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2.1

Lasso

Lasso
Lasso

50%

— )2
0< <1 =12..31
1+ o+ + o3 =1

y 1
1
2012.01.01  2023.06-30
0.93
2: 2012.01.01-2023.06.30
0.75 0.77 0.76 0.79 0.76 0.76 0.74 0.78 0.70 0.63 0.71 0.74 0.59 0.65 0.74 0.62 0.55 0.66 0.53 0.66 0.68 0.76 0.65 0.66 0.63 0.62 0.73 0.49
0.76 0.71 0.80 0.69 0.71 0.71 0.63 0.66 0.60 0.53 0.64 0.66 0.49 0.57 0.65 0.49 0.48 0.57 0.51 0.61 0.66 0.70 0.53 0.54 0.49 0.51 0.66 0.39
0.75 0.75 0.74 0.82 0.85 0.70 0.77 0.76 0.81 0.79 0.67 0.78 0.75 0.60 0.62 0.75 0.63 0.54 0.67 0.38 0.59 0.64 0.73 0.72 0.68 0.66 0.63 0.78 0.49
0.77 0.71 0.70 0.78 0.84 0.66 0.70 0.85 0.72 0.59 0.75 0.45 0.64 0.74 0.84 0.74 0.76 0.72 0.73 0.84 0.57
0.76 0.80 0. 0.64 0.73 0.76 0.58 0.63 0.76 0.60 0.51 0.64 0.45 0.61 0.71 0.78 0.66 0.66 0.62 0.61 0.77 0.54
0.79 0.69 0. 0. 0.77 0.88 0.87 0.74 0.73 0.89 0.81 0.64 0.78 0.36 0.61 0.71 0.81 0.87 0.84 0.83 0.78 0.89 0.60
0.76 0.71 0. 0. 0.64 0.72 0.78 0.61 0.68 0.77 0.63 0.55 0.66 0.53 0.69 0.78 0.83 0.67 0.70 0.65 0.67 0.78 0.64
0.76 0.71 0. 0. 0. 0.68 0.80 0.84 0.72 0.77 0.84 0.74 0.65 0.74 0.48 0.69 0.81 0.82 0.76 0.76 0.74 0.71 0.84 0.57
0.74 0.63 0. 0. 0. 0.73 0.83 0.90 0.78 0.77 |0.92 0.82 0.65 0.79 0.36 0.62 0.75 0.82 0.85 0.85 0.85 0.83 0.89 0.71
0.78 0.66 0. 0. 0. 0.81 0.89 0.88 0.74 0.75 0.89 0.79 0.63 0.78 0.39 0.64 0.72 0.83 0.88 0.86 0.85 0.79 0.89 0.64
0.70 0.60 0. 0. 0. 0 0.87 0.80 0.70 0.69 0.81 0.77 0.61 0.73 /0.31 0.56 0.62 0.75 0.85 0.81 0.79 0.74 0.83 0.43
0.63 JUESSH 0. 0. 0. 0. 0.72 0.59 0.58 0.72 0.65 0.49 0.65 - 0.51 0.55 0.67 0.75 0.74 0.73 0.65 0.74 0.48
0.71 0.64 0. 0. 08 0 0.81 0.70 0.75 0.81 0.74 0.64 0.71 [0.41 0.64 0.68 0.78 0.82 0.79 0.76 0.72 0.82 0.50
0.74 0.66 0. 0. 0. 0. 0. 0 0.75 [0.92 0.79 0.65 0.79 0.40 0.66 0.77 0.86 0.80 0.82 0.80 0.82 0.89 0.72
0.59 0.49 0.60 0.66 0.58 0.74 0.61 0.72 0.78 0.74 0.70 0.59 0. 0.71 0.74 0.76 0.71 0.66 0.34 0.55 0.63 0.73 0.71 0.68 0.70 0.70 0.70 0.40
0.65 0.57 0.62 0.70 0.63 0.73 0.68 0.77 0.77 0.75 0.69 0.58 0. 0.71 0.73 0.72 0.74 0.65 0.49 0.67 0.72 0.74 0.71 0.68 0.65 0.65 0.69 0.46
0.74 0.65 0.75 0.85 0.76 0.89 0.77 0.84 0.92 0.89 0.81 0.72 0. 0.74 0.73 0.80 0.62 0.79 0.37 0.62 0.75 0.84 0.80 0.82 0.81 0.81 0.89 0.67
0.62 0.49 0.63 0.72 0.60 0.81 0.63 0.74 0.82 0.79 0.77 0.65 0.74 0.79 0.76 0.72 0.80 0.72 0. 0.61 0.72 0.78 0.75 0.76 0.74 0.75 0.42
0.55 0.48 0.54 0.59 0.51 0.64 0.55 0.65 0.65 0.63 0.61 0.49 0.64 0.65 0.71 0.74 0.62 0. 0.57 0.65 0.61 0.56 0.54 0.55 0.57 0.35
0.66 0.57 0.67 0.75 0.64 0.78 0.66 0.74 0.79 0.78 0.73 0.65 0.71 0.79 0.66 0.65 0.79 0. 0.63 0.73 0.71 0.71 0.70 0.69 0.76 0.45
0.53 0.51 0.38 0.45 0.45 0.36 0.53 0.48 0.36 0.39 0.31 - 0.41 0.40 0.34 0.49 0.37 0. 0.58 0.51 [0.29 0.32 - 0.30 0.36 0.45
0.66 0.61 0.59 0.64 0.61 0.61 0.69 0.69 0.62 0.64 0.56 0.51 0.64 0.66 0.55 0.67 0.62 0.54 0.74 08 0.
0.68 0.66 0.64 0.74 0.71 0.71 0.78 0.81 0.75 0.72 0.62 0.55 0.68 0.77 0.63 0.72 0.75 0.61 0.57 0.63 0.58 0.71 0.
0.76 0.70 0.73 0.84 0.78 0.81 0.83 0.82 0.82 0.83 0.75 0.67 0.78 0.8 0.73 0.74 0.84 0.72 0.65 0.73 0.51 0.68
0.65 0.53 0.72 0.74 0.66 0.87 0.67 0.76 0.85 0.88 0.85 0.75 0.82 0.80 0.71 0.71 0.80 0.78 0.61 0.71 ' 0.29 0.57
0.66 0.54 0.68 0.76 0.66 0.84 0.70 0.76 0.85 0.86 0.81 0.74 0.79 0.82 0.68 0.68 0.82 0.75 0.56 0.71 [0.32 0.58
0.63 0.49 0.66 0.72 0.62 0.83 0.65 0.74 0.85 0.85 0.79 0.73 0.76 0.80 0.70 0.65 0.81 0.76 0.54 0.70 - 0.55
0.62 0.51 0.63 0.73 0.61 0.78 0.67 0.71 0.83 0.79 0.74 0.65 0.72 0.82 0.70 0.65 0.81 0.74 0.55 0.69 0.30 0.55
0.73 0.66 0.78 0.84 0.77 0.89 0.78 0.84 0.89 0.89 0.83 0.74 0.82 0.89 0.70 0.69 0.89 0.75 0.57 0.76 [0.36 0.63
0.49 0.39 0.49 0.57 0.54 0.60 0.64 0.57 0.71 0.64 0.43 0.48 0.50 0.72 0.40 0.46 0.67 0.42 0.35 0.45 0.45 0.73
AR Wind, 7 IEGE AAT 50 AT




