN BB T
2 4948 A PR, ARE IR S ) AR B TR — AR 3 A B T

& 17: ¥E1000R AR E F T HAER T 5 HMALE F X 648 %0

B ¥4 real_kurtosis Amihud_illiq ratio_realvarlarge corr_VRH1 intraday_maxdrawdown
hf13 -64.97% 29.05% -64.31% 2.34% 51.64%
hf17 45.16% 2.75% 29.25% 6.60% -7.04%
hf3 21.02% -9.49% 26.27% -0.71% -18.66%
hf10 -43.11% 30.41% -54.15% -9.02% 40.96%
hfl18 51.12% -16.29% 50.77% 4.01% -33.27%

AR Wind, REAHL, | RIEAL B TS

BARAF R AL FIEL10004 3 F R ILF AR ONFI3E F, EHoANEL AR E, £
F—AVE A S KRR AR L, %K MIAEFE AH11.25%, A%t R 4146) LAs
&8 ARSI 3 R T.24%,

A 8: hf13E-F44& I (Fi£1000)

050
0.40 r
030 |
020 |

010 |
0.00 . l

-0.10 I
-0.20

-0.30
-0.40
-050 *+

Q1 Q2 Q3 Q4 Q5 Q6 Q7 Q8 Q9 Q10

ALK Wind, KA, T RIEALRER TS

% 18: hf13BE-FIkH &I (F$4E1000)
SkBEE RAXEOHE  ShEsHE PHRTE 15 B ek ik AT T

%% 11.25% 22.10% 20.14% 71.51% 0.56 0.43 0.51
¥ 4E 1000 2.73% 31.00% 21.77% - 0.13 0.01 0.09
% kA% F4E 1000 7.24% 13.89% 11.24% - 0.64 0.42 0.52

AR Wind, REAHL, | LIEAR B TS

RAIREE, ZIMMHE EFWIRIERTHIRTER
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GF SECURITIES

SR TR RS

B 9: hf1I3EF &+tiki#i (F4E£1000)

— {13 % % 41000

0 1 1 1 1 1
2020-07-02 2021-01-28 2021-09-02 2022-04-11 2022-11-14 2023-06-15

AR Wind, RIKAH, | LIEFLEAR TS

hf13 B -F /£ F4E 1000 Mk F 69 4-4F & Rank_IC Ao # R A4 it 4o T &P+,
FEEFHrF, hfl3 BT ey IR AFE, £ 2021 25 E Rank_IC &by
70%; w1 hfl3 B -F 5273549 FiE 1000 % K04-F 2022 a9 AB Ak 4 F ik
17.26%, & 2023 44 5.84%.

% 19: hf13E-F2# & Rank_IC%t ( #4£1000)

2020 4.90% 11.19% 33.14% -14.93% 2.19 122.43% 44.00%
2021 6.53% 11.07% 30.84% -18.18% 4.13 319.74% 24.49%
2022 7.94% 11.87% 40.20% -13.70% 4.69 389.28% 24.49%
2023 #1-£26 A 308 5.95% 10.96% 22.41% -15.58% 2.66 142.70% 29.17%
2020~2023 6.63% 11.28% 40.20% -18.18% 7.12 974.16% 28.57%

HAERF: Wind, REAH, JKIEALEHAT TS

A& 20: hfl3BFo4FEik# &A%t (Fi£1000)

2020 14.53% 4.55% 7.26% 3.29% 11.93% 0.61 0.4 2.21
2021 22.56% 22.92% -0.88% 13.30% 13.16% -0.07 -0.26 -0.07
2022 -2.33% -17.65% 17.26% 6.96% 10.63% 1.62 1.39 2.48
2023 #1226 A 308 17.33% 10.40% 5.84% 2.68% 7.51% 0.78 0.44 2.18
2020~2023 11.25% 2.73% 7.24% 13.89% 11.28% 0.64 0.42 0.52

FAERR: Wind, RIFHL, J"RIEAKEAFRL TS

BB, ZIHE
21/24
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GF SECURITIES

ST ERRE

A, BELHRE

AIRE ALK S ELERBRA TG, EBRRE Tk L, ARE
AR AP 22 W SAFE TR IK 448, HEAR R T 554 3 MEAB IR e A T IR F1%
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¥ B BFRSMIR, R L RFEMAE, Mk 16 F, 2010 FHANS KIEFALBHR TS,
& T T . EROMIT, BHKFME, Ak 144, 2011 FHANT RIEALRAR TS,
£k B RS, A IRFME, 2011 FHNT LAEFL AL T S,
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AIRAE T EAEA A PR3] AL R IEAARIVE, | ZGEAIAN A TR 8) B KIRHAMIA T RARA “T ZAEAY . AIRE 69545 1RIE TR
R WRepEE, FAREZR G ZOEA T ZE R3S 69 BA A KR EHEE TR T N8 12 EHM T A

JEGEREMA TR 8] - BIEM AW APEAE TS L5504, S P BiIERARE, AuARETPE CRRLEHERIN) 699
4.

