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plus(a, b)
minus(a, b)
mul{a, bje
p_div(a, b}
delay(a, n)»
stddev(data, n)~
delta(a, n)-
corr_nfa, b, n)~
cov_nfa, b, n)
maxi(a, b)e
mini(a, b
log(a)-
neg(a)
Abs(a)e
sign(a)e
ts_sumia, n)e
ts_mean(a, n)»
ts_max(a, n}
tz min(a, n)-

ts_prod(a, n)

clear by cond(a, b, ¢)s

wma(a, n)+
emals(a,bn)e

if then else(a, b, ¢, d)o

mean2(a, b}
mean3(a, b, ¢)-
itself{a)s
ta_beta(a,bn)»
ta_demaian)-
ta_kamaia,n)

ta_ht dephase(a)-
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maxi(p_div(itself(high_), wma(stddev(close_, 15), 5)), if_then_else(ts_mean(close_, 15), ta_dema(low_, 5),
mini(mini(open_, open_), ts_mean(high_, 15)), p_div(low_, high_)))
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clear_by cond(ts_mean(close_, five()), wma(wma(high_, 10), 10), clear_by _cond(cov_n(close_, open_, 15),

2 clear_by cond(cov_n(close_, vol_, 15), plus(mini(ts_sum(low_, 5), mean2(vol_, high_)), mean3(close_, high_, &
high_)), open_), open_))
emals(close_, ts_max(ta_kama(wma(if_then_else(neg(emals(high_, high_, 5)), high_, low_, open_), 20), ten()),
five()), ten())

4 minus(open_, ts_sum(stddev(close_, five()), 20)) %
cov_n(ts_sum(low_, five()), if_then_else(emals(low_, wma(ta_kama(ts_sum(ta_ht_dcphase(vol_), 5), fifteen()),

5 twenty()), 20), wma(ta_kama(ts_sum(low_, 5), twenty()), 10), ts_sum(Abs(ta_dema(close_, 10)), 20), %
mean3(mean3(vol_, open_, high_), close_, low_)), ten())
p_div(maxi(ts_mean(delay(open_, 20), ten()), plus(low_, ts_sum(emals(high_, stddev(if_then_else(open_,
ta_beta(close_, low_, 15), close_, vol_), 20), 20), twenty()))), p_div(close_, low_))
clear_by cond(open_, maxi(ta_beta(itself(plus(low_, open_)), low_, fifteen()), delay(ta_kama(delay(open_, 5),
twenty()), 10)), wma(mini(low_, open_), 10))
cov_n(mean2(if_then_else(vol_, close_, high_, Abs(low_)), low_), Abs(ta_dema(ts_prod(ta_dema(close_, five()),
fifteen()), fifteen())), ten())

9 clear_by cond(high_, delay(high_, 15), open_) P
cov_n(clear_by_cond(ts_mean(stddev(open_, 10), fifteen()), clear_by cond(close_, minus(ts_mean(vol_, 15),

10 cov_n(high_, open_, 20)), p_div(corr_n(delay(low_, 10), mean3(open_, high_, itself(close_)), twenty()), vol_)), FE
low_), ts_min(ts_prod(low_, 10), 10), fifteen())

HAAM: wind, ZEE)iER

= 2R

BAi 4 REHATLBHKE R R

¥ AR 42.98 22.36 2020/7/15 2020/11/30 178 22.3 1.388 55.60% 2.3 64.29% 58.00% 13.1 H 6.7 B
FAE M wind, ZE6)iER

HAE 2%,
BA& 5 AdATILER SE &

) — g

AP “\ -

HAHF N wind, EbJiER
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1

mini(maxi(if_then_else(open_, ts_mean(delay(open_, 10), fifteen()), vol_, vol ), ts_max(low_, twenty())),
stddev(ta_dema(maxi(delay(open_, 10), ta_dema(open_, 15)), 10), twenty()))

2 cov_n(mini(plus(open_, high_), maxi(high_, vol )), ts_max(Abs(open_), ten()), twenty())

3 ta_dema(cov_n(maxi(corr_n(p_div(vol_, low ), itself(low_), fifteen()), ta_kama(high_, 10)), close_, twenty()), 10)
stddev(plus(ta_kama(stddev(high_, 10), 20), if_then_else(vol_, mean3(open_, low_, low_), ts_max(open_, 5),

4
ts_mean(low_, twenty()))), 15)

5 itself(cov_n(ta_kama(high_, 5), ts_max(maxi(mul(low_, vol_), mini(close_, vol_)), 15), fifteen()))

6 cov_n(if_then_else(vol_, corr_n(ts_min(open_, 15), ts_mean(ts_min(high_, 20), 5), 5), corr_n(high_,

ta_dema(high_, ten()), 20), mul(low_, high_)), ts_max(maxi(low_, high_), twenty()), twenty())

7 corr_n(wma(ta_kama(high_, ten()), ten()), close_, twenty())
emals(plus(clear_by cond(ta_kama(low_, fifteen()), emals(close_, open_, 20), Abs(low_)), ta_beta(wma(low_, 5),
emals(high_, low_, 5), fifteen())), ts_sum(open_, 10), twenty())
cov_n(Abs(ta_ht_dcphase(ts_mean(low_, 15))), ta_kama(mean3(vol_, mean2(ts_mean(close_, 10), corr_n(low_,
high_, ten())), vol_), ten()), 15)

10 stddev(itself(ts_mean(close_, twenty())), ten())

11 ts_min(emals(plus(ta_dema(open_, 20), minus(high_, open_)), low_, twenty()), 15)
maxi(emals(if_then_else(emals(vol_, open_, 10), open_, high_, ta_ht_dcphase(ta_dema(ts_mean(vol_, 10),

12 twenty()))), ts_max(low_, fifteen()), fifteen()), emals(mean3(high_, open_, vol ), maxi(close_, cov_n(itself(high_),
if_then_else(high_, vol_, low_, open_), five())), twenty()))
ta_dema(ts_prod(clear_by cond(mul(vol_, vol_), mean3(delay(vol_, 5), clear_by_cond(low_, close_, open_),
ta_kama(vol_, 5)), stddev(vol_, 10)), ten()), 15)

13

1 corr_n(itself(close_), if_then_else(low_, maxi(mean2(close_, high_), mul(open_, vol_)), ta_kama(cov_n(vol_, low_,
15), 20), maxi(clear_by_cond(close_, open_, vol_), open_)), twenty())
15 cov_n(ts_max(open_, ten()), open_, twenty())

ta_kama(clear_by_cond(ts_max(itself(open_), twenty()), ta_ht_dcphase(vol_), ta_beta(corr_n(high_, open_, 5),

10 ts_prod(high_, 5), fifteen())), fifteen())
stddev(mean3(corr_n(low_, high_, 5), wma(mul(close_, vol_), twenty()), stddev(maxi(high_, mean3(corr_n(low_,
17 low_, 5), wma(mul(low_, vol_), 10), stddev(maxi(ta_dema(if_then_else(close_, open_, high_, open_), 20), open_),
ten()))), fifteen())), fifteen())
18 minus(cov_n(open_, ta_kama(ts_mean(low_, 5), 10), twenty()), p_div(ts_max(corr_n(high_, corr_n(vol_,

mini(open_, open_), 15), 20), 20), wma(close_, 5)))

19 stddev(wma(ts_mean(mul(low_, close_), fifteen()), 10), five())
cov_n(maxi(low_, ta_dema(ta_kama(open_, fifteen()), 5)), ts_min(mean2(cov_n(vol_, high_, 20), ta_kama(low_,
twenty())), five()), twenty())

21 stddev(wma(ta_kama(close_, 5), fifteen()), ten())

20

R Ziit GRASP
%

o

b

po

&

)=

%

)24

R

o

b

o
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clear_by cond(vol_, if_then_else(ta_kama(low_, ten()), ts_min(ts_min(high_, 15), fifteen()), mean2(stddev(high_,

22 15), plus(vol_, low_)), emals(plus(close_, vol_), ts_sum(vol_, 10), 10)), cov_n(log(low_), delay(ta_dema(low._, &
five()), five()), twenty()))
23 stddev(maxi(ta_kama(Abs(ts_sum(high_, 15)), ten()), wma(ta_ht_dcphase(ta_dema(open_, 5)), fifteen())), 15) %

24 ta_dema(mul(stddev(plus(low_, close ), 5), ts_prod(stddev(mean3(close_, vol_, low ), fifteen()), fifteen())), ten()) &

25 wma(emals(ts_max(low_, fifteen()), if_then_else(plus(high_, high_), plus(low_, low_), low_, low ), ten()), 15) A
cov_n(ta_kama(mean2(close_, open_), twenty()), mean2(ts_max(high_, 5), if_then_else(emals(high_,

26 ta_ht_dcphase(stddev(high_, 5)), fifteen()), mean3(open_, high_, open_), ts_sum(open_, 15), clear_by cond(open_, %
close_, vol ))), fifteen())

”7 maxi(mini(mean3(wma(ts_max(p_div(ta_kama(high_, 5), sign(ta_ht_dcphase(ta_kama(high_, 10)))), five()), ten()), =
stddev(delay(high_, 20), twenty()), high_), Abs(close_)), cov_n(ta_dema(open_, 5), ts_max(open_, 15), twenty()))
cov_n(mini(clear_by_cond(wma(vol_, 10), ta_beta(sign(p_div(high_, high_)), low_, twenty()), ts_mean(low_, 5)),

28 close ), ts_max(mini(high_, ts_max(plus(low_, if_then_else(ta_beta(high_, low_, 5), itself(vol_), emals(open_, L
vol_, 15), ta_beta(high_, mini(ts_mean(vol_, 10), ts_min(high_, 15)), 20))), fifteen())), fifteen()), twenty())
ts_mean(emals(emals(ta_beta(low_, vol_, 15), ts_max(high_, 15), 20), if_then_else(log(high_),

- itself(ta_ht_dcphase(ts_max(high_, 20))), if_then_else(open_, clear_by_cond(ts_max(low_, five()), itself(high_),
maxi(close_, low_)), clear_by_cond(cov_n(high_, low_, 10), mul(vol_, open_), mean2(open_, high_)), low_),
open_), 20), twenty())

30 stddev(neg(log(ta_kama(high_, 20))), fifteen())

o

- stddev(mean3(wma(mini(close_, wma(low_, 5)), 10), ts_max(corr_n(ts_min(delay(low_, twenty()), ten()), high_, -
20), ten()), ts_mean(wma(low_, 10), fifteen())), ten())

o

32 corr_n(open_, itself(ts_max(high_, 10)), twenty())
wma(cov_n(mean2(plus(mean2(high_, low_), ts_mean(high_, 10)), plus(open_, high_)), wma(corr_n(vol_, open_,
fifteen()), fifteen()), fifteen()), five())

HAAM: wind, FE@)iER

33

= LR

Bk 7 EHTLEHSMER

¥ 454840 48.39 29.63 2015/5/7  2015/6/24 129 16.1 1.482 58.10% 2.41  64.29% 58.87% 142 H 156 H
GRASP 87.1 21.03 2014/6/19 2015/1/27 161 20.1 244 65.80% 2.71  71.43% 63.57% 102 H 120H
AR wind, FEE)iER

HAE 2%,
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HUA CHUANG SECURITIES %ﬁ*&%

A& 8 EHATLFHFMEHL

2 3= %= VD = BR FREE | 20131230 EREE | 2022-04-29
S — BEE

smss| (=Tes

E

21805 01808 1801 2015005 2015-08 2020-0 2020-0 202008 o101

HAEIR: wind, FEEiER

D

(=) ®BREE
H A IEAEHLR R
A& 9 BREEATLIEHGP AX

o | AREREX R Fi#it GRASP
%5
1 A~

corr_n(ts_mean(ts_sum(ts_sum(low_, 10), twenty()), ten()), mini(mean3(low_, vol_, vol_), mean3(ta_kama(high_,

10), delay(stddev(vol_, ten()), 20), mul(low_, close_))), twenty())
2 cov_n(mini(vol_, high_), delay(mean2(plus(open_, vol_), ts_prod(open_, 20)), ten()), twenty()) 2
emals(plus(high_, high_), mean3(if_then_else(low_, low_, wma(low_, 15), wma(ts_sum(low_, 20), 10)),
ts_sum(low_, 5), high_), ten())
ta_ht_dcphase(ts_max(cov_n(plus(ta_beta(open_, corr_n(ta_dema(close_, 15), vol_, 10), 5), maxi(close_, close_)),

) %
high_, 5), fifteen()))

5 cov_n(ts_max(ta_dema(ts_sum(mini(close_, low_), fifteen()), twenty()), fifteen()), high_, fifteen()) 2
ts_min(if_then_else(mini(ts_prod(open_, 10), ts_sum(vol_, 5)), stddev(ta_ht_dcphase(high_), 15),

6 emals(ts_sum(vol_, 10), emals(low_, close_, 5), five()), emals(wma(mean3(ta_kama(ta_ht_dcphase(vol_), 5), 2
itself(close_), plus(low_, high )), fifteen()), ta_beta(low_, high_, 5), fifteen())), 20)

7 cov_n(itself(close_), ts_max(ts_sum(low_, twenty()), 15), 15) &
mean3(emals(open_, close_, twenty()), stddev(close_, five()), stddev(minus(clear_by_cond(mini(ts_min(high_,

8 ten()), low_), open_, ts_prod(if_then_else(open_, vol_, open_, close_), twenty())), mul(ts_mean(vol_, 15), 2

wma(open_, 10))), 10))

if_then_else(neg(neg(vol )), log(emals(close_, if then_else(low_, open_, open_, high_), ten())), corr_n(vol_,
stddev(ta_kama(vol_, 5), ten()), 5), emals(mean2(if_then_else(high_, high_, high_, open_), wma(low_, 10)),
ta_dema(ts_mean(ts_mean(mean2(plus(ts_mean(low_, 15), ts_min(low_, fifteen())), high_), twenty()), fifteen()),
fifteen()), fifteen()))

emals(Abs(ts_max(if_then_else(vol_, ta_kama(close_, 10), vol_, close ), twenty())),

Fe

10
ta_kama(clear_by_cond(mul(vol_, close ), ta_beta(open_, open_, 15), delay(close_, 20)), fifteen()), 15)

Ha

11 ta_beta(ts_prod(itself(ta_dema(high_, 10)), twenty()), stddev(ta_ht_dcphase(low ), ten()), twenty())
FAEF M wind, EEYiER

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5 14
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HUA CHUANG SECURITIES

g it s

=] ) 45 R

B 10 BHREEATLIEHERLER

¥ 4548 60.54 26.93 2019/10/28 2020/2/21 174 21.8 1.866 62.60% 2.35
GRASP  74.42 16.68 2015/7/8  2015/7/21 168 21 2.311 64.30% 3.37

HAF IR wind, SE6)iER
AWK
Ak 11 HHEREHENHEGL

72.45% 60.77% 11.8 H
74.49% 62.74% 11.7 H

89 H
85H

EHHE  — DPE

E

01505

01808

202008

202101

202108

FAAENR: wind, FEE)AER
(@) %o
EAFCEAEHLR R
A& 12 Fas7kygsk P AKX

NE\
%5

ts_sum(clear_by_cond(low_, open_, open_), 10)

ts_mean(clear_by_cond(low_, itself(open_), wma(ts_prod(low_, twenty()), fifteen())), ten())

