RARUTANE

T#&H

/ TR

JD Finance

CIDAZBEDMI



/‘7/ TR ik

JD Finance

A %MB‘E%

BT RAE R R E N AT ENEOR . Gt TREEESETBoR A Cryeat e H
IR WTRA I 7 5208 SCRIgE,  H AP BB F b AT S st ik o, IF H™ i 1% i plrise
7E BRI 25 AT 5E 2y T 19 5E 2 7 3

CIDAZRBRHR



I LT Y AR
Ak
AEFr A, A&

R
WEWFIENRE §
145, HAET B T B FP TR 5 1

B el BRI ik 5 |4z EE BRI . BONFE
(S FNEINENTE - o REMAERBLEN, X

B s AENL = PSR R SN
MAEAT I I &% Ay 1B 357
IR EE o5 1

BAEAN R W, 2Kk T IO ER 2 ) AR 7

EATER, BT
K, kT EAEE, B
BT BRI ANt 3,
%ﬂ&ﬁﬁ%ﬁ%fﬁ
%iﬁ’ VI T\E%ﬁ%*ﬂa/\

www.cda.cn

CIDAE

MANE ", AT EUR
RFER R
I, AR ZERAT S
, BCE IS HET A,
HEAERATIIEE T
TG AL R AR b



B4k 5 AR 38 e 1

MBENFE REXZER BEHRIEMNERX BERAGDERE BUZSRE

RRME LA 24 TP UL A

A2 itk RS E 7N NLTF3) FELAiD H 2
AEE tbee e

CID AR




7 SRR R

JD Finance

SR AN

=0




RO R

JD Finance

<

&

E
G

e

[a]s]
0o

811S74RRET

HeEsi

xR

EHFCAME

aHEE

Barral BB 71T

=ENBEDT

G

Alpha

Beta

Sharpe

Sortino

Information Ratio

Volatility

AL

JDQuant "f RAER®

JDFinance

N - N

HEf : )\2015-01-01%2016-08-28 | #M3a&=: ¥1,000,000.00 | =ZigE: &K | FBib: 236568 | [ENMAS: O A aF
[ BT Bl Alpha Beta Sharpe Sortino InformationRatio Volatility BAEE TrackingError DownsideRisk
287.04% 132.12% -641% 1.3246 04146 29861 4.0823 26495 28.82% 17.18% 32.66% 21.08%
gy 1A 1A M 2015-01-01 | E | 2016-08-28
300%
200%
i
7
&
100% B

— .

-100%

250k

ottt e e |II|I“I|”| .|||. 1l |‘||I‘]||‘||I| \ ol

2]
dl

-250k

-500K




I ”7/ TR AR ok

JD Finance

1
4
N>
s

EFEMH RPUTIEESE

& HFR/TEH B R IEAT

SEALAFAY

B & X i
LR



B o T TR R

JD Finance
\\
W AT
=
/
Ik 55 4%
s Dockerfi AN
X 265 [ 5

N A -



< FRAR R

JD Finance

CIDAZBEDMI



