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4.1. Robust Z5%5

robust 2155 K& & F8 24 Signal KT 2 BN 2, HpM=. Bz K 7EDME 5808 IE
WER = ME T NIERGE—MET N 0B Z .
[El5= 3 robust ZIESRAGLER

7 AR BR Fhl R BERH B p- N
RF= -0.11% -0.01 -0.01 -12.68%
B -0.25% -0.56 -0.07 -3.71%
B2asE -0.55% -0.06 -0.03 -18.82%
#T 0.52% 0.11 0.03 -15.19%
B8R 3.36% 0.54 0.32 -10.54%
RE -0.18% -0.09 -0.03 5.77%

HHHIR: G E LI 7

El% 4 robust HES RIS hBEERNZ
HP+ARIMA, robust four signal

149 —— univ_agri
= univ_bond
= univ_black
—— univ_chemic
—— univ_nonferrous

— univ_stock
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2011 2012 2013 2014 2015 2016 2017 2018 2019 2020

BRI P17 E DR ¢
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LT -

4.2. Ordinary B2 5

ordinary 2155 B LE signal KT 0 i, HAeMas. BIRELE FRES 28 H IER
At . ZRISH R T .
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EZk 5 ordinary ZIESHRIKER

7 iRk G R J=RE I F-ONEIE
R -0.48% -0.11 -0.03 -18.66%
% -0.04% -0.08 -0.02 -2.37%
mEsTR 1.54% 0.32 0.12 -12.78%
i 1.69% 0.25 0.10 -16.84%
LR -0.46% -0.04 -0.03 -18.23%
W= -0.14% -0.06 -0.02 -6.46%
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HP+ARIMA, ordinary four signal
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AUVEH, B mAE AR IZ RS N RIS, AR AU aa By . %5

(3 B AN robust 215 5 5K .

4.3. ZESREERDHT

N T 245 5 g R AR SRR, A1 70 R FEAE 5 A0 R R A U345 5 A R

RIESHEAT IR, 732 T 5K -
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HP+ARIMA, double signal
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(1) TRIIAE 5 SR & R 70 378 4 T A 5 S s 5
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LIS 5 SRS 2RI
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