1
2
3 mean3(low_, ts_sum(cov_n(corr_n(low_, close_, 15), Abs(vol_), five()), 20), low_)
4

ta_kama(mean2(close_, clear_by cond(low_, open_, close_)), 20)

ts_mean(mean3(delay(delay(high_, 20), ten()), minus(ta_dema(high_, 20),

5 stddev(clear_by cond(ta_kama(ta_kama(ta_kama(low_, 20), twenty()), ten()), ta_dema(close_, five()), ts_sum(high_, -2

5)), 10)), open_), 10)

6 clear_by cond(ta_dema(open_, ten()), ta_kama(high_, 20), ta_dema(mean3(open_, close_, low_), ten()))

7 ts_sum(clear_by_cond(low_, open_, mean3(ts_max(vol_, 15), mean2(close_, vol_), ts_max(low_, 10))), 15)

ts_min(if_then_else(if_then_else(close_, high_, Abs(open_), close_), ts_min(high_, 15), emals(Abs(open_),

emals(vol_, vol_, 10), twenty()), close_), twenty())

if_then_else(neg(ts_max(delay(close_, 10), five())), cov_n(mini(log(cov_n(high_, plus(p_div(emals(mean3(open_,

9 high_, close_), minus(high_, ta_dema(ts_mean(low_, 10), twenty())), ten()), ts_max(high_, five())), plus(low_,

high_)), ten())), if_then_else(emals(vol_, open_, five()), ta_beta(close_, high_, twenty()), cov_n(vol_, low_, 15),

2
7

)24

T

P3

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5
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HUA CHUANG SECURITIES %ﬁ*&%

ta_beta(high_, vol_, 10))), plus(close_, plus(low_, high_)), 15), wma(mean2(ts_mean(itself(high_), 15),
emals(close_, open_, 15)), fifteen()), Abs(low_))
10 ts_sum(clear_by_cond(low_, open_, high_), ten()) &

po

11 ts_mean(clear_by_cond(low_, open_, cov_n(high_, close_, 15)), ten())

FAEFE I wind, ZEEYiER
e M) 2 R
A& 13 FaiTLhigH=mER

#shAam 48.01 2152 2016/2/22 2016/3/16 131  16.4  1.523 58.80% 2.66  69.39% 59.62% 163 H  10.6 H
GRASP 59.64 2412  2018/7/4 2018/9/21 137  17.1  1.83 64.20% 2.6  74.49% 61.45% 162 H 7.9 H
HALA I wind, FEe)iEA

bR S
Ak 14 FTHFERHEIBHEL

5 oE sz D £ EA e | 20131230 @SR | 2022-04-28

REE  — DEE

E

o1s01 aaos 200408 20101 200505 200509 200601 200805 201608 200701 201705 300708 200800 20005 200808 2019-01  2009-05 201800 200-01  2020-05  2020-08

HAFENR: wind, ZEe€)7ER
(Z) HBI1H:E
E A IEAEHLR AR
@f{ 15 2T HZF55 GP A

S

stddev(minus(high_, cov_n(high_, ta_dema(stddev(close_, 15), 15), twenty())), ten())
maxi(clear_by_cond(p_div(low_, stddev(neg(vol_), five())), ts_sum(ts_max(open_, 10), twenty()), ts_mean(high_,

2 ten())), cov_n(ta_kama(ta_dema(ta_dema(high_, fifteen()), twenty()), twenty()), open_, 20))

3 emals(ts_mean(if_then_else(ta_ht_dcphase(open_), corr_n(low_, high_, 20), if_then_else(close_, high_, high_, 2
ts_sum(ta_kama(close_, 20), five())), ta_dema(close_, five())), ten()), high_, fifteen())

A ta_kama(p_div(clear_by_cond(sign(vol_), corr_n(mul(close_, open_), vol_, 15), cov_n(high_, open_, 20)), N
wma(wma(vol_, 10), 20)), twenty())

5 minus(cov_n(ts_max(open_, twenty()), high_, 20), itself(low_)) &

6 corr_n(low_, ts_mean(ts_max(maxi(low_, high_), 20), five()), twenty()) e

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5
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HUA CHUANG SECURITIES %ﬁ*&%

maxi(log(mean3(low_, ts_sum(open_, 20), Abs(low ))), if_then_else(itself(neg(open_)), ta_ht_dcphase(open_),

7 stddev(wma(high_, 15), 10), mul(ta_ht_dcphase(vol_), minus(mean2(ts_prod(vol_, 20), ts_prod(close_, 15)), 2
open_))))
8 cov_n(ts_max(mini(open_, ts_max(Abs(ta_kama(open_, 5)), five())), twenty()), close_, 20) &

ta_kama(mean3(ts_mean(open_, fifteen()), maxi(itself(high_), ta_ht_dcphase(vol_)), cov_n(open_,
ts_sum(ta_dema(delay(low_, 10), five()), twenty()), ten())), ten())

Ha

10 ts_max(stddev(corr_n(open_, minus(high_, open_), 5), twenty()), 10)
stddev(mul(mini(cov_n(high_, low_, 15), plus(plus(ta_kama(low_, 10), vol_), cov_n(high_, Abs(close_),
11 fifteen()))), mul(ta_beta(close_, high_, 20), corr_n(vol_, mean3(ta_ht_dcphase(low_), mean2(high_, open_), &
minus(open_, high_)), 15))), twenty())
HAAM: wind, EEiER

= 4 R

B 16 ZIfZfEHDRNLER

¥ 4hAHm 53.26 28.72 2015/9/9 2015/10/20 146 18.3 1.616 61.60% 2.14 68.37% 60.66% 12.1 H 128 H
GRASP 69.77 26 2015/9/9 2015/10/22 166 20.8 2.046 61.40% 2.71 68.37% 61.43% 11.0 H 10.0 B
AN wind, 244)7EK

R
BA& 17 2IHEHEAEHE

A #& == YD =

=
@t
i

i
8
4
|
]

RESE  — BESE

o

201608 o 2017-05 201708 20180 201805 018-08 2018-0

HAFFIR: wind, FEEIER

%) Sr IR

AR IAERLR] X
@ilsﬁmﬁﬁ%&@Ax

NES R
% GRASP

emals(vol_, wma(mean2(low_, ts_prod(ts_min(open_, 5), five())), 5), 20)

mini(ta_beta(plus(Abs(close ), stddev(open_, fifteen())), cov_n(neg(vol ), low_, fifteen()), twenty()),
ts_min(emals(if_then_else(ts_sum(delay(high_, 20), fifteen()), vol_, wma(open_, ten()), vol_), Abs(low_), 20), five()))

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5 17
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HUA CHUANG SECURITIES %ﬁ*&%

ts_mean(ts_prod(stddev(ts_max(p_div(mean2(maxi(corr_n(high_, close_, 10), neg(open_)), o
mean2(ts_min(emals(maxi(vol_, vol_), high_, 15), five()), open_)), vol_), ten()), 15), 15), five())

ts_max(cov_n(cov_n(plus(low_, open_), maxi(ta_kama(clear_by_cond(open_, mul(mini(close_, low_), ts_sum(close_,

‘ ten())), log(vol_)), 20), high_), 20), vol_, fifteen()), 20) *

5 emals(ta_kama(close_, 10), log(vol_), 20) 2

6 cov_n(low_, ts_max(ts_prod(plus(ts_mean(ta_beta(close_, neg(vol_), fifteen()), 15), open_), 10), twenty()), 10) &
cov_n(if_then_else(mean2(open_, wma(vol_, 10)), plus(close_, ta_beta(high_, vol_, 5)), ta_ht_dcphase(high_),

; ts_sum(ts_mean(high_, twenty()), fifteen())), clear_by_cond(cov_n(ts_mean(delay(low_, 20), five()), mean2(vol_, N

high_), fifteen()), ta_beta(plus(close_, ta_beta(high_, vol_, twenty())), ta_beta(if_then_else(high_, low_, open_, low ),
cov_n(low_, low_, 5), ten()), twenty()), ta_kama(stddev(close_, 15), 10)), twenty())
HAAM: wind, EEiER

= 4 R

AR 19 SZRBREREDNLER
#4450 65.3 23.87 2020/1/20 2020/3/6 197 24.6 2.081 60.40% 3.58 73.47% 61.26% 9.1 H 7.7 H
GRASP  67.36 17.38 2020/1/20 2020/3/6 184 23 2.201 61.40% 3.52 72.45% 62.77% 8.1 H 8.7 H
FAFA IR wind, FEE)RER

EXR R

A& 20 S@REENSEHLE

5 =% == 0 = HE TR 20131220 EEEE | 2022-04-28
SEHE — DESE

4
i
5
]
n

e

2018-08

HAFR: wind, FEEIER
(k) HEHRS
BA 21 A RSHEH GP AKX

N
W ARREX #id GRASP

cov_n(clear_by cond(high_, low_, Abs(itself(close_))), minus(ts_sum(open_, 20), corr_n(open_, close_, twenty())),
fifteen())
2 cov_n(mini(log(log(ta_kama(close_, 15))), vol_), ts_mean(open_, fifteen()), 10)

i

P

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5 18
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HUA CHUANG SECURITIES %ﬁ*&%

3 cov_n(log(ts_sum(wma(mul(high_, high_), ten()), fifteen())), plus(sign(low_), low_), fifteen()) &
emals(plus(mean3(vol_, vol_, ts_mean(vol_, 10)), ta_dema(clear_by_cond(plus(corr_n(vol_, low_, 20), close_),

high_, vol_), ten())), maxi(ts_sum(wma(close_, 20), 20), ta_beta(ts_mean(vol_, 5), emals(high_, high_, 5), 15)), 20) =
cov_n(plus(wma(ts_max(itself(close_), 5), fifteen()), log(plus(mul(low_, low_), ta_dema(open_, 20)))),
minus(Abs(high_), stddev(low_, 15)), fifteen())

6 cov_n(if_then_else(open_, cov_n(low_, low_, 20), Abs(close ), low_), wma(low_, fifteen()), 15) &

; emals(open_, mean3(high_, ts_mean(mean3(ts_prod(ts_max(low_, five()), ten()), ta_dema(low_, fifteen()), vol_),
ten()), ts_prod(ta_ht_dcphase(Abs(low )), fifteen())), ten())

8 cov_n(ts_sum(log(high_), 10), mean3(close_, ts_max(open_, 10), delay(low_, 10)), 10) &

9 mini(emals(ta_dema(stddev(low_, 10), ten()), delay(corr_n(vol_, vol_, 20), twenty()), fifteen()), 2
stddev(mean3(close_, close_, vol_), 20))

10 cov_n(wma(ta_kama(low_, 15), fifteen()), plus(low_, high_), fifteen()) 2

11 cov_n(close_, ts_mean(open_, twenty()), fifteen()) &

12 cov_n(itself(ta_kama(low_, 10)), high_, twenty()) 2

emals(if_then_else(delay(p_div(mul(high_, close_), minus(close_, vol_)), 5), ts_max(high_, 20),
if_then_else(high_, high_, open_, low_), plus(if_then_else(high_, high_, sign(vol_), low_), if_then_else(mini(low_,
close_), maxi(sign(ts_prod(low_, twenty())), low_), mean3(high_, close_, log(close_)), ts_mean(minus(close_,
ts_prod(low_, 5)), ten())))), ts_min(ts_mean(open_, 20), ten()), 10)
cov_n(itself(mean3(if_then_else(high_, low_, close_, open_), low_, low_)), if_then_else(mul(vol_, high_),

14 stddev(low_, 10), mean3(high_, high_, cov_n(ts_min(vol_, 20), neg(vol_), twenty())), &
ts_mean(mul(ts_mean(itself(ta_kama(ts_sum(close_, 10), ten())), 10), ta_beta(low_, low_, 10)), 10)), fifteen())

15 cov_n(low_, wma(itself(mean2(ta_kama(vol_, 5), mul(open_, open_))), fifteen()), 15)

o e

16 cov_n(ts_mean(open_, 20), log(close_), fifteen())
FHE IR wind, FEe)iEA
=) 45 R

Bk 22 ﬁﬁ*%ﬂ&%ﬁ&m %R

E T S S e 3 X S ) YD )

¥ 454840 50,75 28.29 2014/9/30 2015/2/13 168 1.36 56.00% 2.09  67.35% 56.56% 114 A 104 H
GRASP  69.07 31.08 2014/9/30 2015/2/13 167 20.9 1.781 60.50% 2.29  67.35% 58.25% 120 H 9.0 H
AR wind, FEE)iER

b R

JE Y AT AL L QE AL T L S F AT GEMEAT (2009) 1210 5 19
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HUA CHUANG SECURITIES

g it s

AR 23 HRARGIFNFEH K

i
i
[[]

=== zzesm svE — BEE

EYY

FAFM: wind, EGIIER
() Rakdig
AR IAEALR] A X
AR 24 Rk BE GP AKX

AR
INEW S50 R Fif it GRASP
=

emals(ta_beta(cov_n(open_, low_, 15), corr_n(vol_, open_, 10), fifteen()), ta_dema(maxi(high_,

! corr_n(ts_prod(itself(close_), 20), low_, fifteen())), fifteen()), fifteen()) =
2 stddev(ts_max(mean3(close_, ts_min(ta_kama(ts_max(vol_, ten()), ten()), 15), vol_), twenty()), twenty()) =2
3 emals(wma(maxi(maxi(neg(vol_), vol_), vol_), ten()), delay(ts_prod(high_, ten()), five()), 20) 2

ta_kama(corr_n(maxi(mul(low_, vol_), clear_by_cond(stddev(ts_prod(open_, 5), twenty()),
4 ts_mean(close_, 20), ts_min(close_, 20))), maxi(emals(wma(close_, 15), emals(vol_, close_, ten()), P
fifteen()), low ), 20), twenty())

FHE IR wind, FEe)iEX
[EPIEES 8
Bk 25 RARHBIEHE LR

¥ A0k 57.81 30.58 2019/10/29 2020/3/5 126 15.8 1.649 61.10% 2.67 71.43% 58.58% 13.7 H 11.7 B
GRASP 57.81 30.58 2019/10/29 2020/3/5 126 15.8 1.649 61.10% 2.67 71.43% 58.58% 13.7 H 11.7 B
FAEF IR wind, FEey7iE R

=R

EW A FAZILANEAIL T E ) b ST T GERFIT (2009) 1210 5 20
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HUA CHUANG SECURITIES %ﬁ*&%

Bk 26 FIIEE S EHLE

A BR #E YD = KW

seR0E) | 2013-12-30 | MEEESW | 2022-04-20 | =
Mo — BN

FAFM: wind, EGIIER

(=) KAHBR

ML T Qi GBI, B, M. AE4E. AmibT, aibai, R, @ AR
N EA . 4RER

(—) AR IE By
AR IAE LR AKX
@i 27 XABiEHIEE GP A

wma(mul(cov_n(Abs(vol_), ts_prod(close_, 20), 10), itself(ta_beta(vol_, ta_kama(mul(high_, open_), five()), 15))),
5)

