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0.87%.

BXSWIMEIPHE, RARSREHS . EMESERRERSITTHR 2GS, NESENRERRKR. FERIRNEFHRRSRE— RN SRHH,
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SRR | NRIREF — Trend MUSHETR, —F UMR BFRIEBE

thilf 500 1E58UB= ™~ &

ANEEEHIE 500 EHIE R mABEU G RIVIN TE

12: hiif 500 IEHUGE ™ RiB IR

DHLR =E—F

SELK AR

. 70%

mif—2

W 4.68%

max G 36%
5% . B 3.56% 1.94% 6. 63%
100 T 1400 D I 3.33% B 161% 6. 19%
200 [ 128% B 237% 1.26% s 2%
30 T 114 T 1.60% B 199% 0.80% W 3.70%
40 W 1020 B 148% B 159% I os59% B 2.49%
50% [ o8 HE 121% W 1.20% I o028% I o152%
60% W ossn BE 1129 F o0s8% | 0.05% I o78%
70% [N 077% M 0.98% ) 0.43% I -049% I 0.17%
80% I 0.62% I 0.74% | 0.02% 4 08w | -0.90%
90% I 0.47% I 066% 1 -0.44% = -1.32% M s82%
95% I 0.35% | 02a% W -119% | 1660 Ml 5.65%
min | 0.02% 049% W -190% M 215% K -7.26%
HIEEIR: wind. BPEKEE. FRIFUESHRA

EABE ST 500 FEEgE~R:

o Rii—[E: BflaRS 1.82%, &{K0.02%, {#{0.89%.

o RiIF—B: BFERS 2.99%, &{%-0.49%, AE 1.27%,

o RiFi—3: BHNERS 4.68%, RIX-1.90%, iE 1.20%,

o SHELIK: BHFNERS 3.36%, &i-2.15%, ¥ 0.28%.

o Rif—AE,

HhilE 500 IEEUSER S HRI=R 5509 FRHIE 500 FEHIEE A, BHEES

HES00IEEUEIR A, KIEHIES00IEHUSIRA, IT—AIREES 519 1.82%. 1.72%. 1.59%,

BXSWIMEIPHE, RARSREHS . EMESERRERSITTHR 2GS, NESENRERRKR. FERIRNEFHRRSRE— RN SRHH,
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Pk 1000 f58U82™~ ki

AEEZHIE 1000 FEEIEE RABIK RN T E .

13: hilf 1000 F5EUSE ™ Rl R I

DhL= &IA—E &ii—A RIA—% SELLE

BT 2030 M 3.28% W.07%

13
g
>

max

5 Y 175 BN 265% M 577 EENG3s% .
100 167 HE 2330 HE 4700 G4  EEENLEs%
2000 HE 128 B 211% B 3esn H 206% EE 954%
30% T 1200 BT 168% m 2.69% B 183 E 847%
40% H 1100 B 143% 2320 W 137% B 637%
500 HE 104% H 1.13% 192% W o8 W s584%
60% [N 0.85% M 100% W 1.75% i 021% W 481%
70% N 0.83% I 0.78% I 1.51% E 0.04% B 3.05%
80% 071% ¥ 042% 084% & -044% F 2.56%
90% IE 0.50% 1§ 023% | 046% W -092% | 1.43%
95% IE 0.50% 1 0.16% | 028% W 118w | 0.32%
min 0.29% | -0.229 W 1.25% Wl -1een M -4.14%

#iEskIR: wind. FAPHKEL. FRIFIESHASTAR

EAEESHIT 1000 IgEigiaFReh:

E—E: BEEERS 2.03%, &I 0.29%, H# 1.04%,

°
&

. BRI EERS 3.28%, &x{[-0.22%, U] 1.13%.

°
&
ﬁli

. BRI EERS 7.55%), &x{K-1.25%, U 1.92%.
o SFELK: BHNEGRES 4.07%, &{K-1.66%, H7%{0.88%,

e HiA—&, il 1000 IEEILBEESHEI=Z 5B ARLHIIE 1000 F55ITE A, I4EIIE
10005&01558 A, BBIFARIIE 1000 188UIER A, IE—EIREES B/ 2.03%. 1.81%. 1.77%,

BXSWIMEIPHE, RARSREHS . EMESERRERSITTHR 2GS, NESENRERRKR. FERIRNEFHRRSRE— RN SRHH,
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Pl 3%

B+ MFE A5HERIT

BNELFEIs Mg aEa ST e B SMAUREM, FIMEHIESEN TEEEHRIITW RE.
MA&RE . oRANESLL. ESEFXRFLIR, ATHERDN IC ROERE—FRAIEEN

WIFEITHENR, HARER D EfHRIEN B FENEREEHIGRAES AR # BXLLIRAIRE

HTHEFERE, BIPEESHANBERREIENNIRANEEFREE, HZIREHMHEA]

ERRXASAREF—, BTSRRI 7T RE. MERESFURTHREAUEEFR

S ( Maximized Factor Exposure Portfolio, f&8i#f MFE & ) , {RIBIZASHENTEIEISE

R ERIENTLUAMZE FEEERE EPEEEH.