2.2

2.3 Lasso

Lasso Least Absolute Shrinkage and Selection Operator

Lasso
y X
lasso L1
Lasso
=3>( - )2+ >
0< <1 =12..31
{ 1+ 2+ + ;=1
—03< - (<03
0 i
3
4.83% 0.87%
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6 6 6 6

2012-03-31 0.6912% 2015-03-31 0.9873% 2018-03-31 0.1725% 2021-03-31 0.7495%
2012-06-30 0.4435% 2015-06-30 1.7150% 2018-06-30 1.2121% 2021-06-30 1.3828%
2012-09-30 0.6369% 2015-09-30 4.8331% 2018-09-30 0.7427% 2021-09-30 0.8236%
2012-12-31 0.4115% 2015-12-31 1.5873% 2018-12-31 0.2599% 2021-12-31 1.0275%
2013-03-31 0.3992% 2016-03-31 0.5510% 2019-03-31 0.1522% 2022-03-31 0.3750%
2013-06-30 0.7752% 2016-06-30 1.4395% 2019-06-30 0.9161% 2022-06-30 1.0635%
2013-09-30 0.7519% 2016-09-30 1.7174% 2019-09-30 0.6884% 2022-09-30 0.3707%
2013-12-31 0.1805% 2016-12-31 0.6642% 2019-12-31 0.6170% 2022-12-31 0.4171%
2014-03-31 0.1764% 2017-03-31 0.6203% 2020-03-31 0.3457% 2023-03-31 0.3794%
2014-06-30 1.1589% 2017-06-30 1.4058% 2020-06-30 0.7550% 2023-06-30 0.0000%