P

2 emals(high_, delay(ts_prod(vol_, 10), twenty()), twenty())
emals(if_then_else(emals(if_then_else(mean3(open_, vol_, high_), sign(clear_by_cond(low_, low_, low_)),

3 ta_beta(high_, open_, 10), ts_prod(low_, 20)), vol_, 20), ts_max(ts_max(ts_min(low_, ten()), five()), 10), open_, &
vol_), wma(ta_dema(vol_, 20), fifteen()), fifteen())

Ha

4 emals(mean3(stddev(close_, 5), low_, low_), wma(itself(close_), five()), 20)
emals(maxi(maxi(open_, wma(close_, 15)), sign(mean2(high_, corr_n(plus(high_, open_), p_div(open_, low_),
fifteen())))), wma(vol_, 15), 10)

6 emals(Abs(log(Abs(maxi(high_, low )))), delay(ts_prod(vol_, 10), twenty()), twenty())

FAEA IR wind, FEEJER

b

EPUEES S

A& 28 i&kﬁﬁbﬁa&@ﬂ‘ E R

-

#4484 5025 17.5 2014/10/29 2014/12/1 152 1.751 66.40% 2.26  71.43% 58.09% 109 H 115H
GRASP 555 18.86 2016/1/15 2016/5/5 165 20.6 1.971 66.70% 2.35  72.45% 62.69% 9.3 H 89 H
HAFA I wind, EEJEER

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5 21
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AWK
BE 29 RBEHBNHEHER

5 £% == D = K&
SHSE — BESE

£

201505 20503 2020-01 202008 2020-03 20210

HALF: wind, HE)iER
(=) 3
A IAERLR] A A
A& 30 AR CP A

NER
AR FIAX £ Fif it GRASP

\=4

mul(emals(mul(low_, low_), maxi(open_, low_), fifteen()), ta_kama(ta_beta(close_, ts_prod(low_, ten()), 5), 15)) =&

emals(p_div(neg(ta_dema(vol_, 5)), minus(clear_by_cond(low_, vol_, high_), emals(low_, low_, 5))),

P

2 minus(ts_prod(delay(open_, 15), ten()), if_then_else(corr_n(mean2(p_div(open_, open_), open_), corr_n(low_,
close_, 20), 15), stddev(open_, 20), low_, wma(open_, 10))), 10)
cov_n(Abs(if_then_else(mean3(corr_n(low_, p_div(ts_prod(low_, 20), Abs(sign(p_div(high_, vol_)))), 5),
log(low_), ts_mean(vol_, 15)), cov_n(close_, vol_, 20), low_, high_)), delay(high_, 20), twenty())
mini(ta_ht_dcphase(ts_sum(ts_max(vol_, fifteen()), ten())), ta_ht_dcphase(ts_sum(sign(ta_ht_dcphase(open_)),
ten())))

5 wma(cov_n(Abs(vol_), ts_max(ta_dema(open_, 20), ten()), 15), twenty()) 2
cov_n(mul(if_then_else(wma(close_, 15), high_, corr_n(ta_ht_dcphase(plus(low_, vol )), low_, 10),

6 if_then_else(vol_, low_, high_, high_)), ta_ht_dcphase(ts_prod(high_, twenty()))), clear_by cond(high_, open_, Ea
itself(open_)), twenty())

FAEF M wind, EE/iER

EPUEES

B4k 31 @mAIKERLR

¥ 44840 56.19 24.31 2020/1/20 2020/3/5 187 23.4 1.808 63.60% 2.11  71.43% 60.05% 10.1 B 7.7 H
GRASP  65.46 29.76 2015/5/4  2015/6/4 214 26.8 2.081 65.40% 2.13  74.49% 61.65% 7.8 H 6.2 H
FAEF I wind, EE)EER

=R

JE Y AT AL L QE AL T L S F AT GEMEAT (2009) 1210 5 22
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A& 32 BAFNFEBL

B == x= YD = #B FREE | 2013-12-20 ERETE | 20220428
SESE  — BPE

T

a0 20103 20408 w501 20150 201508 wis0 201505 2016-08 2701 w03 201708 20180 we0s ms0s ame-o 201503 201508 202001 202005 2020-08 e

HAEIR: wind, FEEiER

(2) ##
R TAEILR K
A& 33 ZHIHE P AKX

ZNE RE#T
%5 GRASP

ta_dema(if_then_else(ta_ht_dcphase(high_), high_, cov_n(ta_kama(low_, 15), corr_n(close_,

1 if_then_else(ta_ht_dcphase(high_), high_, ta_ht_dcphase(vol_), if_then_else(ts_max(vol_, 20), itself(high_), 2
ts_min(low_, 15), maxi(high_, high_))), 15), ten()), ts_min(low_, 15)), twenty())
if_then_else(emals(Abs(low_), mean2(vol_, vol_), twenty()), close_, sign(ta_beta(ta_beta(high_, high_, 20),
minus(close_, vol_), ten())), plus(if_then_else(ta_dema(high_, 15), p_div(open_, high_), stddev(ta_beta(ta_beta(low_,
high_, 20), minus(close_, vol_), 15), 20), ta_dema(stddev(high_, 10), five())), if_then_else(mean3(low_, vol_, low ),
ta_kama(high_, 10), emals(open_, close_, 20), ta_dema(high_, 15))))
emals(mean3(ts_mean(mul(ta_beta(low_, vol_, 20), plus(open_, mul(high_, vol_))), fifteen()), open_, vol_),
ta_kama(high_, 15), fifteen())

4 cov_n(plus(ts_min(close_, 15), delay(ta_dema(high_, 15), 20)), minus(ts_mean(close_, 10), emals(open_, close_, 5)), 10) &
emals(ts_prod(vol_, 20), maxi(ta_kama(close_, 20), ta_ht_dcphase(ts_min(clear_by_cond(minus(itself(vol_),
mean2(close_, low )), high_, vol_), twenty()))), fifteen())
if_then_else(ts_prod(mul(ta_ht_dcphase(clear_by cond(ts_sum(open_, fifteen()), delay(ts_mean(close_, 15), fifteen()),
ts_prod(wma(close_, fifteen()), ten()))), plus(if_then_else(if_then_else(close_, high_, close_, close ),
ta_ht_dcphase(mul(vol_, vol_)), delay(close_, ten()), ta_ht_dcphase(vol_)), low_)), 5), high_,
clear_by cond(ts_min(low_, 5), mul(close_, vol_), cov_n(high_, open_, 5)), ts_prod(Abs(open_), ten()))

7 ts_mean(clear_by_cond(low_, open_, low_), ten()) &
8 neg(neg(stddev(clear_by cond(low_, open_, low_), ten()))) &
9 clear_by cond(ts_mean(mini(open_, close_), five()), ts_min(wma(close_, 5), 5), open_) 2
R

FAE R wind, EEYAER

=] 4 R
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HUA CHUANG SECURITIES %ﬁ*&%

A& 34 ZMEHK=ERLER

¥ A0 36.88 25.76 2020/1/2 2020/2/27 204 25.5 1.181 54.90% 1.77 67.35% 57.42% 11.2 A 49 H
GRASP 52.08 19.07 2015/7/2 2015/7/8 183 22.9 1.668 59.60% 2.16 67.35% 58.33% 10.6 H 6.3 H
AL wind, ZE6)7ER

=R
Bk 35 EAEN LN

i
i
n

FEE  — BEE

il

wa-01 2013-08 1609 01501 1505 201508 20160 2016-05 2016-08 201808 2019-09 202001 202008 202009 202101 202105

FAFM: wind, EGIIER
(@) HExE
bk e DR U A
@f& 36 HELBIGHGP A

emals(Abs(ta_kama(if_then_else(high_, open_, open_, open_), 20)), ta_kama(high_, 20), 20)
if_then_else(ts_prod(high_, ten()), if_then_else(high_, maxi(mean3(low_, close_, high_), ta_kama(open_, 10)),

2 high_, ta_dema(mini(low_, high_), twenty())), ta_dema(close_, 20), emals(vol_, clear_by_cond(vol_, vol_, &
close_), 20))

3 emals(vol_, maxi(low_, if_then_else(close_, open_, wma(wma(low_, 5), 10), close_)), twenty()) &
4 emals(vol_, mean3(ta_beta(open_, close_, 5), mini(high_, close_ ), vol_), twenty()) &
5 ta_dema(ts_mean(emals(ta_ht_dcphase(close_), mean3(vol_, close_, vol_), twenty()), ten()), twenty()) P
6 emals(vol_, mean2(ts_mean(close_, twenty()), ts_min(close_, twenty())), 15) &
7 emals(plus(ta_kama(vol_, 5), delay(mul(high_, open_), ten())), mini(ts_prod(close_, 10), close_), twenty()) 2
Y

FAHE N wind, ZE6)7ER
EPUEES S

B 37T HeELBRBEIRNLER

¥ 4uAne 48.87 39.31 2017/4/21 2018/7/5 145 18.1 1.331 57.90% 1.73  63.27% 56.22% 12.0 H 125 H

EW A FAZILANEAIL T E ) b ST T GERFIT (2009) 1210 5 24
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HUA CHUANG SECURITIES %ﬁ*&%

GRASP  63.89 37.74 2020/1/6 2020/2/18 109  13.6  1.728 67.00% 1.92  71.43% 60.10% 135 H 145§
AR wind, ZEEYiER

HAE 2%,
Bx 38 HELBBHAEHLE

B z= 2= V0D £ BA

i
i
n

FEE  — BEE

£

01505 2015-03 0150 201505 201603 201505 201508 2020-01 202005 202003 2001-01 2021-03

FAFM: wind, EGIIER
(&) FAster
PG EAERLR] X
A& 39 Kb T P AKX

PNES L@t
%5 GRASP
1 P

mul(ts_sum(ta_beta(wma(close_, 15), minus(low_, open_), twenty()), ten()), ta_kama(ts_max(close_, 10), five()))

cov_n(low_, ts_mean(if_then_else(emals(low_, clear_by cond(low_, open_, vol_), 10), close_, high_,
ts_mean(open_, twenty())), twenty()), 20)

3 ts_min(ta_ht_dcphase(low ), 15) 2
emals(if_then_else(log(open_), ts_min(low_, 15), clear_by cond(high_, high_, high_), neg(close_)),

4 Abs(ts_prod(ts_sum(ts_mean(mul(ta_dema(p_div(high_, low ), five()), plus(corr_n(vol_, high_, 20), delay(open_, &
5))), ten()), 20), twenty())), 20)
cov_n(mul(mean3(ts_mean(plus(mini(close_, high_), mean2(close_, open_)), twenty()), corr_n(low_, close_, 10),

open_), open_), delay(low_, twenty()), twenty())

6 wma(cov_n(mean3(Abs(plus(low_, high_)), high_, stddev(open_, 10)), delay(open_, 20), ten()), twenty()) &
7 emals(ta_kama(ts_min(close_, 5), five()), ts_sum(ts_prod(ts_sum(close_, twenty()), ten()), fifteen()), twenty()) &
8 emals(low_, ts_prod(ta_kama(open_, 15), fifteen()), twenty()) &
9 stddev(clear_by cond(sign(low_), emals(open_, high_, twenty()), ts_max(high_, twenty())), twenty()) &
P

FAE R wind, EE)AER
=) 4 K

BA& 40 AEabfbTiZEnLER

#4484 30.56 30.64 2019/8/30 2020/5/25 130 16.3 1.04 49.20% 2.55  59.18% 56.64% 151 A 121 H
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HUA CHUANG SECURITIES %ﬁ*&%

GRASP  53.27 35.22 2015/7/9 2015/7/23 121 152  1.706 66.90% 2.15  70.41% 60.16% 125 B  10.2 B
AR wind, ZEEYiER

bR
B Al HEabib THER4EE 8 &

= == 2= v = WA TSR 20131230 SEEE | 20220423
HESE  —DESE

T

20505 01608 wran w03 201708 e as-os 20308 0190 201505 ma-0s 202001 202005 202008

HAEIR: wind, FEEIER

(x) &hoie
EAFE AR X
Bk 42 &haibigi P ARX

mini(ta_dema(ts_prod(if_then_else(open_, close_, high_, Abs(minus(high_, close ))), five()), 20),

1 if_then_else(open_, wma(close_, fifteen()), ts_prod(emals(vol_, open_, 20), fifteen()), wma(ts_max(low_, FE
15), 10)))
emals(if_then_else(mean3(emals(close_, vol_, 10), stddev(close_, fifteen()), mean2(high_, open_)),

) delay(minus(open_, close ), 10), clear_by cond(ta_kama(ta_beta(low_, low_, 15), 5), sign(vol_), 2
neg(emals(stddev(vol_, fifteen()), wma(high_, 5), 15))), low_), ts_prod(mean2(ts_mean(ts_min(low_, 10),
fifteen()), ta_dema(high_, 20)), twenty()), fifteen())

mini(high_, emals(maxi(low_, cov_n(low_, open_, 10)), if_then_else(plus(high_, high_), corr_n(open_,

3

high_, 5), corr_n(vol_, low_, ten()), low_), ten()))
4 cov_n(Abs(itself(close_)), ts_max(ts_min(open_, 15), 15), 20) &
c emals(maxi(mul(if_then_else(ts_sum(low_, 5), emals(open_, high_, 5), stddev(open_, 5), maxi(low_, low_)),

vol_), stddev(emals(vol_, vol_, 20), twenty())), ts_max(ta_kama(close_, 15), five()), 20)
cov_n(mul(ts_max(ts_min(high_, fifteen()), fifteen()), ts_mean(mean3(ta_beta(high_, low_, 10),
ta_dema(mini(high_, open_), 20), mul(close_, high )), 15)), close_, twenty())

clear_by cond(minus(Abs(open_), delay(open_, ten())), ts_mean(sign(low_), five()), ts_sum(maxi(close_,

! delay(open_, 10)), 15))

8 cov_n(mini(open_, Abs(close_)), stddev(ts_prod(open_, 15), twenty()), twenty()) &
ts_min(mini(ta_ht_dcphase(log(low_)), clear_by cond(wma(mean2(vol_, vol_), fifteen()), mean3(log(high_),

9 low_, if_then_else(log(vol_), mini(mini(high_, vol_), ta_ht_dcphase(itself(low_))), sign(high_), plus(open_, &

low_))), ts_sum(close_, 5))), fifteen())

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5 26



R nE;