MFE HEHEE: BIIRBUNTHESHHREERISZSEEF MFE H5:
max fTw
s.t. < X(w—wyp) <sp
hy <HWw-—wy) <h,
W Sw—w, Swy
b; < Byw < by,
0<wc<l
1"w =1
Zlw —wy| < top

ZMUERENERRENRRCERFRE, HP f AEFRE, [fw AESEREF ERINNR
RE, v IFRBHORENERE. BENORFEHSFAGENEEF LRBE. TiHES
E. MRIRSE. RoRNESEH . MRINE ETRRES . BFRSE,

o  FE—NURFMRE THSENTREESHNNERE, X NREMNEEFIIEFREE
B, w, REEEHRDRIMNERE, s, s, DRIAKSEFEGREN TRE LIR;

o  FBTAYURFMIRG TESENTREEREHITIMRE, H HRENTIRERN, SRE
iRTT ) B, Hy A1, BWAO; hy, by BRINBEITIREEFIRIAR ER;

o  FE=MUREMIRE T NRAE FEIEEHHDRIVEE, w,w, DEIANRBEII TR
R ER;

o FBINMIRFMIRE THSHERSRANEN SRR LR, B, ATREGETEIERS
HpLDRRAY O0-1 A8, by, by DRIIRLS RANERITIRLAR EIR;

o  FBANIRFMIRF TR, FERH T MNRINELR (;
o  EANMIRFMHERINENN 1, BMBSIREHEIENE;
® FENMARKMLURTHEREFE, w, B E—HRFONE, to, HIEFE LR,

ERERRBRRERE . NASRELR. MRNERBLIR . O RNESLAIR . RFRORE
AJLAEURR IR, FELE AT LABS e IR SR -
BEAMTINDE, DANESRENS. HtESERRENSIITSHZEMS, LESENRERKKR. HEMTNISHRRSSE—RNBEPN.

16
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ORIENT SECURITIES SRTAZ | NAIRIR — Trend USHETR, —F UMR BFRIMBE

BMNET BRBSMERRH NI SEREEEEME MFE A5 . ATERESCETERSHK
mARE, BIEERENRENTEEEEHPNERIRBIRESN 0.5%-1%,

EFEXitRl: ETESMARNSIERITEEESH TEF MFE B5RISERIT:

1. REREF MFE AERIAREM, SENERE. TURE. MRINERE. KO RAONE
b MINE L TRELNR . IFFFR 300, HilE 500 RAIE 1000 E580, FHfi)i=H MFE 4
SENTFEEEPE R EENREN 0, EHENESEF LENRES 0, MREXNTFRS
REXREINE 1%, KoRANESLE 100%,

2. ZEBTBXR, RIBORFHEESIRRERFH MFE HE.

3. FEEIHENIRIEEHEA MFE BSHEE, H8 MFE BEHEKEFHENIS 0.3%HMRZZ A,
it8 MFE ASETREENKEXIESITHER, 1QIRERFREERIE.

M PR TR
L BUERETHOSIRAHEE , SRR | B FR R,

2. tRimTIAME I RERHEESIRIERRIZP T | SEMESIR.

BXAWIMHNBH, RRRSREHS. HESERRENIRTPIAZIEES, HEFSEMARERRER. FFRIENESHRRSRE—RHAREHBH,
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ORIENT SECURITIES SRTAZ | NAIRIR — Trend USHETR, —F UMR BFRIMBE

F3HrUmER e
BURARES ARG SRaES A BRSO IBEL ELU T AA:

DHTIMER R S PRI R ATIES SR T AR RV TRV <1 Efit R IR T B AXHZIE
FERITAREEIFIE; SHTTHRMAIEIERSBL TIERETE. WAENRSR, BEHES
HRIREPARIANEAZ NN R T HUEENEERIX R

SRITRFBXENX

RERHARR 12 ™ BRITUEASRISKEBEX REIEIES TR RIS M AIBKEE N &
(ARMIZEENFR 300154, EBHREENEEEN, ZEHHEENIRE 500 182 ) ;

AIHETROEARAE
I AR T IR R HIEEER 15%LA L ;
1E5F: AR T I E S HIER SR 5% ~ 15%;
Hit: AR F ARSI AR TRTE-5% ~ +5% Z [BliKH];
I AT HIAE R R EEERTE-5% AT .

