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ZREFRIBIESS: HERE C/BiERS

| tinsE: |anwssaE

® Strategy({i{LiRHES):
FERERTED
Options: EANIEIN, BERIEEST. KRE
Objectives: fU{LAIETR
Constrains: fLCHIZIERFM
Hierarchy: £9SREHERFIE

A8
d

® Account(iZiFAHS):
> RCEEMN—DMAccountFHA, XMAccounta AR—MNBIRRES, SERAMNNEHTFA

® Rebalancing(if€):
> BREPITIAIESD, FTEIEEFTA" Initial Account ” (#13A2HE) LARERARY" Strategy “ (fL5RHEE)
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ZREFRIBIESS: HERE CriBiEES"

| Eain: wwaiE
® Objective (fifbBITEE)
>  BirE—1EZ 1 0bjective Termépk, LMY R AR AN EE/IME
>  ALAB{THEEObjective EBE & Objective TermAINE
® Objective Term (B#RIR)
WA
> Expected Return (MVO): ZeMEINtAYTREAKZR/Alpha

> Variance: NG, LAKBSRELHRKERAISE
> Standard Deviation: K&, LAXKRESTEAREES
> Robust (FfLC TRIFUHAKGER/Alpha) : fRIRAIphafITIFIE100%EH, FERAAIphalIERE; 79
Alphaif#¢t— M EEXE;, AERENESRES, AacicE, MFERRBUAZMER.
= Settings Initial Portfaolio Z=Edit Strategy 53 : = BuyjSell Editor Trades =210 o | Obectives N | r— | IR S D RN | ;‘.l
Objective Actve | Taem [ ek
Name: | Enhanced-Index Date: | 11/21/2018 ‘ Description: Import Information
L ! LoadP
Options Objectives Constraints Hierarchy | Constraint Attribution Evaluate Constraints 1 @ — = — —
Objectivet Active Term Weight ] Z :;17:%:5?::::;’ Epeced e |Apha1 ; |
1 Az Expected Retum Apha2
Tola! Risk MASTER
Tracking-Fmor-F Risk MASTER HS-300
Tracking-£rror-S Rk MASTER H5-300
Varance Varince MASTER
hboad nE@
Olgeiie Taw T Atirbuts = oaecse Teom &Roe -
activerisk | Risk I MASTER REBALANCING.BENCHMARK e Risk Modsl:
expectedretum Expected Return REBALANCING.ALPHA_GROUP
risk | Risk | MASTER Nanse Alsha-1 Factor Waight:
transactioncost Transaction Cost Benchmark: Spedfic Weight:
Attribute: Fliohar1 ) MarketInpact Type:
Kapme: Buy Attrbute
Aoha Uncertainty Mode: Sel Atrbute:
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ZEIFRIGIESR: HSHW

CiviBiEERS

| aatin: wxse

® Constraints (£95RFM) BLUEHIASERMFARLTR, GEARERRE. TIRS. BFRLRE

o ERARFEMMX:

> Limit Holding: #=#I1Mg. 1TUiNE, EZIWNEFRE
> Limit Risk: Z=HIXEEERERZE
> Limit Exposure: ERLimit HoldingEA—#f, FRIEZHSEComposite Asset (ETF/BRIEHALT)
> Limit Names: =HIRREHE, EETWHHKRELNE
> Limit Turnover: E=HESIRFR
= Settings Initisl Portfolio ZEdbStategy 53\ ESBuylSell Editor Traces FE=o
Name: | Enhenced-index Date: | 14/21/2018 | Desdaiption: || Import Information |
optians [ Objectives \CunsLL Hesanchy ConEtr sint Attribution | Evauate Constraints | &
Mama |a:-m | Type Salachon Szope I Unit Mir | M | Banchmark
| [ New Constrant » Exposures b |
[ New Folder | Holding B Eudget
L | Mames ® Lirrit Abeolute Helding
| Risk * | Limit Holding ~ 1
Rabest B Lirit Izzuer Holding D 1l ﬁ @
Constraint Editar Tax P Limit Long Helding
_'Iradnq ¥ Lirvit Lona/Short Ratio

Limit Mocel Deviation

Limit Short Holding

Limit Weighted Average Hoidng
Threshold Helding

Threshold Long Holding

| Thueshold Short Helding
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ZEIFRIGIESR: HSHW

C/IBEES

| iz marpsr

® Summary: FBFPALUR “Select Columns” IBENEERAI— NI S NN BEIEEY
® Risk Decomposition: j&id “Group By" MIXIFEOHE, M T ARXIEESE B HRLL
® Asset Details: THREREANE. XRRmE, BaeMiToR