HUA CHUANG SECURITIES %ﬁ*&%

ts_max(if_then_else(open_, low_, clear_by cond(mean3(neg(if_then_else(low_, high_, open_, high )),
10 mul(ta_kama(vol_, five()), sign(open_)), close_), mul(high_, vol_), low_), clear_by cond(maxi(low_, &
open_), ts_max(low_, 20), maxi(high_, close_))), five())
emals(maxi(low_, mini(ts_prod(close_, 10), emals(log(low_), if_then_else(ta_kama(close_, 20),
ts_prod(high_, fifteen()), corr_n(high_, low_, 15), plus(low_, vol_)), 15))), high_, fifteen())
FAEE M wind, EE/ER

bl

11

=] ) 45 R
B % 43 z,ézm&éa&@m £ R

T 2 T i T S C N P T T T P

$ubAahn 22.86 37.84  2015/4/27 2015/6/24 193 242  0.859 55.40% 1.48  61.22% 57.28% 10.8 H 6.9 H
GRASP 352 27.4 2015/4/27 2015/6/24 192 24 1.325 59.90% 1.71  68.37% 58.09% 110 B 52 H
FAEE N wind, ZE4)7ER

H 2K
Bk 44 LhaENSEHE

5 2% == D = K& st | 2013-12-30
HESE  — DESE

e

01605 2w016-08 w0 w1705 w708 20180 201805 201509 015-0 018-05 2020105 2020-08

HAFEN: wind, ZEe€)7ER

k) HE

A AL K
@/ﬁ 45 BERFEHGP

emals(ts_min(wma(low_, twenty()), fifteen()), high_, ten())
) corr_n(ta_kama(maxi(mean2(close_, high_), clear_by cond(high_, open_, high )), five()), .
7
ts_prod(ta_dema(emals(low_, close_, 5), five()), twenty()), twenty())

mini(ts_min(p_div(ta_kama(corr_n(ta_kama(vol_, 5), if_then_else(vol_, close_, high_, Abs(mul(vol_,

3 log(ta_kama(low_, 15))))), ten()), 15), ta_dema(high_, 15)), twenty()), Abs(mean3(ts_sum(ts_mean(low_, 20), 2
twenty()), vol_, close )))

4 ta_kama(minus(open_, high_), fifteen()) &

5 ts_sum(emals(ta_kama(ta_ht_dcphase(close_), 10), stddev(mean2(low_, high_), fifteen()), 20), twenty()) 2

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5
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HUA CHUANG SECURITIES %ﬁ*&%

ta_ht_dcphase(ta_kama(minus(cov_n(low_, close_, twenty()), if_then_else(close_, ta_kama(close_, 10),
itself(itself(low_)), close )), twenty()))

7 neg(ta_kama(minus(high_, open_), fifteen())) 2
8 ta_kama(corr_n(maxi(low_, high_), Abs(open_), five()), fifteen()) 2
9 ta_kama(ts_min(mini(corr_n(close_, low_, 10), p_div(close_, open_)), 10), five()) 2
10 ta_kama(wma(corr_n(ts_sum(vol_, twenty()), ts_sum(wma(wma(corr_n(ts_sum(vol_, 20), high_, twenty()), =

fifteen()), ten()), twenty()), twenty()), twenty()), ten())

1 mean2(cov_n(ts_mean(mean2(high_, close ), five()), sign(cov_n(vol_, high_, 20)), twenty()), o
P
cov_n(ts_mean(low_, 20), ta_ht_dcphase(ts_max(close_, 20)), twenty()))

Ha

12 neg(wma(stddev(cov_n(cov_n(plus(vol_, close_), high_, 5), Abs(ts_min(vol_, ten())), ten()), ten()), ten()))

13 mini(ta_kama(corr_n(ts_mean(ts_max(high_, ten()), ten()), ts_sum(vol_, 20), twenty()), 20), .
P
ts_min(itself(corr_n(close_, open_, 5)), twenty()))

o

14 mini(ts_min(cov_n(low_, close_, 5), 20), ts_max(ta_ht_dcphase(cov_n(low_, vol_, twenty())), fifteen()))

o

15 ta_kama(corr_n(high_, open_, ten()), ten())
HAEM: wind, HE)ER
EPUEES

AR 46 HRERBHEDIRLER

¥ 4hAm 76.94 2255 2019/9/5 2020/2/4 186 23.3 1.88 64.50% 2.61 74.49% 59.24% 11.2 H 7.7 H
GRASP 100.13 22.94 2019/7/22 2020/2/4 184 23 2.282 67.40% 2.91 79.59% 61.70% 10.8 H 7.8 H
FAA R wind, 244)7EK

R
Bk 47 PERIFR PE 0K

E S 45 YD = KB TR | 20131230 RETE | 2022-04-29
ESE  — EENE

E'

201808 201809 01501 2015-05 2019-09 2020-0 2020-05 202009 202101 202105 202109

FAFER: wind, FEEYIER

(N BHEARFL
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1ERNIESS

HUA CHUANG SECURITIES

g it s

@i 48 WA B F IR GP AKX

10

11

12
13

14

15

16

17

18

19

20

mean3(cov_n(ta_dema(high_, 20), ta_kama(close_, 5), twenty()), cov_n(vol_, log(open_), twenty()), high_)
maxi(close_, cov_n(vol_, open_, twenty()))

mean3(cov_n(vol_, open_, twenty()), maxi(mul(neg(low_), emals(vol_, vol_, 5)), open_),
ta_ht_dcphase(itself(close_)))

cov_n(maxi(open_, ta_ht_dcphase(low_)), vol_, twenty())

mean3(ts_mean(ta_ht_dcphase(if_then_else(low_, close_, high_, close_)), five()), mean3(cov_n(open_,
minus(vol_, low_), twenty()), delay(clear_by _cond(low_, vol_, open_), five()), mean3(wma(high_, 5), vol_,
plus(open_, low_))), mini(ts_max(sign(close_), ten()), vol_))

stddev(if_then_else(open_, mul(low_, ts_max(vol_, 15)), mul(plus(low_, open_), emals(if_then_else(maxi(vol_,
close_), sign(vol_), ta_beta(high_, low_, ten()), vol_), close_, 15)), close_), 15)
plus(ts_sum(sign(ta_dema(mini(open_, low_), twenty())), fifteen()), maxi(mean2(stddev(vol_, ten()),
cov_n(open_, vol_, twenty())), high_))

maxi(cov_n(vol_, open_, twenty()), log(if_then_else(minus(high_, high_), low_, sign(high_), wma(close_,
twenty()))))

cov_n(open_, maxi(log(mul(mini(vol_, mean3(neg(corr_n(clear_by_cond(low._, if_then_else(neg(close_), vol_,
stddev(high_, 20), p_div(high_, Abs(mean2(ts_prod(vol_, fifteen()), if_then_else(vol_, low_, high_,
ta_beta(ts_mean(close_, 10), if_then_else(close_, close_, vol_, low_), fifteen())))))), high_), cov_n(mul(open_,
high_), delay(low_, 15), fifteen()), twenty())), mean3(plus(vol_, minus(plus(vol_, vol_), vol_)), close_, vol_),
ts_mean(open_, 15))), open_)), vol_), twenty())

plus(wma(mean3(close_, minus(vol_, ta_ht_dcphase(mean2(open_, vol_))), low_), 15), clear_by cond(vol_,
ta_beta(clear_by _cond(minus(open_, close_), itself(vol_), ts_mean(p_div(low_, low_), twenty())), vol_, 20),
cov_n(open_, vol_, 20)))

cov_n(ta_kama(high_, 10), ts_max(ta_beta(ts_min(high_, 20), mean2(corr_n(itself(high_), if_then_else(high_,
vol_, close_, vol ), fifteen()), low ), fifteen()), 20), twenty())

minus(cov_n(vol_, open_, 20), vol_)

ts_sum(emals(open_, high_, twenty()), 5)

mean2(cov_n(open_, vol_, 20), mean3(ts_max(close_, 10), mean3(delay(vol_, 15), mul(high_, open_),
ta_beta(vol_, low_, 20)), low_))

ts_max(cov_n(high_, if_then_else(close_, stddev(low_, 5), high_, mean3(wma(cov_n(Abs(open_), open_, 10),
15), if_then_else(mean3(wma(vol_, 20), ta_dema(open_, 10), sign(ts_max(wma(cov_n(minus(high_, vol_),
if_then_else(close_, close_, clear_by cond(vol_, neg(low_), ts_max(vol_, 20)), vol_), 15), 10), ten()))), open_,
close_, open_), open_)), 10), 10)

mean3(wma(vol_, 15), p_div(emals(mul(open_, high_), corr_n(high_, high_, 5), 20), low_), cov_n(vol_,
maxi(open_, open_), 20))

maxi(ta_ht_dcphase(log(wma(low_, 10))), cov_n(open_, vol_, 20))

mean3(cov_n(open_, vol_, 20), ta_ht_dcphase(mean2(log(low_), plus(close_, open_))), stddev(minus(high_,
mean3(vol_, high_, mean2(wma(vol_, 5), vol_))), twenty()))

mul(stddev(vol_, 15), cov_n(vol_, open_, 20))

mean3(ts_mean(Abs(low_), ten()), mean3(cov_n(open_, mean3(ta_dema(ta_beta(high_, vol_, 15), fifteen()), vol_,

low_), 20), clear_by_cond(close_, low_, if_then_else(low_, vol_, low_, low_)), clear_by_cond(low_, low_,

o

P

in}

bnl

bnl

bnl
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HUA CHUANG SECURITIES %ﬁ*&%

mean2(maxi(open_, vol_), ta_beta(open_, low_, 10)))), emals(if_then_else(close_, vol_, vol_, vol_), corr_n(vol_,
vol_, twenty()), twenty()))

maxi(if_then_else(mean3(minus(open_, vol_), ts_max(close_, 15), low_), high_, open_, open_), cov_n(open_,

21 =
vol_, twenty()))
plus(cov_n(mean2(ta_beta(maxi(vol_, corr_n(if_then_else(ts_min(high_, 5), emals(high_, low_, 10),

22 ts_mean(open_, 15), if_then_else(vol_, low_, low_, low_)), open_, 5)), mean3(vol_, high_, vol ), fifteen()), %

open_), vol_, 20), ta_dema(ts_max(low_, 20), 15))

’3 mean3(cov_n(vol_, mini(vol_, open_), 20), cov_n(ts_mean(minus(close_, open_), fifteen()), =
itself(clear_by cond(vol_, ta_ht_dcphase(vol_), vol_)), 15), plus(open_, vol_))

bl

24 maxi(mul(p_div(low_, close ), itself(close_)), cov_n(vol_, open_, 20))
cov_n(vol_, plus(open_, mini(ta_kama(low_, 15), mini(clear_by_cond(p_div(Abs(maxi(close_, high_)), close_),
ts_mean(open_, 20), mean3(close_, vol_, clear_by cond(sign(high_), neg(high_), Abs(high_)))), high_))), 20)

bnl

25

- maxi(mean3(ts_max(vol_, 15), cov_n(mul(sign(low_), open_), maxi(itself(vol_), corr_n(high_, open_, 20)), 20), =
high_), stddev(high_, five()))
stddev(plus(if_then_else(close_, ts_max(close_, 10), high_, mean3(high_, close_, low_)), stddev(ta_kama(low_,
ten()), fifteen())), twenty())

mean3(itself(itself(plus(plus(vol_, plus(high_, cov_n(high_, vol_, 15))), cov_n(low_, vol_, 20)))), itself(vol ),

o

27

inl

28
vol_)

FAF R wind, 244)7EK
EPUEES S

B4 49 @AHBRANAE=EMER

¥ shAHe 34.71 35.44 2015/8/28 2015/11/25 167 20.9 1.184 57.50% 2.26 64.29% 58.13% 9.6 H 1158
GRASP 49.48 24 2015/8/26 2015/10/26 189 23.6 1.793 64.00% 2.36 69.39% 61.03% 8.2 H 79 H
FAF R wind, 244)7ER

A H 2K
B 50 WA BB EE &

noE %= D = mA FENN | 2013-12-30 | @MENN | 2022-04-29

BsEe  msaw EWHE  — WSE

HAFFIR: wind, FEGIER

() gk
et R PAEW
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HUA CHUANG SECURITIES %ﬁ*&%

B & 51 4N4k38% GP A3

NEW )
.3

1 stddev(wma(low_, 15), 10) S
2 ta_ht_dcphase(ts_min(ta_dema(low_, five()), fifteen())) S
3 mini(emals(itself(mul(low_, open_)), ts_mean(ta_kama(maxi(vol_, low_), twenty()), 15), fifteen()), 2
maxi(emals(low_, ta_kama(high_, 15), fifteen()), ta_dema(corr_n(close_, low_, 15), fifteen())))
4 emals(low_, ts_prod(high_, 20), fifteen()) S
5 mul(open_, emals(open_, ta_kama(open_, 20), ten())) 2
6 ts_min(mini(ta_ht_dcphase(plus(wma(low_, 10), open_)), cov_n(low_, open_, fifteen())), 20) S
AN wind, FEeEA

= 0 45 R

A& 52 4MEfH=MER

I T i TS T P P P Y ) R P

¥ 4548 57.9 19.03 2014/12/19 2015/2/26 160 20 1.619 61.90% 2.47 62.24% 58.71% 11.8 H 9.4 H
GRASP 57.9 19.03 2014/12/19 2015/2/26 160 20 1.619 61.90% 2.47 62.24% 58.71% 11.8 H 94 H
FAA R wind, 244)7EK

bR
A& 53 MR A&

J
g
11}

HEBE  — BEHE

e

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,

FAFEM: wind, FEGIIER

(Z) SsmHlidAnsk

GHRT @4 BwAREARIRR. AE. M. BHFET
(&)  wAHRERIF R

HAF AR X
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HUA CHUANG SECURITIES %ﬁ*&%

@i 54 W, Ak & R ELRARE GP AKX

GRASP

1 plus(cov_n(mini(wma(high_, ten()), ts_min(close_, 15)), ta_kama(high_, 20), twenty()), stddev(vol_, 20)) &
2 cov_n(ts_max(close_, 20), wma(close_, twenty()), twenty()) &
3 p_div(neg(wma(close_, 5)), stddev(vol_, twenty())) &
4 plus(stddev(mul(itself(stddev(vol_, ten())), mini(vol_, open_)), 20), ta_ht_dcphase(delay(low_, 15))) &
5 ta_kama(cov_n(mean3(high_, low_, mini(high_, ta_dema(close_, 5))), ts_sum(high_, five()), fifteen()), fifteen()) &
6 emals(high_, wma(stddev(close_, 10), fifteen()), fifteen()) S
7 corr_n(mul(wma(emals(close_, open_, 10), 10), close_), ts_max(vol_, 10), twenty()) &
8 emals(if_then_else(Abs(low_), Abs(close_), plus(low_, close_), vol_), wma(stddev(high_, five()), 15), 10) -
9 wma(corr_n(plus(stddev(cov_n(vol_, ta_ht_dcphase(emals(open_, open_, 5)), fifteen()), twenty()), low_), mul(close_, z

open_), twenty()), ten())
minus(ts_sum(maxi(open_, ta_beta(open_, low_, 20)), ten()), mean3(open_, ta_beta(log(vol_), mean2(high_, high_),

10 five()), if_then_else(emals(ts_min(minus(low_, high_), ten()), low_, 10), emals(Abs(plus(wma(open_, 15), &
plus(high_, open_))), vol_, 5), wma(open_, 10), wma(vol_, 10))))