JTRARSR (B ) BAATRNE) BEHBIEM AP I iE ARAEEIL (4 SRR 6, HXHFBiERARE, A TARE T YRS
BHZ G54

AARAEF L RAR P T BAEA AL R M SATIF R EAn TR R I 6 RRAS & T F L A RA R 48 L3R

TE£FN

RAIREE, ZIMMHE EFWIRIERTHIRTER
23/24



ry I it SRTRE| S ERs

GF SECURITIES

T~ RAEFSEANAT RN B) B A KA T fe 5 AR P IRA NG FRAEAE T L SH5K R, Bk, AL LDH BT ZAERRA R3]
B S £ A B T A6 A2 4 AR A B0 R Mxt AR 090k S = A BRSO T RLAIRIE AIRS 1 B AT R R, BXE LA E
A B R FIF GATARIBAL TR, AT X850 FAEAIL T B RA B TAR K 09 B @ KA 0 KREH A .
RIREZLFRAR . BrEA OATHRER FFRAR) 43 AIRE A48 E) SGEFA R AAT RS, EF Y (1) RdREaga3
AT BRI EIE A R RAFRAR T AIRE LB 4 B 69X T A K8 BAEA TR MAILE, FFRRES ZAEA0 23, (2) R
AR B3 RSB i . AT IR ARG AL TR 45 T A48, PRI AR e IR A& .

RRAR SVEAIRE QRO ERIB TR . BP0, TESF SR EHL, LY aREF O LEANERZTION, ZFE
FWNI KR T T EAEF AL TARAT R L G,

RIREALE ©) 22 ]~ BALAIAAE 698 P 14T AVENM L%, TATINATFRA, RABRATTVMER, Bt FHIAm T EARE XL
Fro JKAREFFFRBEAI KA R 18T H AR IRNE B AR AL A AR B P . A R R SR AR R KA AR T Rt R
YR, T RAEAFARRBATTAT S AT T2 5 B R RIS R -4 AR,

AR AR PGER T RETBAFE R BB RSGLRX N b, #ER, RTF AN, EAMET AR, BERITDIRTREAA TR
b, e G TRIER R EI, ARE AR, WEREDOFRF BAEATAAE P 6 EAREF B AR, M 5RUAFAE K, TR
WA ST P K THAAEARE R TR, ARE L AL L E P R T HE P HOAHH 8 IR IR IR AT
R F IR 5 AR AR R

AR FTE TG IR B 509 B A AR ZAEARA T 5, A2 RAEA T A, TSR ETIRIE, R A SBMEAE, RS
W 6945 8 R AT LN E M R AT IE AT F2 09 BN RN, | EAEA AT BRI AIRE 4 P 2500 5 | B4R R ARARAEAT o048,  FRARRAEEA
HOPARPE . B TRLARIRE TR IR 5 ) ARSI AIRE MR R R, R E %, RASNELEL,

JRAERT E B € 5 AIRAE T BAS &R —H A TR L5 0IRE . RIS R RA R 69 RRIILE . LB %, I RRES KR
K5, TRERGHEAT . R RIRIMELALTRABEHR DT IHK, QLEP XA TS NREL ARSI EARGI T 5
R R DA%, JEIEAYATRYHIVFTRAR S ARENETR—K, LEMRGETR%. BREFTRTH. B ILAIENUR AT
RATR TR EAIRE S B ey FIBf, TR R BRE HATEE, JAAEARIHEAFTIRE LS5 MXEF. SEBRA . oA)FF R T
REANA ASRE PTIRBAE AR A . R AIREN, AL T AR R A9 AHE (5 ).

R RARE T 48 LA An B0 29| RS LM T L L4586 (“12.87), EBWAS AU AVELLR BN QAT R T7 SR 49304k
BMRIERESE, VA X FFRAIXT Pk AR FAT LA 8] QUL 509458, BAEATHEALT, C3HR (ATRET) SHBIERLS 5 AT EFD)
(R R ELRBEZIL) A RIRRMARIEF).

RBRE
(D) KAEH (B4 ) RAFRRIRE ke A1 12 NA RFEA TR TAATL S X F .

AP B
G KRR FRBERFT, ETHAMSIAMATRMETH KB, LA FIE. #8851 A, T bt Reg— R s RAECGEETIE
mAs BER. AAl. FIE. H8A5 R AR,

RAIREE, ZIMMHE EFWIRIERTHIRTER
24/24



