HFMBHE 500 FREY RBUES BB & (R FE 500 FHE0E R A R

O

HE MBI EE B
S F3H: 2022 4£8 F 9 H
EHH: 202248 9 H
IEREARESHEEREL, RBERHBN—F 2.
EHB BT, FRE BB BEHE .

— PN
FEWR HEZZAA BT HAIE 500 FREIG R | ARG 014305
a2 A ERAe
TR MR : ZEMIERFIIE 500 FEEIG R FRE S5 AR 014305
HETHEA BRI S EHARAT | BEFTBEAN H O ARAT 3 A PR 2 7]
HEAFERHE | 2022404 A 27 H
F AR i EE A 5 mFf NS
BIEFR el FFBIRER HAFCH
HEHEREEREER
2022 4£ 04 A 27 H
FHe&Egm FH 5P HH#
kR ML HEA 1994 4F 06 A 01 H
HFEHELESEESS
2022 4 08 A 05 H
HE&Enw IR i HI
ESE M H 3 2017 404 A 06 H
HEGFERGE, & 20 N TAEH HIEESMHRAA NEEAW 200 NsiE R %
FEEEAR T 5000 JIotE M, R RN 78 € R 7 LB ER s %42 50 N1
i 1EH RS8R NEAW 200 N 34 5 r=fEAK T 5000 JIoiEEIm,

RN BB EITE N, Eea Rl T AT REMIHTA AR H L.
A S I A A I b ERE M 2 R AR, RSB S b e, T
AT e m] L2 [ A R iR A R b EIE B S E AT

= EEREEHERI
(—) B H v 58H R

AT ) S SEBLE BRI FR B BB, URRIE G B R EL . (R g i A

B¥ Hix B P EIER 5V GT AL ME 2 TRV F 25 BRI i 25 12 I8 RHEANEE 0. 5%, A R ER 1R
ZANHIL 8%.
AT BV Dy B RIFRENIE it T H, A3 E W ARVE R AT BB EE (B4
e AR AR At IR B A G T RO « AEFESRIE. B (R E 6

PFATEYE . R, SR, ARGEE. HWIEE. R AR
NIFRATHIR BT BURN SCRVUAGUR . BUR SCREGUR . T BUN R . AT 7




AR TPIE 500 FR B R RUIE YRR B R (CHRZRAAER TPIE 500 FREUY 98 A KM B0 T i BURME S

JoFoAt 28 (AR I 4 SR VPSR I 1 97) « AT ARl (BB LR 0 B2 L [ B B L B HIRLAS)
e TR (G FNAF ) « B SCRAIESR BLRR NS I IR 2 fo v 2 e et il
oAt i T A

FERF SRR IRUE M OL T, ARG 7T LLS 5 RGN Gl e 2 Lk 55
IEERE B E AL DL fovrdt bt et A, SR B BN BATIE SRR A, W
IR HLAN A BT

ARHE AR TR B I LEBIAMIR T2 & 5171 80%, B T-Hr IR BUsidn I b He 44 ik
JAR R B P AMIC T AR B B8 55710 80%: RN & H HALESNBR AR AT . E 6]
1o EEIARE A FH NI RES 5, B4 H A —F DLW BUR B 3 L
BIAME T He G B E K 5%, Hd, Ble A MBaREE e, FHRES. NMICRIBEK

A
=Fo

LS4 B S

AFEG NI R AAR RS, FERHEAR TR, 7EOR 0 R R A B B R I AT 2
75 SEEU FE A FR HCK TEE

AT 4 I E AR B 3 AL

(1) Z ¥ alpha 181 —— i SEHA ] 0

% A alpha B8 DL e [ 117 52 i S KA 1) BRI AR T o 6, S5 G arhEtEni T, H
FEHIE ) 2 AR e T A R IR e 2 Ak, DA 22 BRI AE AN [A) A B PR AS () 4 At
BB R . Gk, A4 alpha BRI 50280 R L2 ME (value),
Fig (quality). sh&E (momentum). &K (growth). TiigpTIHEEEE. A" &L
[ B\ 2= RF LA 70 T 37 (PPIRES BA A T 3784k, o B 2R RIS AR e S FH R R A HH o >4 B
1Rl

% A alpha BRI R0 R IEIRE, R EE T RENSEREER,
BFERE T SRR L. AR SFEME. oM ESEL HEE . RESEEE
TR LS AT #2545 B ) B B B — e AT RE PR T, 18 & TR % R 12
() ELAARZH Rl S B

(2) JRUSH AT IMABE 3 ——A5 255 ) o 3 X

AT G0 R AU FOUNABE 2R O 1 (R 4 it A B I T A O IO B KU, FF
JIRFE A 8 A0 G 1) S XU 4% 1 7 B ARG A

(3) 2Ty AR —— 41| 58 G A LR 5 5 Mk 55

AT IS Ty AR BE 2 R [ Ay, B AR 5 BT i RS, DA AE B bk
Z31E R ST SEIR o ARSI AE 2 BOAR () 36t b, 34T U A A A

(4) BHHAMACFN %

AIEGIG LR A ISR, S A 5 A AT # B A A . HOde I3 B B4
BRI E BRI S . B HGHE TG, ARSI HREEMTSER
IARAAR L, W45 BE A AT AH R R RE , AR 17 17 1) S 5 o 4 42 1l RN R 4 2H 5 1Y)
T2,