" p_div(maxi(ta_dema(cov_n(ts_prod(stddev(vol_, 10), ten()), close_, 20), ten()), wma(open_, 15)), z
ts_sum(ts_mean(delay(maxi(sign(open_), ts_mean(close_, 5)), 15), twenty()), twenty()))

12 ta_dema(stddev(minus(stddev(ta_beta(high_, close_, 5), five()), stddev(ta_kama(high_, 20), five())), ten()), 20) &

13 stddev(mean2(ta_beta(vol_, stddev(ts_mean(ta_beta(ta_kama(sign(high_), twenty()), close_, 20), twenty()), 10), 15), =
p_div(vol_, open_)), twenty())

14 Abs(ts_mean(ts_max(corr_n(open_, close_, 15), 20), 15)) P
clear_by cond(Abs(maxi(mean3(low_, p_div(open_, low_), low_), open_)), ta_kama(ta_beta(clear_by cond(high_,

15 high_, vol_), sign(open_), five()), five()), mul(emals(cov_n(vol_, high_, fifteen()), low_, fifteen()), P

ts_prod(maxi(vol_, maxi(wma(clear_by_cond(high_, high_, low ), fifteen()), ta_dema(low_, twenty()))), twenty())))

1% ts_min(clear_by_cond(delay(high_, 10), ta_beta(Abs(itself(wma(ts_mean(ts_min(high_, 15), fifteen()), fifteen()))), -
emals(ts_max(log(vol_), 5), emals(ta_ht_dcphase(high_), close_, 5), 10), 15), ta_ht_dcphase(high_)), twenty()) "

17 ts_sum(emals(maxi(open_, minus(high_, vol_)), wma(vol_, 5), five()), fifteen()) &
mean3(cov_n(open_, high_, 20), stddev(vol_, 20), if_then_else(open_, high_, ts_sum(Abs(high_), ten()),

18 &
ta_ht_dcphase(delay(close_, five()))))

19 emals(mean2(ta_dema(log(ts_sum(close_, 5)), 10), sign(open_)), ta_kama(ts_max(close_, ten()), 5), fifteen()) &

20 stddev(mul(wma(ts_max(open_, 5), fifteen()), p_div(maxi(vol_, vol_), ts_min(open_, 15))), fifteen()) e

’1 corr_n(mini(if_then_else(close_, close_, open_, low_), ts_min(ts_max(mini(high_, high_), twenty()), 10)), =
itself(ts_mean(low_, 10)), twenty())

22 cov_n(ts_sum(ta_dema(low_, 15), ten()), ta_kama(maxi(ta_kama(maxi(open_, open_), 10), vol_), ten()), twenty()) &

23 cov_n(cov_n(low_, vol_, 15), mean3(high_, vol_, low_), fifteen()) &

24 emals(mean3(corr_n(ta_dema(neg(close ), twenty()), low_, fifteen()), low_, low ), ts_max(open_, 20), fifteen()) %

- mini(emals(neg(log(high_)), minus(ts_mean(sign(neg(high_)), 15), cov_n(close_, vol_, 15)), twenty()), 2
mini(cov_n(high_, ts_min(ta_dema(open_, 15), five()), twenty()), mini(ts_prod(close_, 15), mini(vol_, close_))))

26 emals(low_, ts_prod(corr_n(low_, close_, 10), 20), twenty()) e
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if_then_else(emals(ts_sum(neg(ts_min(if_then_else(vol_, close_, low_, close ), twenty())), 5), if_then_else(open_,

cov_n(open_, low_, 5), itself(high_), emals(close_, high_, 20)), ten()), close_, mini(if_then_else(ts_max(open_, 10),

2 ts_sum(high_, 20), ta_dema(vol_, twenty()), ts_sum(vol_, 15)), ta_dema(stddev(ts_sum(high_, 10), 20), ten())), “
Abs(ts_max(mul(Abs(low_), ta_dema(high_, ten())), twenty())))

28 stddev(delay(Abs(if_then_else(vol_, close_, high_, wma(maxi(high_, low ), five()))), five()), fifteen()) &

29 mean3(stddev(vol_, 10), ts_min(Abs(ts_mean(high_, 5)), five()), stddev(stddev(mul(vol_, ts_mean(close_, 15)), =
ten()), fifteen()))

30 ts_sum(stddev(high_, twenty()), fifteen()) &
if_then_else(emals(mul(low_, low_), delay(open_, 10), ten()), emals(minus(close_, vol_), cov_n(close_, close_, 10),

31 ten()), sign(high_), mean3(high_, close_, ts_max(mean2(clear_by_cond(high_, open_, open_), maxi(high_, vol_)), 2
fifteen())))

32 itself(stddev(p_div(vol_, open_), twenty())) 2
stddev(clear_by_cond(mean3(wma(minus(vol_, high_), 20), close_, vol_), mean3(open_, if_then_else(high_, low_,

23 cov_n(stddev(vol_, 20), if_then_else(p_div(corr_n(high_, high_, 20), minus(open_, stddev(if_then_else(open_, =

close_, low_, close_), twenty()))), close_, high_, vol_), ten()), vol_), corr_n(wma(vol_, 20), neg(vol_), 20)),
plus(p_div(vol_, high_), log(vol_))), 20)
ta_dema(Abs(if_then_else(wma(low_, 20), mean3(ta_ht_dcphase(ts_max(vol_, 10)), ta_ht_dcphase(plus(open_,

" low_)), Abs(if_then_else(wma(low_, fifteen()), mean3(vol_, open_, mean3(p_div(close_, low_), mean3(open_, 2
open_, open_), mean3(high_, open_, high_))), cov_n(ts_min(ts_max(open_, 15), five()), close_, 20), plus(low_,
high_)))), cov_n(close_, low_, 20), plus(low_, emals(high_, close_, 15)))), 20)

mean3(stddev(ts_sum(itself(ts_sum(close_, 10)), 10), fifteen()), ts_min(clear_by_cond(ts_mean(ts_min(vol_, 20), 5),

» open_, close_), fifteen()), stddev(wma(high_, 20), five())) 8
if_then_else(ta_kama(sign(close_), five()), plus(corr_n(ts_min(ts_mean(p_div(open_, high_), five()), 5),

36 cov_n(ts_sum(open_, 10), high_, 20), 10), stddev(vol_, 20)), clear_by_cond(cov_n(close_, wma(ts_mean(vol_, 5), _
ten()), twenty()), mini(minus(open_, high_), Abs(ts_sum(ts_sum(high_, 20), five()))), ts_prod(stddev(vol_, 20), 10)),
high_)

37 emals(open_, ts_max(cov_n(low_, vol_, 20), 20), ten()) &

38 corr_n(high_, wma(itself(emals(low_, close_, twenty())), five()), 20) P

39 cov_n(ta_dema(open_, twenty()), ts_sum(ta_dema(open_, fifteen()), 10), twenty()) &

AN wind, FE6YER
EDUEZS S

B4 55 9 AEEBHBRIBKENER

#4484 57.02 3145 2014/10/9 2015/2/9 122 153 1.543 54.90% 2.71  65.31% 55.32% 155 H 159 H
GRASP  117.74 19.77 2014/9/30 2014/12/9 166 20.8 2.771 69.30% 3.23  70.41% 63.03% 123 H 9.6 H
AR wind, FEEJ7EZR

e RN
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Bk 56 9 AHKEEITERIBISE G LK

F
8
"

HEHE  — DESE

£

HAEIR: wind, FEEiER
(=) A#F
A& 57 AERH P AKX

ts_max(if_then_else(vol_, mean3(open_, ts_sum(Abs(plus(stddev(low_, 20), plus(neg(low_), high_))),

1 five()), mini(open_, high )), ta_kama(low_, fifteen()), emals(stddev(minus(vol_, plus(close_, vol_)), 20), 2
plus(vol_, high_), 15)), ten())
mul(stddev(mul(neg(high_), mean2(vol_, ta_ht_dcphase(low_))), twenty()), p_div(emals(cov_n(log(vol_),

2 mean2(vol_, close ), twenty()), ts_prod(if_then_else(close_, open_, low_, open_), twenty()), twenty()), &
Abs(stddev(itself(log(if_then_else(open_, high_, vol_, open_))), ten()))))
emals(if_then_else(Abs(open_), if_then_else(if_then_else(ts_min(vol_, 10), close_, high_,
ta_dema(sign(ta_ht_dcphase(high_)), 15)), vol_, emals(low_, low_, 5), cov_n(if_then_else(open_, close_,

3 vol_, vol_), ta_ht_dcphase(vol_), fifteen())), vol_, mini(ts_max(vol_, 20), Abs(open_))), ts_max(close_, ’
ten()), twenty())

4 cov_n(ts_max(ts_mean(close_, 20), 20), high_, 20) 2

5 ts_max(wma(corr_n(ta_ht_dcphase(close_), ts_min(low_, 5), 15), ten()), twenty()) 2

6 corr_n(plus(delay(low_, 20), ts_min(ts_prod(close_, 20), 5)), ts_prod(ts_max(close_, 10), ten()), twenty()) =&
ts_min(emals(mean3(emals(close_, close_, 20), low_, if_then_else(ta_ht_dcphase(low_), maxi(low_,

7 ts_mean(high_, 15)), corr_n(close_, vol_, twenty()), minus(low_, vol_))), ts_mean(high_, five()), fifteen()), &

10)
FAE R wind, EEYAER

=] 4R

B& 58 AEFHERLER

¥ 454040 39.15 39.9 2020/1/13 2020/3/11 143 17.9 1.317 62.90% 1.64 67.35% 57.89% 12.4 H 115 H
GRASP 50.16 37.12 2020/1/13 2020/2/25 145 18.1 1.688 62.80% 2.23 72.45% 61.85% 12.1 H 10.0 #
HALF I wind, FeeyiE K
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Al 4R
A& 59 AFHFH LML
FHE R wind, Hé)iEK

(£) AUk

AR IAEHILR] AKX
@iz 60 AUAKIEEL GP 2

INEW SV £ Fif it GRASP

emals(p_div(cov_n(high_, vol_, 15), vol_), if_then_else(ta_ht_dcphase(itself(open_)), cov_n(high_, mean3(high_,

)24

1 open_, ts_min(sign(stddev(cov_n(vol_, close_, 10), twenty())), 20)), 15), Abs(mean2(corr_n(low_, close_, five()), &
itself(vol_))), corr_n(high_, ta_dema(mean3(vol_, vol_, low_), twenty()), 5)), 20)
mean2(emals(corr_n(ts_prod(vol_, 5), mul(ts_max(close_, 5), open_), twenty()), ta_kama(maxi(close_, open_),

2 fifteen()), ten()), if_then_else(stddev(Abs(high_), five()), corr_n(mean2(open_, high_), ts_prod(low_, fifteen()),
10), ts_min(low_, five()), stddev(plus(high_, open_), 20)))

Fa

cov_n(open_, cov_n(vol_, maxi(mean2(ta_kama(ta_kama(if_then_else(high_, low_, close_, vol_), twenty()), 5),
high_), mul(high_, close_)), 15), fifteen())
4 wma(ta_beta(itself(high_), ta_beta(low_, vol_, 15), five()), 15)

bnl

wma(cov_n(mul(emals(log(plus(low_, high_)), close_, 10), ts_prod(vol_, 5)), wma(cov_n(low_, low_, 10), ten()),
five()), twenty())

corr_n(ta_kama(ts_prod(mean2(ta_kama(vol_, five()), close ), fifteen()), 20), ta_dema(mean3(itself(corr_n(close_,

0 high_, 15)), emals(low_, open_, 10), plus(close_, high_)), fifteen()), twenty())

7 stddev(ts_max(mini(close_, cov_n(ts_sum(open_, five()), vol_, five())), 15), 20) &

8 cov_n(plus(wma(corr_n(vol_, vol_, 15), twenty()), open_), cov_n(vol_, ts_prod(close_, ten()), fifteen()), fifteen()) =2

9 mini(ta_dema(mean2(emals(ts_min(close_, 15), open_, 20), cov_n(ts_mean(close_, twenty()), low_, 20)), 20),
ts_sum(ta_dema(ta_ht_dcphase(high_), ten()), ten()))

10 cov_n(mean2(close_, ta_dema(plus(close_, Abs(vol )), fifteen())), maxi(stddev(high_, 15), emals(close_, open_, 2
5)), 20)

11 stddev(stddev(ts_max(high_, fifteen()), five()), twenty()) e

12 cov_n(mean3(close_, high_, high_), emals(vol_, low_, 15), twenty()) P

13 wma(emals(Abs(vol_), ta_ht_dcphase(emals(high_, open_, twenty())), fifteen()), 15) P

AR wind, FEEYiER
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EPUEES S
B 61 HURIERKE=IRLR

H4iA8m 71.96 20.89 2016/2/22 2016/3/3 162 20.3 2.072 60.50% 3.54  72.45% 61.61% 1158 109 H
GRASP  81.72 21.25 2014/1/13 2014/3/19 171 214 2.324 62.60% 3.91  78.57% 62.86% 9.9 A 10.1 H
HHAFA IR wind, EE)EER

A 2K
B& 62 MR SE &

&
I
"
3

)
i
ki
"

SHGE  — HpNE

TS

201809 2009-01 2m8-05 2019-08 20200 202005 202009 2001-01 20210 2001-08

FAF M wind, ZEGYIER

() EBEL
L AE Y A LR A K
@i{ 63 HEEF TGP AKX

Fid
GRASP

plus(cov_n(ts_max(open_, 15), close_, twenty()), maxi(open_, cov_n(close_, open_, 5)))
mean2(cov_n(high_, ts_mean(mul(ta_kama(close_, fifteen()), low_), five()), twenty()),

2 clear_by cond(mean3(neg(itself(close )), stddev(close_, twenty()), if_then_else(vol_, low_, cov_n(open_, vol_, 5), &
vol_)), mul(minus(open_, open_), stddev(low_, 5)), emals(mul(close_, log(high_)), high_, twenty())))
cov_n(mini(high_, high_), mini(ts_prod(Abs(plus(high_, open_)), twenty()), mini(high_, mean3(high_, open_, low_))),
twenty())

4 cov_n(close_, mean2(ta_dema(high_, 10), log(high_)), twenty()) &
cov_n(ts_max(mul(plus(high_, low_), ts_mean(open_, 15)), fifteen()), mean3(p_div(stddev(maxi(stddev(close_, 20),
wma(low_, 20)), 20), cov_n(open_, open_, 5)), high_, high_), twenty())
stddev(mean2(mean3(low_, high_, close_), ts_sum(ta_beta(maxi(low_, clear_by cond(close_, low_, low )), low_, 15),
five())), 20)
plus(neg(if_then_else(stddev(open_, 20), corr_n(vol_, vol_, 10), vol_, ta_dema(high_, 20))),
cov_n(if_then_else(ts_prod(close_, ten()), neg(low_), log(close_), high_), close_, twenty()))
stddev(mean3(open_, plus(maxi(low_, high ), if_then_else(close_, vol_, high_, low_)), sign(ta_dema(vol_, 15))),

twenty())
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9 maxi(ta_ht_dcphase(ta_ht_dcphase(high_)), plus(cov_n(close_, high_, twenty()), delay(close_, 20))) &

