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HFT & AR HFT JEE A
AP | Volume Tightness Resiliency Depth | Volume Tightness Resiliency Depth
0.01 | 281,449 2.938 0.00157 3,961 | 265,884 12.015 0.0104 2,362
0.1 | 284,172 3.042 0.00164 3,885 | 267,309 12.174 0.0106 2,326
1.0 | 277,638 4.012 0.00230 3,804 | 266,209 12.406 0.0108 2,363
10.0 | 255,839 13.826 0.00776 3,063 | 266,892 17.579 0.0118 2,431
100.0 | 249,194  100.001 0.01933 3,183 | 249,419  100.001 0.0193 3,189
# 5. HFT 8 AR (£) L HEEAR (F) B 5 w1 nae ZEHEER
HFT & A HFT FEE AR
W1 mae | Volume Tightness Resiliency Depth | Volume Tightness Resiliency Depth
1.0 277,638 4.012 0.00230 3,804 | 266,209 12.406 0.0108 2,363
3.0 257,887 3.947 0.00233 4,171 | 247,682 12.014 0.0094 2,807
5.0 239,392 3.886 0.00238 4,510 | 230,026 11.772 0.0084 3,283
8.0 216,706 3.804 0.00248 4,926 | 207,453 11.171 0.0074 3,896
10.0 205,187 3.763 0.00255 5,139 | 196,318 10.675 0.0070 4,201
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AT 2 0 23 <, k& IFIE & 72 5.
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WEXEREVEXEHLTWSE RS THD. HFT =—
Vv MPIHTEWEX LD EXDWIE POy, =
10000 - 0.0003 =3 &% 5728, ¥y R - TR - A
Ly FIZKIBIZNZ K75,

Resiliency 23J&4> 9" 2 Bl I, fllE - HkE RO
DRI kRETH BN, HFT T—V v bIEL X
TV THEXZE T2, HkEIZMS 5. HFT
TV Y hNPHETEXDNET 256, R75741
T 1 MEL R D iR DEE B Z Sz EZX S5N5.
ZDH, 7701 HOMERIZNE <75, DRHIK



SIG-FIN-024

F 6: HFT B AR (7£) & IEE AR () 1281 5 wo mes ZHEIEER
HFT & AR HFT JEE Al
W2, maz | Volume Tightness Resiliency Depth | Volume Tightness Resiliency Depth
1.0 406,155 4.497 0.00222 1,441 | 372,930 78.297 0.0518 223
3.0 366,397 4.330 0.00211 2,172 | 348,262 31.672 0.0267 645
5.0 333,144 4.208 0.00212 2,783 | 320,592 21.473 0.0180 1,080
8.0 296,810 4.080 0.00224 3,453 | 285,224 14.869 0.0123 1,840
10.0 277,638 4.012 0.00230 3,804 | 266,209 12.406 0.0108 2,363
# 7. HFT AR (/) LIGAR (6) 12815 o ZHER
HFT & A HFT FE3E A
o¢ | Volume Tightness Resiliency Depth | Volume Tightness Resiliency Depth
0.02 | 152,011 3.471 0.00335 6,116 | 151,109 5.308 0.0061 5,655
0.04 | 229,627 3.837 0.00254 4,693 | 222,479 8.975 0.0081 3,644
0.06 | 277,638 4.012 0.00230 3,804 | 266,209 12.406 0.0108 2,363
0.08 | 308,131 4.120 0.00218 3,239 | 296,523 15.928 0.0137 1,648
0.1 | 329,797 4.193 0.00216 2,832 | 318,035 18.821 0.0169 1,268
ELRY, BTFNEL L5720, Al - HkEE NREMED M E L2 WA B AEicZB Uz, ZDZ

WINX L2 5,

Depth 23803 28 MI%, HFT =—Y = > MANEA
INTVWAHHGTIZHFT T— Y = > b OFR{EE XA
& L9 <, Depth OFHHIEFHND / —< )T —Y <
v DIREFESCONE X W28, Depth (S8 IMMERNIZ
H5.

72720, Tav YA X AP M 100 DFFTIE BT D
RO T\, 2085 A —XfETIE, HFT & AR
FEEAR TR ICE A o7z, ZhiX AP
100 AN D E, HFT EAROE Y K - T A7 - &
Ly FIZHF TIEEARE L D NIV, Tav oW
AZXN100 2B Ty R - TR - AT Ly R
WEEEHIIIZ 100 WK, /=T =Yz v b
DEFXMENIEL 725722 2T, HFT T—Y x> b DiE
HIZ) =< VT =YY bPOEXHYZ562L2H
FELRWESD, HFT T—Y Y bW THEWRLTH
FURHIZHBLEEZONS.

5 F&&b

TRENMEDRIERZR 4 D OFHH (Volume, Tightness,
Resiliency, Depth) % FHHIS 5 72 DK 2R FREEIC
HFHLUT, SHENGIPAZENOHREIIED XS R E
EZ2500% T4y 791 XD ANLHESEADNS
A—REEIEEZ tfuﬂﬁ% U7z, ZORER, ¢
DNFTA—REEELUGHEIZBEWTEH, HFT 238 A
éﬂfmaw$%®4h%®ﬁtmm,4h@TAf

£S5 HET 247 5 BERDFEIC L 0, HEMEDE <
72 % ATREMEAVRIR S N7z,

HESEHE

ARSI AN—I A - Ty b -2V RA Y MR
2HDONARREERTHEDOTIEH D FHA. TRTIT
AR AT
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