2014-09-30 1.7081% 2017-09-30 0.7389% 2020-09-30 0.9642%

2014-12-31 1.0386% 2017-12-31 0.7134% 2020-12-31 1.0618%

Wind
10% 30% 50% 70%

4

10% 8.63%
30% 2.1% 50% 70%
0.59% 0.02% 50%  70%
4:

m T b4 55 10%

m AT P 2 5030%

m i AT b1 £ 4150%

800 r

700 F

600 |

500 f

AT Ph R B ELT0%




2012-03-31 0 0 0 0 2016-03-31 |0.28% | 0.18% | 0.09% | 0.00% 2020-03-31 F7l3o% [B.80% [2.20% [1.73%
2012-06-30 0 0 0 0  2016-06-30 | 0.25% | 0.17% 0.00%  0.00%  2020-06-30 [8.54% [J2.14% |0.80% |0.13%
2012-09-30 0 0 0 0 2016-09-30 | 0.55% | 0.39% | 0.39% | 0.39%  2020-09-30 F8Jsaw [h.02% |1.53% |1.17%
2012-12-31 0 0 0 0  2016-12-31 |1.03% | 0.89% | 0.30% | 0.07% 2020-12-31 E8l3sw [B.03% |1.10% |0.30%
2013-03-31 0 0 0 0 2017-03-31 |1.52% | 0.90% | 0.00% | 0.83%  2021-03-31 Fi4.31% [6.17% [l2.32% [1.82%
2013-06-30 0 0 0 0 2017-06-30 J1.92% | 1.41% | 0.70% | o0.06% 2021-06-30 FEB.66% [B.81% |1.21% l0.07%
2013-09-30 0 0 0 0 2017-09-30 [2.40% [ 1.79% | 1.42% | 1.11% 2021-09-30 [FH9.26%| F7ls6% [l2.28% [1.87%
2013-12-31 0 0 0 0 2017-12-31 [2.50% [ 1.61% | 0.83% | 0.36% 2021-12-31 ME1.51% [B.26% |1.15% |0.33%
2014-03-31 0 0 0 0  2018-03-31 [l2.88% [2.24% [ 1.90% | 1.27% 2022-03-31 H5.03% [4.50% l2.11% [1.87%
2014-06-30 0 0 0 0 2018-06-30 [P2.98% [l 1.82% | 0.83% | 0.33%  2022-06-30 F@.h1% [B.11% |1.30% |0.27%
2014-09-30 0 0 0 0 2018-00-30 [4.62% [13.13% [l2.28% [ 1.50%  2022-09-30 FE7.05% [5.61% [2.17% [l1.96%
2014-12-31 0 0 0 0 2018-12-31 [4.16% [11.98% | 0.88% | 0.26%  2022-12-31 F9.Bew [2.71% |1.20% l0.18%
2015-03-31 0 0 0 0  2019-03-31 [5.48% [3.09% MH2.13% I 1.47% 2023-03-31 WZ_78% [E.oow% l1.72% l1.42%
2015-06-30 0 0 0 0 2019-06-30 [B.81% I 1.69% | 0.53% | 0.05% 2023-06-30 E8l63n [2.10% |0.59% 10.02%
2015-09-30 0 0 0 0 2019-09-30 Fe.o1% H2.94% [1.79% [ 1.38% 4.60% 1.84% 0.82% 0.49%
2015-12-31 10.20% 10.10% 0 0 2019-12-31 [4.94% H2.3a% | 0.79%  0.00%
wind
6 7
50%
50% 0.81%
6:
—EE10% —— B 4T30% HAT50% AT 70% T B 4 (100%)
1. 80%
1. 60%