10 cov_n(ts_max(high_, five()), maxi(ts_mean(high_, 15), ts_prod(high_, 20)), 15) &

11 cov_n(log(low_), ta_dema(high_, 20), twenty()) 2

12 cov_n(mini(mean2(open_, vol_), mean2(high_, corr_n(high_, close_, 20))), close_, 20) %

13 cov_n(if_then_else(p_div(delay(high_, twenty()), stddev(Abs(vol_), ten())), high_, close_, vol_), high_, 20) %

14 ts_min(mul(ts_mean(mul(low_, close_), ten()), cov_n(wma(open_, five()), log(high_), 15)), fifteen()) 2

15 clear_by cond(ts_sum(clear_by cond(ts_max(ts_mean(high_, 10), 15), close_, mean3(high_, low_, =
ts_min(ts_prod(close_, fifteen()), ten()))), 5), minus(Abs(close_), close_), cov_n(close_, high_, twenty()))

6 cov_n(maxi(if_then_else(low_, ta_ht_dcphase(sign(high_)), open_, high_), ta_ht_dcphase(delay(vol_, twenty()))), =
close_, 20)

17 cov_n(mean2(emals(ta_dema(ta_kama(stddev(ta_dema(open_, 20), twenty()), 20), ten()), open_, twenty()), high_), =
close_, twenty())

18 plus(cov_n(open_, low_, 20), cov_n(Abs(mul(open_, close_)), clear_by cond(stddev(close_, 10), ta_beta(low_, close_, =

15), maxi(itself(close_), emals(open_, close_, 20))), 20))
AR wind, FEE)ER

[EPIES

B % 64 BELIBHRER LR

¥ 4hAAm 33.47 51.81 2014/1/2 2015/3/2 137 17.1 0.908 56.90% 1.73 56.12% 53.61% 13.6 H 124 B
GRASP 48.24 38.3 2015/9/29 2015/11/26 126 15.8 1.235 55.60% 2.56 55.10% 55.38% 12.4 H 11.2 B
FAA R wind, 244)7EK

R
A& 66 HEFFETHERFEHL

= == 2= v = B R | 20131230 RETE | 2022-04-28
SESE  — HERE

T

201801 20408 21408 w150 2015-08 201505 2016 201805 201808 017t 20170 017-05 2018-0 o13-05 201808 or0- 2015-08 201508 202001 202008

FAFER: wind, FEEYIER

(W) RerkiRk
GMIRT a6 44T, FBRATE Rk, G ”
(—) 47
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TAF R IRAEILKR] K
A& 66 4RATIRILGP AKX

o | AREKEX R Filiit GRASP
E

cov_n(cov_n(corr_n(wma(minus(clear_by_cond(vol_, high_, low_), ta_kama(open_, 20)), 15), stddev(open_, 5),

Ha

1 ten()), mini(ta_kama(close_, 20), ts_prod(close_, 15)), fifteen()), Abs(corr_n(low_, ta_ht_dcphase(close ),
fifteen())), twenty())

2 emals(Abs(mean2(open_, Abs(ts_max(open_, 5)))), p_div(ta_beta(vol_, open_, 15), ts_max(high_, 10)), twenty()) &

3 ts_min(ta_ht_dcphase(ts_max(itself(log(vol_)), twenty())), five()) %
ta_ht_dcphase(emals(mean2(mean2(ta_kama(open_, 20), ta_beta(vol_, high_, twenty())), ta_dema(low_, 15)),

! ta_dema(itself(mul(ta_dema(vol_, 20), open_)), fifteen()), 20))
. emals(minus(mean3(ts_prod(high_, twenty()), log(delay(close_, 20)), delay(high_, 20)), vol_), delay(low_,
fifteen()), ten())
ts_max(ta_beta(ts_mean(Abs(low_), twenty()), ta_beta(ts_mean(mini(close_, low_), twenty()), mean2(open_,
6 if_then_else(plus(vol_, open_), mean2(wma(open_, 20), close_), mean2(close_, close ), itself(close ))), twenty()), =&

20), ten())
AN wind, FEeEA

= 4 R

A& 67 ATRE=MER

¥u4ade 5394 12.09  2014/1/7 2014/8/4 219 274  2.052 64.80% 2.57  7551% 59.56% 7.7 H 6.6 H
GRASP  60.66 10.11  2014/1/7 2014/3/10 220  27.5  2.259 64.50% 2.99  78.57% 59.08% 7.2 H 6.9 H
HAF R wind, LEd)ER

= ViR
A& 68 4RATHN ALK

2 oE % VD T A& TR 20131230 SRR 2022-04-28
REBE  — EsE

s=z=  =sew

s

,,,,,,,,,,,,,,

FAFM: wind, FEGIIER
(=) ERATE R

HRG AR DX
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@i 69 IFLRATAERISH GP AKX

cov_n(stddev(vol_, 15), high_, fifteen())

sign(mean3(emals(high_, vol_, 15), corr_n(corr_n(vol_, vol_, ten()), high_, ten()), ta_beta(ta_beta(log(vol_),
mean2(vol_, close ), five()), close_, ten())))
if_then_else(cov_n(if_then_else(emals(close_, vol_, ten()), cov_n(high_, vol_, 10), plus(ts_max(low_, 5),

mini(high_, low_)), vol_), if_then_else(vol_, emals(low_, high_, 15), delay(open_, 15), plus(open_, close_)),

3 15), ts_max(stddev(maxi(low_, ta_dema(log(vol_), twenty())), fifteen()), 20), open_, &
mean2(cov_n(stddev(open_, 20), mean2(close_, open_), twenty()), stddev(ta_kama(stddev(close_, 20), five()),
ten())))

. mul(open_, emals(ta_kama(ta_beta(low_, vol_, 20), five()), plus(mul(open_, close_), mean3(low_, low_, 2
open_)), fifteen()))

5 ta_ht_dcphase(neg(clear_by cond(plus(vol_, high_), corr_n(high_, close_, 5), wma(vol_, 20)))) 2

6 wma(ts_mean(corr_n(cov_n(high_, low_, 15), log(emals(ta_ht_dcphase(vol_), ts_mean(open_, 5), ten())), ten()), \
5), twenty())

7 emals(high_, ta_kama(corr_n(open_, close_, 10), twenty()), ten()) &

cov_n(mean3(emals(mean3(open_, low_, high_), wma(vol_, 10), ten()), mean3(low_, close_, Abs(high_)),
ts_sum(plus(high_, wma(close_, 15)), fifteen())), plus(high_, low_), fifteen())
ta_kama(corr_n(ta_dema(if_then_else(close_, plus(p_div(open_, close_), mean2(low_, vol_)), open_, low_), 10),
itself(emals(low_, high_, twenty())), fifteen()), fifteen())
emals(if_then_else(ta_dema(high_, twenty()), wma(ts_min(high_, 20), twenty()), ts_min(ts_prod(mean3(close_,

10 open_, close_), 5), five()), plus(high_, ts_max(high_, 10))), ts_mean(cov_n(ta_dema(high_, 5), vol_, fifteen()), =&
fifteen()), five())

mini(corr_n(if_then_else(open_, mean2(low_, vol_), ts_prod(emals(open_, high_, 10), fifteen()), low_),

P

H ts_sum(low_, 20), twenty()), ts_sum(sign(ts_max(open_, ten())), 10))

o

12 cov_n(wma(vol_, ten()), open_, twenty())
HAF R wind, LE6)ER

/ﬁ“ %
AR 70 FpATemIERRRILER

¥ 448 71.03 26.47 2015/5/18 2015/7/15 201 251 1.917 64.20% 1.99  68.37% 57.58% 9.1 H 83 H
GRASP  75.27 24.7 2014/12/17 2015/1/15 194 24.3 2 66.00% 2.06  71.43% 58.65% 8.3 H 8.7H
FAFA IR wind, FEE)EER

AWK
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Bi 71 4TSNS EN L

"
£l
b
"
Ed
\
i
P
"

swRE  — wosE

E

20150 o505 201508 20160 201605 201508 2070 705 2708 weon 201505 ws-0 wis-01 w03 201508 2020-0 2020-05 202008 wa1-01 202105

FAFM: wind, EGIIER
(=) s~
AR 72 53 GP AKX

NN . .

o | ARREX R Fi#it GRASP
%5
1 )24

plus(emals(clear_by_cond(low_, ts_min(minus(high_, close_), 5), wma(close_, 20)), ts_min(emals(close_, vol_,
15), twenty()), fifteen()), p_div(itself(open_), high_))

e

2 corr_n(ta_dema(high_, twenty()), ts_sum(Abs(close_), ten()), twenty()) b3

3 corr_n(high_, ta_kama(low_, fifteen()), twenty()) &

4 corr_n(if_then_else(open_, open_, vol_, high ), ta_kama(open_, 10), twenty()) &

. ts_mean(corr_n(ts_prod(ta_kama(high_, 15), five()), if_then_else(maxi(log(low_), vol_), ta_ht_dcphase(open_), 5
ta_ht_dcphase(vol_), mini(vol_, close )), 10), 10)

6 wma(emals(minus(ts_mean(low_, 15), ta_beta(vol_, close_, 20)), low_, 10), ten()) 2

mini(ts_prod(mean3(delay(stddev(stddev(cov_n(vol_, high_, fifteen()), 10), five()), twenty()), ts_prod(low_, 5),
emals(close_, vol_, 10)), 20), emals(ta_dema(Abs(low_), 5), ts_mean(close_, 10), fifteen()))

Fe

8 ta_kama(corr_n(ta_kama(high_, 15), ta_kama(high_, five()), 15), 5)
corr_n(ta_kama(low_, 15), log(mini(mul(close_, low_), mini(if_then_else(ts_sum(vol_, 5), stddev(open_, 15),
ts_min(high_, 10), mean2(low_, vol_)), high_))), twenty())

FAHA M wind, 2E4)HEK

©
o

1= ) 45 3R

AR 73 AFHEGNER

¥ 454840 40.86 30.48 2015/12/22 2016/5/5 149 18.6 1.294 63.10% 1.79  69.39% 57.76% 116 H 123 H
GRASP  48.89 20.71 2014/1/2  2014/3/24 141 17.6 1.595 60.30% 2.6 65.31% 59.20% 9.6 H 126 H
HAFA IR wind, EEJEER

e RN
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AR T4 BiFHHGFEHE

sEHE  — BEHE

Y

20140 wes 20408 w50 w705 2020-03 w2101 202105

FAFM: wind, EGIIER

(£) TMT #3k
GART @4 BT A BME.
—) &F
HAF AR AKX
@i 75 & F4RH P A

p_div(corr_n(if_then_else(low_, close_, low_, close_), ta_kama(open_, 20), twenty()), wma(log(open_),

! fifteen())) s
if_then_else(p_div(ta_beta(plus(vol_, high_), Abs(close_), 15), sign(high_)), plus(ta_beta(mean3(close_,

2 close_, high_), ta_kama(open_, 20), ten()), mean3(ts_prod(close_, 5), ta_kama(high_, 15), log(high_))), 2
ts_max(wma(corr_n(close_, high_, 20), ten()), five()), ts_prod(close_, 5))

3 ta_kama(cov_n(emals(close_, high_, 20), ts_prod(low_, 20), twenty()), fifteen()) 2

A mul(cov_n(ts_mean(high_, twenty()), if_then_else(Abs(open_), vol_, high_, close ), twenty()), 2

itself(mean2(vol_, close_)))
clear_by cond(ts_sum(ts_prod(ts_sum(vol_, 10), ten()), fifteen()), if_then_else(p_div(maxi(low_, vol_),
open_), cov_n(stddev(close_, 20), cov_n(low_, ts_prod(log(vol_), ten()), 10), ten()), ta_kama(ta_dema(vol_,
20), five()), close_), emals(corr_n(mini(vol_, vol_), cov_n(open_, close_, 5), twenty()), mean2(delay(low_, 15),
stddev(vol_, 20)), fifteen()))

5 corr_n(maxi(ta_kama(mean2(high_, ta_beta(ts_mean(log(mean3(low_, open_, close_)), fifteen()), itself(open_), -
five())), 20), ta_beta(high_, low_, 20)), close_, twenty())

FAEF A wind, EE/iER

EPUEES S

i 76 wFiHHE=NLRE

B 4uARhe 46.56 31.97 2015/5/7 2015/5/28 144 1.312 56.30% 2.06  62.24% 57.69% 124 H 117 8
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GRASP  58.21 29.85 2015/5/4 2015/5/28 140 175  1.617 60.70% 1.96  65.31% 59.20% 11.4 H 116 H
AR wind, ZEEYiER

bR
BR 77 wFEHRAEHL

B =& == 0 £ A S| 2013-12-30 @R | 2022-04-25
SHSE  —DEHE

B

2016-05 w1608 207-01 201708 201708 wis0 201805 2013-08 0180 20s-05 2013-08 2020-01 202005 202008 20m1-01 202105

HAEIR: wind, FEEIER
(=) HEM
A& 78 HHAIRE GP AKX

ts_max(cov_n(ta_kama(open_, 10), mini(ts_sum(stddev(vol_, 5), 5), open_), fifteen()), fifteen())
stddev(cov_n(corr_n(open_, close_, ten()), Abs(high_), 10), twenty())
stddev(wma(plus(sign(p_div(mean2(vol_, open_), ta_ht_dcphase(low_))), high_), ten()), ten())
stddev(mean3(ts_mean(high_, 20), low_, open_), 20)

ta_dema(stddev(mini(close_, ta_beta(ts_sum(close_, five()), ta_kama(open_, 20), five())), ten()), 5)

. | ARREX
%5 GRASP
%
2
%
%
2

o o A W N P

emals(ta_dema(vol_, fifteen()), plus(close_, wma(itself(low_), fifteen())), twenty())

emals(mean3(mean3(sign(high_), ts_max(low_, 5), maxi(open_, close_)), open_, ts_mean(vol_, 15)),

itself(ta_kama(close_, 20)), 20)

8 ta_kama(corr_n(close_, high_, 20), ten()) &
emals(if_then_else(delay(stddev(mean2(mini(low_, low_), clear_by_cond(open_, low_, vol_)), fifteen()), twenty()),

9 itself(wma(vol_, ten())), if_then_else(mini(close_, open_), wma(ts_min(high_, ten()), 20), ta_beta(high_, low_, 5), 2
low_), ta_kama(mul(close_, close_), twenty())), ta_dema(close_, 20), 15)

10  stddev(wma(maxi(mini(ta_ht_dcphase(ts_sum(vol_, 10)), low_), high_), 10), ten()) &

1 stddev(if_then_else(ta_ht_dcphase(ts_min(stddev(open_, twenty()), twenty())), cov_n(low_, low_, 10), 2
mean3(stddev(high_, 10), wma(open_, ten()), ta_kama(mean3(open_, close_, high_), twenty())), low_), fifteen())

1 Abs(emals(if_then_else(corr_n(vol_, open_, five()), p_div(open_, high_), wma(vol_, five()), ta_dema(Abs(close_), 2

15)), high_, 20))

