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HARSKIE: Wind, EREEFRE
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FhmE 6.98% 3.47% 2.28%
RA B -0.25% -0.45% -0.64%
BELEER 5.37 2.96 1.98
RIDEEER 27.89 7.68 357
BStt 1.58 1.67 1.45
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A Bl 46 B (8] 2025/10/09 2025/05/09 2025/05/09
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HURKIE: Wind, E£RIAEMRR
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HIESRR: Wind, EREFEETISE
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2024 2025
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BAESEIR: Wind, EREEFRE

M 511090.SH Ay _E T E[E)EXT R —L, FrIABEEZHEMHE UESE, ', &MY
IXEEIRBEFE 511090.5H FRIEIN EFERILALE, HF 7 RSB ERR R~ LHEA
Mo HRBAEI, KEETE 2024 F50R 7T R B UNEE, T 2025 ETHF, KEEHE
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HIESRR: Wind, EREBEETISE
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Fel a2 12.24% 5.89% 3.68%
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BSH 2.07 1.82 1.64
B 76.50% 57.30% 51.30%
=oNEE: SR el 2024/04/03 2024/04/03 2024/05/16
B K Bl 45 2R A [8) 2024/04/08 2024/04/10 2024/06/28

BRI wind, fiRERS



i

R

HUATAI FUTURES

mA TR | 2025/11/4

B E%

AIREES 30 FHERH R SERR ETF 2NN ERFAMR, ERFRITTERRITE
MITFAMNERR=PHRRYE, FRET —EXHNGITEMNER, MAXIEALRH
E%:, ERESFTREEBEEMNIEFY, RITREHRESKBHIITHONMR 1
BGITERKE, FAEMR 30 FHEMR ETF #1777 BINRIE.

AXE LB NEEREHEFI D BRASHES RS, REEHHENENS, 7
THESERE. WA, SINSURR NI SRNERN (DDIVF) BREFIFEEEIT
SRR ESAHIEN M. AR —TKXASHNNTEEN, AXXBRDRY
KRB (HMM) RBITSHRES, FREFRRSREZRUHE BRARBERSED
HINE T RRR M.

ENERE R, BHEHNERERR ETF EHRINGF:
® 511130SH: BEFEAILZER 2.28%, BELLLE 198, & AMEH-0.64%;
® 511090.SH: EHEFEIKZER 3.68%, BLLLE 253, HAEB-0.81%,

RERMNBENEE, XZAANKEFREFWEE, ALFNTHEERXTRIANME
EEEZHMAES.

ZEMR, AREBIIRNMEEF. FREEK. /NEZH. DDIVF 5 HMM BB HLE
& MBT—EENMRAZITENREE, VEGPRSE ETF 2 @ 0BALERRE T
EIERy- IR

S 76 STk

Johnson-Skinner, E., Liang, Y., Yu, N. and Morariu, A. (2021) ‘A Novel Algorithmic
Trading Strategy Using Hidden Markov Model for Kalman Filtering Innovations’,

Computer Software and Applications Conference, pp. 1766-71.

Thavaneswaran, A., Paseka, A. and Frank, J. (2019) ‘Generalized value at risk forecasting’,

Communications in Statistics - Theory and Methods, 49(20), pp. 4988-4995.
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