Fle Bt Vew km Tooks MAM’GW Help

el a ®

|

&3 osen dm & Pt Q ‘u@ _jm'n. - [Bd Teber en

» Cumency: OIY

I Bsrperon. - (@

- Fawsers - [@orre - [Blwoss -

Cota g Fronber
Esummery 53 )T || 52 Risk Decamposiion 53+, EIEE]
I ¥
Sumracy Sarpe Porici Serple Sortcs
St + CHAACCmaSH - CNIAGonSn-S Rsk o
Volmdey (%}
Risk
Total Risk 41.65%
Total Risk wth Apha 79 ||| £ Total Risk S
Total Factor fisk 1.99% || Banchmark Rik
Total Specei Rk 3.67% 9 Total Activo fisk
Spaciic Active Rk 0.12%
Hezoreal Bata (from nek mode) 1.8977 | ¢ Factor Actwe Rigk 0.19%
Predeted Buta (from modsibenchmed) 0.9922 7 O AxemasSH Styla 0.13%
Total Raturn 3t Rek (%) (5.0%) 59.73% 68.51% O AxemaSH. Sire 13.55% 0.14% |
Total Vabsa 3t Rek (§) (5.0%) X.58,732,856,10 JL08,507,950.88
Coeflicent of Detormination 0.9792 ).9801 ||
Banchemas Rk 77.84% N4 AxsrriSH Droft |
Actve Rigk 5.58% O AxgrreSH Short-Tem Momantum
Active Rik with Apha Factoe (30.8) 6.11% SH.Vaia |
Active Factor Risk 4.3%% OMAxemaSH - Madium-Teom Momentum |
Actve Specfc Rek 3,44% T ArmuSH. Loudiy 0% | -
I M AxormaSH W% 3
Actve Predetod Bota 0.0504 0.0078 " =3 - - |
Actve Retum 3t Rek (%) (5.09%) 9.17% 7,16% i e FE LR
Actve Valia 3t Rek (§) (5.0%) n9,173,7 3 .7,159,739.99!| Symbol Deacrption | ofActve sk
Active Coefficant of Determnation 01167 600016 CHPMA MINSHENG ... 4.39% -121% s
Active Share 0.5936 ). 9996 501099 THE PACKFIC SECURI 5.06% -5.65% |7
601169 SANK OF BELING CO X 2.17%
Portfolio Detalls 601318 PING AN BNSURANCE 338% SN
Long Count 1 200400 XJ ELECTRIC 3.16% 0.59%
ong Valus (3£) i599,997,833.28 || 002142 BANK OF MINGEO ... 2.521% -0.20%
Long Vilue (%) 100.00% 100625 CHONG QNG CHA... 1.92% -145%
h vale {32) TG0.0 000338 WEICHAL POWER CO 248% -2.79%
. 0.00% 000686 NORTHEAS T SECU. -1.55%
X.99,997,833.28 3L.99,997,833.28 000651 OREE ELEC AFPLIC.. ~1.25%
|Reforence Valug %.99,997,833.08 30.99,997,833.28 || 600000 5/PUDONG DEV 8., 172 0. A%
600650 QUIGDAQ HAER CO 1.64% -1.51%
600036 CHPA MERCHANT... 1.79% 2.00%
500705 AVIC CAPITAL CO 2.05%
00234¢ HABDNG CHINA LE... 1.80% -0.09%
002353 YANTAL JEREH O0F1 0.73% 0AS%
G00485 SLELING XINWEL TEL 140% -0.16%
SPRING ARLUINES CO 142% 1.38%
CHIPA FORTURNE L. 149% A51% N
| TTAN TN BORT (GRD ) 1.74% narwml? |

LiER-WEEE- Y (Er-itELikiRiz)



ZEFRIGIELR: AFHESTH Cr/iBiERS

| EaEFEm: mEiEse

® s fac n: FINMEREFEENESEF;

SEEith: E1000;
iztAdE: 2018.1 — 2022.10
Tdk. RigRES: 3%;
MRERANE: 3%;
RAEA: 0.3%;
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ZEFRIGIELR: AFHESTH CriBitEE"

| EaEFEm: mEiEse
3 F 100018583

200.0%
200.0%

150.0% Y&/ 150.0%

100.0% 100.0%

50.0%

20180105 20180713 20190125 20190809 20200221 20200828 20210305 20210910 20220325 20220930

50.0%
0.0%

s fac 5 ~ew——s fac 6

s fac 1 s fac 2 s fac 3 s fac 4

mmm s fac 6 excess return e phenchmark

| R | SR excessretum | optnetretun | maxDD | turnover | win rate_

s fac 1 0.183 0.130 1.4% 1.8% -36.4% 39.7% 51.0%
s fac 2 1.346 0.397 8.4% 5.0% -36.8% 40.3% 55.9%
s fac 3 1.592 0432 9.4% 6.0% -32.3% 39.7% 55.9%
s fac 4 1.623 0.437 9.6% 6.2% -35.6% 39.7% 59.1%
s fac 5 1.830 0.486 10.8% 7.4% -32.5% 39.7% 57.1%
s fac 6 1.959 0.537 12.3% 8.9% -32.2% 39.8% 61.1%
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Sl C/BERS

| Aoes

o J{IEEREWX, MRIFZIBRFELIMEZESHASHITLERE. EXANINEEKRERS
ANEBMER, HIEER FRIAZBERERERIAT.
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