1. 40% ﬂ
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0.81% f . I
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wind
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10:

10 0.81%
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11:1asso
2012.01.01-2023.06.30
-Lasso 0.81% 0.77% 1.51% 0.51% 0.20%
-Lasso 2.11% 2.03% 3.24% 1.61% 0.38%
wind
12:
BlLasso® 13
1.00% r
0.80% |
0. 60%
0. 40% |
0.20% |

wind
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3 Lasso

Lasso

3.1

Lasso

0.9 0.95 8 15
0.99
69

0.99 1.00 0.99 0.98 0.97 0.96 0.95 0.94 0.93 0.92 0.91 0.90 0.90 0.89 0.88 0.87
0.95 1.00 0.95 0.90 0.8 0.81 0.77 0.74 0.70 0.66 0.63 0.60 0.57 0.54 0.51 0.49

0.90 1.00 0.90 0.81 0.73 0.66 0.59 0.53 0.48 0.43 0.39 0.35 0.31 0.28 0.25 0.23

wind
lasso
0.9
0.9 8 50%

0.9

11



15:

wind wind
16:1asso
- 1 0.81% 0.77% 1.51% 0.51%
- 0.99 0.80% 0.75% 1.42% 0.46%
- 0.95 0.66% 0.63%
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wind
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10 20 30
1% topl0
0.48% 1.79%
2018

0.46% 1.67%

20:  topld0 20 30
2012.01.01-2023.06.30

0.48% 0.51% 0.51%

14



23:

i

m— top10-7 7 42 A

top10-£ &4 &

24:

0.81% 0.54%
0.51%
10 2018
0.46%
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[ 45 Lasso

4.2
26 2023 6 30 30
2023
9 30
26: 2023 6 30
0630 ' 0630 0630 0630
12.80% 13.03% 1.59% 1.95%
10.92% 11.34% 1.51% 0.91%
10.52% 9.97% 1.48% 1.89%
9.17% 9.31% 1.29% 1.30%
8.75H 8.16M 1.07% 1.10%
5.81% 5.70% 0.98% 1.11%
4.63% 6.30% 0.93% 0.84%
4.30% 2.46% 0.92% 1.14%
3.79% 3.35% 0.90% 0.99%
3.50% 3.53H 0.78% 0.59%
3.34% 3.53% 0.73% 0.52%
3.03% 3.95H 0.50% 0.45%
2.15% 2.08% 0.48% 0.56%
1.87% 1.46% 0.34% 0.02%
1.69% 2.42% 0.20% 0.03%
wind

16



14.32% 0.43% 1.42% 0.03% 0.01%
) 11.01% -0.03% -0.46% 1.37% 0.09% 0.08%
) 9.57% -0.18% -0.06% 1.28% -0.33% -0.20%
« ) 9.45% 0.10% 0.13% 1.26% -0.02% -0.05%
) 8.5%% -0.24% 0.13% 0.94% 0.00% 0.01%
« ) 6.60% -0.30% -0.04% 0.88% 0.04% 0.02%
« ) 4.90% -0.02% -0.07% 0.84% 0.14% 0.09%
« ) 4.67% 0.27% 0.32% 0.79% 0.18% 0.20%
« ) 3.25% -0.42% -0.50% 0.77% 0.22% 0.17%
« ) 3.03% 0.28% 0.24% 0.75% 0.02% 0.03%
« ) 2.84% 0.11% 0.16% 0.65% 0.21% 0.20%
) 2.63% -0.22% -0.27% 0.38% -0.03% -0.04%
) 1.83% -0.69% -0.56% 0.37% 0.06% 0.06%
« ) 1.76% 0.20% 0.23% 0.28% -0.24% -0.24%
« ) 1.76% -0.13% -0.18% 0.11% 0.02% 0.03%
( ) 1.71% 0.18% 0.12%
wind
5
5.1
5.2
28: IC

12.00%

10.00%

-2.00%

-4.00%

=6.00%

=8.00%

=6.20% -5.94%

10.85%
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-6.2%
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50%

10.85%
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C3

12 20%
12 10%
12 -10% 10%
12 10%
12
12
12
A 300
500
48 6
71 2
31
12 2 3
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https://www.foundersc.com
E-mail yjzx@foundersc.com
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