M stddev(wma(maxi(high_, corr_n(p_div(wma(close_, 15), maxi(minus(vol_, close_), emals(vol_,

o

ts_mean(ts_mean(maxi(open_, corr_n(corr_n(cov_n(vol_, vol_, 15), stddev(high_, 15), ten()), p_div(cov_n(low_,

JEWE AT AL ANE AT EI S F AP T JEMAST (2009) 1210 5 42
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14
15
16

17

18

19

20
21
22
23
24

25

26
27
28
29

30

31

ts_max(ta_beta(high_, open_, ten()), twenty()), twenty()), open_), ten())), fifteen()), fifteen()), 15))), minus(close_,
open_), 5)), ten()), ten())

ts_max(corr_n(open_, ts_mean(mul(low_, log(vol_)), five()), 20), ten())

stddev(wma(plus(ta_dema(close_, fifteen()), close ), ten()), ten())

ts_mean(ts_sum(emals(open_, close_, 20), five()), five())

cov_n(open_, emals(plus(close_, close_), ts_prod(if_then_else(stddev(low_, twenty()), vol_, low_, high_), five()),
five()), 15)

ts_max(cov_n(stddev(plus(stddev(ts_sum(close_, 5), five()), high_), twenty()), emals(open_, ta_kama(close_, 5), 10),
five()), 20)

stddev(wma(mean2(open_, ta_beta(ts_prod(high_, ten()),
ta_kama(ts_prod(stddev(ta_ht_dcphase(ta_ht_dcphase(low )), ten()), ten()), fifteen()), fifteen())), ten()), ten())
ts_mean(itself(corr_n(close_, ts_mean(vol_, 15), 20)), five())

mini(stddev(mean2(corr_n(low_, high_, twenty()), ta_kama(open_, 15)), twenty()), ts_sum(wma(high_, 15), ten()))
ta_dema(emals(Abs(ts_sum(neg(vol_), ten())), mean2(mul(open_, open_), high_), fifteen()), 20)
wma(stddev(ta_kama(low_, ten()), 10), ten())

stddev(mean3(ts_min(low_, twenty()), mini(low_, low_), plus(ta_kama(log(high_), five()), close_)), twenty())
emals(minus(maxi(ta_kama(vol_, 5), Abs(open_)), corr_n(mean3(low_, sign(delay(vol_, 10)), low_), neg(wma(vol_,
5)), 20)), open_, twenty())

ts_mean(ta_beta(mul(high_, close_), ta_kama(close_, 15), ten()), ten())

emals(wma(vol_, five()), open_, twenty())

stddev(ta_dema(mean2(Abs(low_), ta_kama(open_, 20)), twenty()), fifteen())

stddev(mean2(mean3(corr_n(vol_, close_, 10), ts_min(open_, 20), sign(low_)), low_), 20)
ts_sum(stddev(clear_by_cond(plus(low_, high_), clear_by cond(clear_by cond(high_, ta_beta(open_, vol_, 15),
ta_kama(if_then_else(itself(high_), low_, emals(log(ta_ht_dcphase(ta_ht_dcphase(ts_max(vol_, 5)))), open_, 15),
open_), 15)), ts_sum(low_, 15), open_), ta_kama(maxi(close_, low_), fifteen())), 5), twenty())
mean3(ta_kama(ts_mean(ts_max(close_, 20), five()), five()), minus(cov_n(open_, low_, twenty()),
ta_kama(mini(log(mean2(ts_mean(close_, 20), mini(open_, low_))), low_), 15)), cov_n(ts_mean(wma(low_, five()),
fifteen()), ts_max(low_, 20), 20))

AN wind, FEEYER

EPUEES

Bx 79 HENBHKERLER

¥ 4Amin 57.2 4344 2015/4/13 2015/5/14 108 135 1.347 63.90% 1.83  65.31% 55.32% 172 H 189 H
GRASP  100.15 34.77 2015/4/13 2015/5/12 124 155 2.05 64.50% 3.03  68.37% 60.76% 145 H 157 H

FALE S wind, EG)EER

e RN

o Ha

bnl

GO e pe

oo P po o

o

o

o
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A& 80 +HMBFR A H L

]
b
W
H
il
|
i
|
"

REHE  — W

EY

s 0605 2503 20170 w705 201708 e 201505 s-0s 901 05 201508 2020-0 202005 202008 20101 202105 201-08 202201

FAFM: wind, EGIIER
(z) e
BA& 81 @344 GP AKX

AR FIAX £ Fif it GRASP

1 ts_mean(cov_n(open_, maxi(ta_kama(open_, 15), high_), 10), fifteen()) 2
2 ts_prod(corr_n(close_, high_, 20), twenty()) &
3 ts_max(ts_sum(corr_n(low_, open_, 20), ten()), fifteen()) 2
4 ts_sum(corr_n(low_, open_, 20), fifteen()) &
5 ts_max(cov_n(mean2(low_, close ), cov_n(low_, vol_, 10), 10), twenty()) &
6 ts_mean(corr_n(high_, maxi(mean2(high_, close ), clear_by cond(high_, maxi(ts_prod(vol_, 15), 2
ta_beta(open_, ts_min(high_, 15), 5)), wma(close_, 15))), twenty()), twenty())
; stddev(cov_n(ts_mean(neg(high_), 10), itself(maxi(cov_n(corr_n(delay(vol_, 10), ts_prod(open_, 5), 2
twenty()), wma(open_, 15), twenty()), vol_)), ten()), twenty())
8 wma(corr_n(mini(clear_by_cond(high_, low_, close_), ts_mean(vol_, 20)), high_, 20), 15) 2
9 ta_kama(ta_dema(stddev(mini(close_, p_div(vol_, low_)), 15), five()), twenty()) 2
10 ts_mean(maxi(neg(mul(close_, corr_n(log(close_), corr_n(close_, close_, 5), 5))), cov_n(high_, low_, 10)), -
twenty())

FAE R wind, EE)AER
EPUETS S

Ax 82 BERHEERLER

¥ 454840 58.13 30.32 2015/9/2 2015/10/27 94 11.8 1.534 67.00% 2.41  63.27% 57.48% 193 A 191 H
GRASP  66.43 35.4 2015/9/2 2015/10/27 91 11.4 1.691 64.80% 3.08  64.29% 58.15% 195 H 184 H
FAFA IR wind, FEE)EER

=R
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Bk 83 BWIZHAHEWL

i
i
[[]

2 Z= o= VD = BE
REHE  — W

Y

ws-0s 201608

HAEIR: wind, FEEiER
(m) A

Bk 84 A4E484 GP AKX

AR FIAX £ Fif it GRASP

log(ts_mean(emals(mean3(open_, open_, ts_min(log(cov_n(low_, plus(low_, corr_n(low_, mean2(vol_,

1 mean3(delay(emals(close_, close_, 15), five()), open_, vol )), 15)), 20)), twenty())), ta_dema(high_, 10), =&
five()), 10))

2 ta_dema(ts_min(ta_beta(ts_max(low_, 5), ta_ht_dcphase(high_), 20), twenty()), fifteen()) 2

3 mini(cov_n(mul(ta_beta(minus(close_, vol_), high_, 20), low_), cov_n(vol_, close_, 20), twenty()),
wma(stddev(minus(open_, high_), fifteen()), five()))

A plus(emals(cov_n(Abs(open_), if_then_else(vol_, vol_, vol_, high_), twenty()), ts_prod(mini(wma(close_,
20), close ), 5), twenty()), low_)

5 ts_prod(corr_n(high_, close_, 20), twenty()) A2
if_then_else(mul(ta_kama(mul(low_, high_), 20), ts_prod(clear_by_cond(low_, close_, high_), twenty())),

6 stddev(ts_prod(ts_prod(vol_, 10), ten()), five()), ta_dema(stddev(mean2(high_, low_), twenty()), twenty()), N
wma(log(emals(ts_max(maxi(neg(low_), neg(emals(ts_max(maxi(neg(low_), neg(low_)), five()), low_,
15))), five()), low_, 15)), twenty()))

7 emals(open_, sign(ts_max(clear_by_cond(low_, close_, high_), fifteen())), 10) 2

FAE R wind, EEYAER
BRI

Bk 85 Atiss=msR

¥ 44840 85.01 18 2014/11/14 2014/12/31 129 16.2 2.169 67.40% 4.58  74.49% 61.11% 123 H 138 H
GRASP 85.01 18 2014/11/14 2014/12/31 129 16.2 2.169 67.40% 4.58  74.49% 61.11% 123 H 138 H
AR wind, FEE)EEZR

=R
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BR 86 AitiFa{idmE

£

e — esE

w505 201808 w01 201908 2013-08 2020-0 202005 202009 202101

202109

02201

HAEIR: wind, FEEiER

(%) ZamBk
FRET LiE: %40
o A

(—) %4

WA AR A

@i 87 /TG*H&GP

GRASP

10

11
12

stddev(clear_by cond(minus(close_, high_), log(stddev(clear_by cond(ta_ht_dcphase(delay(log(close ), five())), low_,

vol_), ten())), plus(mini(close_, vol_), ts_prod(log(open_), fifteen()))), ten())

cov_n(Abs(ts_min(ts_max(vol_, twenty()), five())), low_, twenty())

ta_dema(ts_max(corr_n(close_, high_, 15), fifteen()), ten())

stddev(mul(stddev(high_, 15), mean2(high_, vol_)), twenty())

stddev(mean3(close_, ts_max(close_, 15), ta_beta(close_, plus(if_then_else(open_, ta_dema(high_, 10), low_, close ),
maxi(open_, if_then_else(ts_max(high_, 5), log(vol_), ts_mean(vol_, 20), log(open_)))), five())), twenty())
mean2(emals(Abs(ta_ht_dcphase(high_)), ts_min(emals(high_, emals(high_, open_, 20), 20), fifteen()), fifteen()),
mini(ta_dema(cov_n(vol_, vol_, twenty()), fifteen()), mean2(p_div(close_, vol_), cov_n(delay(high_, 5), mean2(low_,
close ), twenty()))))

if_then_else(mul(stddev(ta_kama(close_, five()), 5), wma(if_then_else(wma(ts_max(low_, 20), ten()), Abs(low_),
ta_ht_dcphase(vol ), itself(low )), twenty())), ta_kama(close_, twenty()), high_, ts_mean(cov_n(mini(open_,
mean3(high_, vol_, close )), ta_dema(ta_dema(low_, five()), 20), twenty()), ten()))
stddev(mean2(ts_max(ta_dema(close_, 10), fifteen()), low_), 20)

stddev(ta_dema(ts_sum(ts_sum(close_, five()), 10), five()), 20)

ts_mean(clear_by_cond(sign(ts_mean(corr_n(open_, open_, 15), twenty())), ta_beta(ts_sum(ts_max(mul(open_, high_),

15), 5), clear_by_cond(mul(ts_sum(itself(vol_), twenty()), open_), emals(open_, high_, 5), delay(high_, 5)), ten()),
cov_n(high_, open_, 20)), 15)

ta_kama(stddev(ts_sum(if_then_else(open_, log(ta_dema(low_, 5)), low_, high_), fifteen()), ten()), 20)
ta_kama(cov_n(mean3(if_then_else(vol_, open_, high_, high_), open_, high_), high_, 20), twenty())

b

Mo o

P

b

b

b

b

b

b

o

o
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clear_by cond(cov_n(ts_max(plus(vol_, high_), 20), maxi(Abs(close_), low_), twenty()), sign(ta_ht_dcphase(plus(high_,
P

1 vol_))), stddev(mini(high_, low_), twenty()))

14 stddev(mean3(open_, ta_ht_dcphase(mul(ts_max(vol_, 15), wma(low_, fifteen()))), ts_sum(high_, 20)), ten()) &

15  stddev(ts_min(p_div(log(mini(ts_sum(cov_n(high_, low_, 15), 15), open_)), high_), ten()), twenty()) &

16  stddev(plus(ts_min(high_, 5), ts_max(high_, twenty())), 20) P

17 mini(high_, stddev(minus(ts_mean(low_, 15), stddev(ts_mean(maxi(high_, emals(plus(vol_, low_), corr_n(low_, vol_, =
20), twenty())), twenty()), 5)), twenty()))

18 stddev(ts_sum(mean3(open_, open_, mean3(close_, close_, stddev(clear_by cond(delay(open_, 20), ta_kama(open_, 10), =
sign(ta_beta(open_, high_, 10))), twenty()))), fifteen()), 10)

19  ta_dema(stddev(ts_max(high_, 5), twenty()), twenty()) &
minus(cov_n(minus(ts_sum(high_, 20), ta_beta(high_, corr_n(neg(low_), p_div(stddev(close_, 20), neg(close_)),

20 fifteen()), 10)), plus(low_, ts_sum(sign(open_), five())), 20), ts_min(p_div(Abs(minus(high_, open_)), &
ts_mean(ts_sum(sign(ta_kama(low_, 20)), fifteen()), five())), five()))

21 ts_max(cov_n(plus(ts_max(close_, 10), ta_ht_dcphase(high_)), ts_sum(open_, ten()), fifteen()), fifteen()) b3

22 cov_n(ta_dema(wma(close_, 5), twenty()), mini(log(wma(itself(high_), ten())), log(high_)), 20) &
ta_kama(if_then_else(ta_kama(ta_kama(high_, 15), fifteen()), emals(ts_max(maxi(close_, corr_n(emals(maxi(close_,

23 vol_), log(vol_), ten()), vol_, 5)), twenty()), log(vol_), ten()), Abs(if_then_else(high_, open_, high_, close_)), &

stddev(ts_mean(high_, five()), twenty())), twenty())

” mean3(ta_dema(ta_ht_dcphase(mean2(high_, emals(corr_n(open_, vol_, 20), p_div(low_, close_), twenty()))), fifteen()), -
ts_prod(stddev(stddev(open_, fifteen()), fifteen()), ten()), itself(open_))

- plus(p_div(mean3(ta_ht_dcphase(if_then_else(low_, high_, open_, open_)), ta_beta(vol_, low_, 5), delay(high_, 10)), -
vol_), stddev(ts_max(close_, 10), 20)) :

mul(if_then_else(wma(high_, fifteen()), clear_by_cond(itself(close_), minus(high_, open_), log(low )),

26 if_then_else(sign(close ), itself(low_), low_, low_), stddev(wma(open_, 20), 10)), ts_mean(stddev(delay(open_, 20), 2
ten()), 10))
27  corr_n(open_, mean2(ts_sum(open_, 10), ts_sum(ts_min(mean3(close_, close_, low_), fifteen()), 15)), twenty()) £

p_div(if_then_else(ts_prod(log(clear_by_cond(mean3(ts_prod(close_, 15), vol_, corr_n(if_then_else(high_, vol_, vol_,
ta_kama(ta_dema(high_, 10), five())), high_, 5)), close_, open_)), fifteen()), ta_ht_dcphase(stddev(close_, 15)),

28  ts_prod(ta_beta(if_then_else(close_, vol_, close_, plus(close_, close )), ta_beta(close_, low_, 5), ten()), twenty()), 2
ts_mean(high_, 20)), neg(stddev(wma(if_then_else(vol_, ta_ht_dcphase(stddev(ts_min(high_, 20), 15)), close_, close_),
20), ten())))

29  corr_n(Abs(ts_max(vol_, 20)), close_, 20)

FAEA IR wind, FEEJER

e

EPUEES

A& 88 ZARREEMLR

458/ 38.75 42 2015/9/2 2015/11/3 99 12.4 1.106 62.60% 1.66  66.33% 56.50% 18.6 H 205 H
GRASP 749 32.61 2015/9/9 2015/11/3 127 15.9 2.005 66.90% 1.93  72.45% 60.91% 13.6 H 146 H
FAFA IR wind, FEE)ER

=R
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g it s

AR 89 LAEFNEEBL

5 ®E 2= VD T KA

A | 2013-12-30
sESE  — DR

£

240

201805

2001-08

FAFM: wind, EGIIER

wW. X F GP &) B KEA) 247k fFik Kok

A E, BAVTRT P2 —BATke) GP 3 2EN AR ELR, ThHHESL
05, W TAT R HARMEMC S, RAVIRE B S L.