2. ORI UIRNE; 3. W SCRRUE SR BT N

4y FTAESLTTIRMS: (1) BRI HATE R ORmG; (2) BEEEIARUEL R oems; (3) EfFiTR
P RS

5. fAFEFRUF BN 6. RlBT S RE IR I H AE b 55 R # B5 SREmE

FEHB RN

b 5% tL e HHIE 500 FEE a2 X 95% + AT TIE A7 R fE F) 26 X 5%,

RS T AFe it — RBCE AR B s A B &, L HUNI XS 5 UG = TR A AR . fiop st
ES5RMmnike.




AR TPIE 500 FR B R RUIE YRR B R (CHRZRAAER TPIE 500 FREUY 98 A KM B0 T i BURME S

PN (BRI U 500 HEHCR IR TESHEVEE RN ) SIS AR,
(o) Bl A PR E A/ KA E
BHEHA K EE ER (2022426 §30H)

1. 30% HREWME"|
10, 13% WESHE|

88.57% Mo TSNEEE|
Haast

e HEBETIH™ e MHH T o MITERMERES R A

= BRAERESY KA

(—) EE&HEHRAA
LA 9% A HA O /e [ 3 i s P A

B (S) BR&EH (D
i WL &S
R /RRHR (D R B
M<1000000 JT 1. 50%
HH i 5% 1000000 JT<M<<3000000 J© 1. 00%
CRTWRER) 3000000 JT<<M<<5000000 JT 0. 80%
M=5000000 JG 1,000 JT/%
N<7 H 1. 50%
7 H<N<30 H 0. 75%
V&L [E] %%
30 H<AN<<365 H 0. 50%
N=365 H 0%

(D) #EEBEHEREA
AT 38 IR AT 6 557 Hh 4115 -

25 W S/ ERR
=gt g 0. 80%
ER 0. 10%

T ARG ISR B RN ABL, L SEPR R EBNIE ST kR, S B IR E T
RIE NG EFLE, AT ARG 31 SR AR 28 .

W, RE#ERSEERR

(—) R #E
RIEGAFRPAEFIRAE . BB AT R R A&
PR AR, BT SLIE G RO AR G (M) S &S0t
PR AL G REB B EZ R 045 AR A BT A S BB BB A R

%30 3L 4T



AR TPIE 500 FR B R RUIE YRR B R (CHRZRAAER TPIE 500 FREUY 98 A KM B0 T i BURME S

B A KL i S XSS e o U B 5 B LR ik < RS VA7 7T A — B30 XU, B EL A XU

b, ACHE S HREA XS 5 4R B0 s AU BE G 0 Rr 8 XU (e IR B0 sh i XU b A998 B lml 4 5 i
SR 250 4 B A DAL - ik < P B8 A 45 Ml S A AR P 5 A i 8 1 XS BRBR R Z2 42 1R RIB 20 7€ H b
T DRSSy P15 R FRD DR A 5 508 B P IR 8 502 i BT LA o L e 55 PO DX B2 A8 5 SRERS PR JRURSE D
AR B B A, SRS IIAE BE S, BB I BE R, B SCRFIE SR IR B U, A TR IE R B
W, il 2 Rd F 25t A Il 55 1R XU

A RAERR, L 50 DI H MBS AA AR AR 200 \Bi#E 55 #HEIKT 5000
JTCHER, BEERBEMNAL, BHATERSHIFEANRSH W Bk, FEE0BHEA AR T G
g AR BRI AR

AT G (BT VO A FE A SEIE . BRI R IE S A, ARG R R AR KN LT 5
SRR IS R XA, R AT SAFFEEIE . BURT ML RAT . BEANRAT NRARAZ By LI AR SR R A XU o

ARG R B HARAE BB E R BRI B I, BEGE B N BAT M RAR T 5, W BARS AL
i, BARVE LA RO S U AP 7 & DARHLHISCRE e, 5 8 PR 3t g R ARt AT
REPRBR IR, AN IR AR Fe) F DTS ] o 5 35 <A BLRR AT A A2 Bl 3R S N B T AR 3 g R TR MV AR L
A PR 5 PR o

(Z) EEER

RIS S AT G S R AOTE M, AR UG AT e i) (LA USE 2 AR L S B VU W B R AIE,  tBANSR
BB T A HE i T M o

S EHNRBS T . WSS R TR B BAE R E 7, (EA R e A,
A RAE FAR A o

HEWTH AREE G RIS S0, BSOS R R A &6 RN S5 A

fi. HAhBrpERG R

LR & RIE TR 34 E 7 Wt [www. huatai—pb. com] [ & ARFEiE: 400-888-0001 ]

1. CEZRpAEGHIE 500 FREOE R AIE I TR SR &A1) (EZMsE HHIE 500 i 20 s AR SR 4%
BHRETLEDI) «  CERMIEPIE 500 850 5 AIF 5 % 3 S S0 )
2. EMIRY, BFEESRERE . IR R R
3. FEE A
4. BB &R T
5

v oA TR