KRR — AT ERSREZHZREFERLBDARBSCEAR, DFIPETIIXAZR
FRIAFINR, RETFIREBTFREXEE

BETR — RBEGSEFERALTEXNE, ARREEMZZIRENRAES T AT
FEBERNNZPRER; TeEEARRERHAMZRENMENN BT FEEARTH
E, REEBIARKIETSOTIDLLPRIREITER; SFIRE LRER FEEMZR
SEFRETRAEFER, REEFTEITALRELHZABETZREVRETR. BF
TR BT HEEABE Y.

TR BRI E CRE:

BiF: AT HinEEEEEEER 5%l E;
it HEX TR AR R ERERTE-5% ~ +5% Z [EiRaN;
B AN TFHIHEEEEEEEE-5%LAT .

RiFR: AFEREREZHZITUAERILTRARBSCERN, SHTITET T
BIBASOIRIR, REFIRFITFRFEXER.

EETR: ATHRRERSINZTVARENMESTEFEEATHREN, R BB
RIKIESZIF DTS HIBRITUAREITR; SITIIE LRER FEEIHZI TS FIREITHR
R, REEFEIRARERMZABE FIZTUARETRERTBEER.

BXAWIMHNBH, RRRSREHS. HESERRENIRTPIAZIEES, HEFSEMARERRER. FFRIENESHRRSRE—RHAREHBH,
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ORIENT SECURITIES

FIESHFRE (LUATER “AMRE") BRBIESRHBIRAS (LATER “A287) #WEREM.

FRENEARBNEFER . FREFRERRAKEIRREMREARTRBNEARZR . NMRENSE
B A RS REU BB IR EBRAE R B EA

FRERETARIFNSTENEBREATFNERES, ARTNREFMREZESAEFREMTEML,

BERUARRIZANZIESRERFITEN. B, SARMREFUSSFERATSREETRE, 16
M, AARATRESFMREMHEEN . ENRENT—RESHARIRE . FRRSEREHIEAIAH
R, (ETEKERLEMEMLEMNE . BT —LEMHRAGESHRIREZIN, EXBSHEASHRIREEE
STIHAELRIRHET ERAtA T o

EHTERT, AREPIESEMFTANELNH TR EHUARNIERN, hREE BRI BIEFEk
BOIREEIR. USRREER. ERNEEARETRHTENSNENEEHSHFERR, BELENS
REREM . FREFFHER. TR, ENRENRREREZFFESEZA, FEFISHR N HENE
SHESaE R AR IR EIEE A A FH S o

NMEEPRREAIRENBINMEIAR X IR ST RN TRERIKE) . EERIRMAMCEARKIERNR, K
RERBIERIEE, REEURSREAE . INDLXRRDE ORI R L BINMERNEIRBX—R
BRWNFEARRIN . LR, BNREEHITETENRS, BEGEEANTHXE, EHFR
BEBEREREE.

EREABERT, ZRERHMEHIARERRREPAHEHTASS IHAMETREREMTRE, REZEEE
HIRBRFHBTRIBIRENGE, HOR RS ZIEBSHR RN ETE S 1B IR B IR Bk O SRiES

MREXELUBRFRFAS LR, BRESBLUIRRIERASE, AERERBEATATRE. KERAET
EABEIMIER, HETESPARELUEOTRLES. BARATHEBRNMRENEHTEO AT . 75
BIREABEFA. (b, FERSIAZERSKE, TERTENSATRERITHIEERE.

ZRNREBEPEMURRTIRTAE R, SRRNRERXTIHEERLRE. MENFREEITED
BIZRERI5IA. WEFHES.

RTREFRAKREE HEFERREFNTHEHEL LN I ARIESARIRS, BEERAREETIEEBIE
SthzkRE.

RIS RSP

eyt _EiEmHLLIEEE 318 SRS EMRER 15 26

EBiE: 021-63325888
1EE: 021-63326786

LI : www.dfzg.com.cn

ROEFRBBRATEBXEENXZERSIIFRESHWSZERE, BRAREHIESFHRIRSIS,
KIEESRNBRABREXBNMAEEZFIINEENEEHBESTMRRSAAMRAEULRISZXR. Bit, REENISZRIRASTHFETRSHE
AR ERMBRIRIERIDR, FRARNESHFRIRS AMELRERRRE—EER.