HAE 2%,

AT AR

A& 90 L2047 LB SAEME

30

T

AR ENIRE
T ERETE
— EMEsE

0 r r

r r r

Mar29 Aug30 Dec31 May33

r

Sep34 Jan36

FAFE N wind, FEEJIER
= N4 R

B 91 SH&4TLEBRNSTHERRLER
ks | vk BXRHGL A | B Rt

50.51 2533.59 1.61 30.41

2015/06/12 2015/07/08 76.53% 63.36%

HAEF I wind, ZEE)EEZR
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[EDIEES 8

l%ii 92 fReAT LA AR AR RILE

ks | EEs |RERASH ﬁ@ﬁf%"i#ﬂi% RELEARE |RELEARE

37.22 3.547 100.00% 92.86% 74.00%
A wind, ZEEYiER

B4 93 ZATLENSSEAN

(D)4 | () I | () RA | ()R dashiz| dasn® | dast) s
A\ 2 % Y, gk 2 ‘ N
(MW %M DR | g | ki mmﬂ%

2014 61.16% 19.43% 2.461 11.19% 14.20% 3.47% 2.843 1.54% 65.38% 72.73%
2015 249.06% 43.08% 3.138 30.41% 203.62% 25.22% 5.758 5.60% 76.47% 100.00%

2016 28.55% 30.91% 0.894 19.65% 35.41% 9.50% 4.119 1.69% 77.55% 100.00%
2017 14.03% 12.08% 0.930 10.68% 14.13% 3.12% 4.653 1.08% 76.00% 81.82%
2018 -9.09% 23.21% -0.437  20.47% 20.78% 5.05% 6.056 2.09% 78.00% 100.00%
2019 50.05% 20.97% 1.954 13.02% 18.38% 4.63% 3.091 1.47% 62.75% 90.91%
2020 51.82% 23.80% 1.807 13.78% 26.62% 5.27% 4.161 2.91% 70.59% 90.91%
2021 62.14% 15.77% 3.057 5.85% 56.84% 7.46% 7.492 3.43% 82.35% 100.00%
2022 -4.89% 24.48% -1.045  13.95% 7.24% 6.75% 7.203 1.37% 70.00% 100.00%

HAF R wind, LEd)ER
i\ ;é‘/n

I RETHEZRT FE 300, FiE 500 £ GP #HZE, KAEREF£ZF/TLE
B, B F—Reg4T BB e, RAVER T ZENX G F X, 43T EAAT L X 5 4B 09 4%
S, WHATIREITE, FIF T RS04 B ATk 3T 5 4% & 6 A0 A A |

AT AL BT 25 Rodo T

A& 94 AIFATLIEH =M LE

PN R J:%‘i/ J‘ :.J‘ )F

PP ¥l 352 274 2015/4/27 2015/6/24 192 1.325 59.90% 1.71  68.37% 58.09% 11.0 H 52 H
B 100.13 22.94 2019/7/22  2020/2/4 184 23 2.282 67.40% 291 79.59% 61.70% 108 H 7.8 H
Herk 63.89 37.74 2020/1/6  2020/2/18 109 136  1.728 67.00% 1.92 71.43% 60.10% 135 H 1458
WA B A EA 4948 24 2015/8/26  2015/10/26 189 236  1.793 64.00% 2.36  69.39% 61.03% 8.2 H 79 H
EEE 579 19.03 2014/12/19 2015/2/26 160 20 1.619 61.90% 2.47 62.24% 58.71% 11.8 H 9.4 H
Kbt T 53.27 35.22 2015/7/9  2015/7/23 121 152  1.706 66.90% 2.15 70.41% 60.16% 125 H 10.2 A

£ 65.46 29.76 2015/5/4  2015/6/4 214 268  2.081 65.40% 2.13  74.49% 61.65% 7.8 H 6.2 H
EAt 52.08 19.07 2015/7/2  2015/7/8 183 229  1.668 59.60% 2.16 67.35% 58.33% 106 H 6.3 H
214 69.77 26 2015/9/9  2015/10/22 166  20.8  2.046 61.40% 2.71  68.37% 61.43% 11.0 H# 10.0 A
AR 81.72 21.25 2014/1/13 2014/3/19 171 214  2.324 62.60% 3.91 78.57% 62.86% 9.9 H 10.1 H
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W AR & AATREIR 117.74 19.77 2014/9/30 2014/12/9 166  20.8  2.771 69.30% 3.23  70.41% 63.03% 123 H 9.6 H

EZ

& Sttt
R4 &
AT
FRARAT Rk
B ¥ 7
Pkt o
LA
EGR Y

i+ EA
st

“Re

48.24 383 2015/9/29 2015/11/26 126 158  1.235 55.60% 2.56 55.10% 55.38% 124 H 112 A
50.16 37.12 2020/1/13 2020/2/25 145 181  1.688 62.80% 2.23  72.45% 61.85% 12.1 H 10.0 A
7442 16.68 2015/7/8  2015/7/21 168 21 2.311 64.30% 3.37 74.49% 62.74% 11.7H 85 H
69.07 31.08 2014/9/30 2015/2/13 167 20.9  1.781 60.50% 2.29  67.35% 58.25% 12.0 H 9.0 H
59.64 24.12 2018/7/4  2018/9/21 137 17.1  1.83 64.20% 2.6 74.49% 61.45% 162 H 79 H
67.36 17.38 2020/1/20 2020/3/6 184 23 2.201 61.40% 3.52  72.45% 62.77% 8.1 A 8.7 H
87.1 21.03 2014/6/19 2015/1/27 161  20.1 244 65.80% 2.71 71.43% 63.57% 10.2 H# 120 A
55.13 16.46 2015/12/22 2016/1/28 186  23.3  1.767 60.80% 2.1 69.39% 59.22% 123 H 55 H
57.81 30.58 2019/10/29 2020/3/5 126 158  1.649 61.10% 2.67 71.43% 58.58% 13.7 H 117 A
60.66 10.11 2014/1/7  2014/3/10 220 275  2.259 64.50% 2.99  78.57% 59.08% 7.2 H 6.9 H
75.27 247 2014/12/17 2015/1/15 194 243 2 66.00% 2.06  71.43% 58.65% 8.3 H 8.7 H
48.89 20.71 2014/1/2  2014/3/24 141 176  1.595 60.30% 2.6 65.31% 59.20% 9.6 H 12.6 H
555 18.86 2016/1/15 2016/5/5 165 206  1.971 66.70% 2.35 72.45% 62.69% 9.3 H 89 H
58.21 29.85 2015/5/4  2015/5/28 140 175 1.617 60.70% 1.96 65.31% 59.20% 114 H 116 H
66.43 35.4 2015/9/2  2015/10/27 91 114 1.691 64.80% 3.08 64.29% 58.15% 195 H 184 H
100.15 34.77 2015/4/13 2015/5/12 124 155 2.05 64.50% 3.03 68.37% 60.76% 145 H 157 B
85.01 18 2014/11/14 2014/12/31 129  16.2  2.169 67.40% 4.58 74.49% 61.11% 123 H 138 H
749 3261 2015/9/9  2015/11/3 127 159  2.005 66.90% 1.93  72.45% 60.91% 13.6 H 146 H

FALE R wind, EE)iER

PR A AT LB 0l s AR AT L i B, T B KRR ), ERFH AR EE.

FATH A 29 MTRAERAZ 5, SR T AT B REH 69047 b 5 i ok, 37 Rk ik
33K 50.51%, ABEAAFAR—BATL 37.22%, E-EFH 161,

FIAAT LG BB 0 LA S RIETTAALAE THEN AL FATLEN ¢
( http://t.hcquant.com/ind/) + & F&.
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4-Ek T 240 B A4

R, BRELSHIF: A

Rl RKFEEFEE, 2017 FANLQHERFFR P .

BBARR: ATE

it 2R K F ML, 2018 AL ANHEAFR T AT,

BAEAR R : MRAR

EEFAEFRFEEIRAIT . ARRITARFHME, CFA. 2021 F i ASLBHEAH 5.

R EFH A4 F AT
S S S N YT

KEF B2, LTAMAEE E 010-63214682 zhangyujie@hcyjs.com
RIEFE A B B 010-63214682 zhangfeifei@hcyjs.com
(EF-X= BBAE e 010-63214682 houchunyu@hcyjs.com
) 5 DBAE 2 010-63214682 liuyi@hcyjs.com
bl B BANE 23R 010-63214682 guoyunlong@hcyjs.com
bR AL 4 1 B 35N AHAE 2238 010-63214682 houbin@hcyjs.com
F— HE 2 cheyizhe@hcyjs.com
FARIK A& 202 010-66500808 caiyilin@hcyjs.com
X # A& 238 010-66500821 liuying5@hcyjs.com
i E sEgm 010-66500681 chengjingfei@hcyjs.com
JER AR TE 45 E B) 38 010-63214682 gulinglan@hcyjs.com
iK4H 82, JIRIMAE 0755-82828570 zhangjuan@hcyjs.com
BAEE TR E 238 0755-82756805 duanjiayin@hcyjs.com
pERTD DBAE 2R 0755-83715428 wangliyan@hcyjs.com
aFH LBAERE 0755-82756805 baogingging@hcyjs.com
B SR A E 23R 0755-82871425 dongshutong@hcyjs.com
JIRAA 4
RBEE A AE 23R 0755-83024576 chaomowen@hcyjs.com
REZ A& IR 0755-82756804 zhangjiahuil@hcyjs.com
xR E AL 238 0755-82756803 dengjie@hcyjs.com
AW A E B3R 0755-82871425 wangchunli@hcyjs.com
A A EBh R zhouwei@hcyjs.com
HHE LB E XN 021-20572536 xucaixia@hcyjs.com
& i AE G E 021-20572551 caojingting@hcyjs.com
BRAR AAE BB 021-20572555 guanyichao@hcyjs.com
LB E SR F FiRAE 238 021-20572257-2552 huangchang@hcyjs.com
FAR SPAE 2T 021-20572506 wujunl@hcyjs.com
23 TR E 238 021-20572554 likai@hcyjs.com
KAESR S PAEE 2R 021-20572585 zhangjiani@hcyjs.com
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FTIE S RAEE 2R 021-20572590 keren@hcyjs.com
BR4E B B4 021-20572560 shaojing@hcyjs.com
JEHy AE 2R 021-20572509 jiangyu@hcyjs.com
A AE 238 021-20572548 shijiawei@hcyjs.com
ER ] AAE hRE wangshitaol@hcyjs.com
SR AAE Bh P2 021-20572573 zhuzhangyu@hcyjs.com
LA AH1E Bh 2 likaiyue@hcyjs.com
&L HERH 021-20572559 panyaqi@hcyjs.com
JEF A S PAEE 2T 021-20572559 wangziyang@hcyjs.com
o TRE S PAEE 2T 0755-82756805 jiangsaizhuan@hcyjs.com
G B 2R
EX A& 238 021-20572559 wangge@hcyjs.com
R15 A AE 23R 021-25072549 songdanyu@hcyjs.com
I 745 A& B3R 0755—82756805 wangzhuowei@hcyjs.com
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AL QAT 8] AR BAR R (R E PR 300)
AR & et UL

A FHIAK 6 AN A NARMIE IS 20%0 15

5 HAK 6 A5 A WAZMAEIEIL 10% - 20%;

P AR K 6 AN A R AR RS SE B ke A -10% — 10% 14 ;
E#: AR 6 A A AR R ARk N £ 10% - 20% 1]

AT P BB

. AR 3-6 A M aZAT L FEHOR M AR AT A EFE 4K 5%A b
ok AR R 3-6 AN A A IZAT A8 40T B8 L AR H 45 40-5% — 5%);
Ei#: TR AR 3-6 AN A M E ATk 48 S pk b A T AL 485K 5% b,

27 )% 7 BA

Bl i ARG AR RARE AR N B89 AT P AE AR VAT & 91
ST IR AL AR o 3P 3L B IE S R AT AR R AGEAT B Ao E 3 S A Mo R i T AN AT IZIE 5 R ZAT A A imFa P, A7 )T
SALAT Hofe 5 B K A 6 P AT oT B A A2 F ) 69 A SRS R 1R AT A48 SR 1) 4 09 T e T 4.

SRP R

AREBAEQHESA RIJTENS] (AT RAR “Aa)” ) B PARA. Ans] TaREKAMEIFRERLHEP .

AFRAE B BAATE RIBAGAA T 49, 2R 8] TARIE A ST, ARE P BA TO B ILAIMR BR8] TRA
AGRE L B A, BRI, ANa] TR S5 AREPTRITAH. BRI R —GIRE . A s) ot B R BATHE LS.

RAE P o N B EIBRE, T A RN 8] 3T FARIES K 69 BB, ARIRAE P EAZ & A AT P BAE A 09 AT
W, ARFREN RGP ARG B AR MERARE R, TP EHEARE T ETE LSRR THE LRI, A EAFHR
FRFI QATRIBE TG, AT Kb 5 FAEFALTME KA D ABE S TIRA G B 03T KRB H R AIRE T RAGEIN
A AL BAL LB R TN 2K 3 .

AIRAE AR A A 3] FTAT, A 8] 3 RGBSR G — DA A, REAN S A @FT, ETAM A NATIFAMETH X B, L
B RR RG] AARE TS, AEFAN S HTHATII R . FIR ), BEAFGTEARA, JHEPHALA “EOHELH
K7 BRRR AR R RREGIA . BT A

IEATHR—ARERE REW T, HEFLF BT R FRGIR, AT ERGUTELAZ Y. THARE, KFFHE
.

S ST

Whb: R EHIRE 54 26 5 shib: R TARE R AL 1061 F FHE it FAETIHEAFREREE L% 33 5

BRFS C R 3A RE 4P A E 19 # HAEKRE 12 E
B %: 100033 BR%: 518034 BR%: 200120
# £ 010-66500801 4 A 0755-82027731 4 A 021-20572500
£3UE: 010-66500900 £23LE: 0755-82828562 ABUE: 021-20572522
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