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e xA E—RF#H if — A AW T3 i —FF 3 ¥ 553 i —4FF35
IR 300 1 5E -2.05% 3.06% 10.23% -0.86% -4.78%
H [f] Alpha -2.00% 3.11% 10.47% -1.08% -2.03%
5B A A H 3 Alpha -2.25% 2.86% 9.25% 0.04% -3.90%
Hik 500 155 251% 3.67% 20.73% 6.11% 4.37%
H 6] Alpha 2.27% 3.43% 20.63% 2.93% 3.15%
BRI B AHA Alpha 3.02% 4.18% 20.95% 7.41% 6.86%
H ik 1000 14 5% 5.06% 2.38% 28.88% 10.99% 13.58%
H[A] Alpha 4.71% 2.03% 28.37% 9.73% 12.00%
B A H A Alpha 5.58% 2.90% 29.64% 12.90% 15.82%
it 2.09% — 9.94% 6.16% 4.76%
H 6] Alpha 1.91% — 9.12% 2.68% 4 96%
B H WA HPA Alpha 2.44% — 6.27% 7.03% 4.29%
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iFR300IE LR IRARHE M, BERMRBEAN20R=m7 B9 am-2.05%, (N1R5mE
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BRI PR 300 HEHEEL G 2L EE (K E 2022.7)

o2 3 RELA RFGEDM #£—8 E—AMW HE=ZA | E£FxA | B—F e
£l i BRE AL P i 300 i How ok e | 2022/7/29 | 0.99% | 6.10% |16.98%| 3.15% | -9.72% H Al Alpha
FLELIIT P 300 BfL £ HE 1 5| KI5 | 2022/7/29 | -0.04% | 507% |[26.63%|11.25% | -2.15% H Al Alpha
dn W I I 300 i HiU 94 anlEHERT | 2022/7/29 | -0.70% | 441% |14.82%| 3.13% | -7.08% H Al Alpha
AE-EERE 1 SRS WREEHET | 2022/7/29 | -0.76% | 4.35% | 4.11% [-6.01% | -8.80% H Al Alpha
W FTFR P 300 HRECNTR 15 | WA RS | 2022/7/29 | -0.43% | 4.68% |11.55%| 0.44% | -6.71% |ERFIHILHP Alpha
BiAARAE 300 HHEUNGE 1 S B | 2022/7/29 | -2.02% | 3.09% | 7.36% | 0.28% | -1.26% |EALFMILHA Alpha
GEHE B — M | 2022/7/29 | -2.67% | 245% | 9.89% | 3.19% | 2.28% |EHLfMI%HP Alpha
Bl 300 HH¥OME 1 5B Faldiiis | 2022/7/29 | -3.90% | 1.21% | 8.19% |-3.76% | -9.92% |HHL W) /2 H P Alpha
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IERFEE P AE 500 e EH ek 2B EH (#E 2022.7)

JE & AR oA RSB H—F |E—AAH H=ZA | E5xA | £—F LS
e ReLr he JefERisy | 2022/7/29 | 496% | 6.13% (25.91%)| 8.00% | 8.87% [ Alpha
B hilF 500 H HUH R HEWY | 2022/7/29 | 490% | 6.06% |19.85%|10.62% | 18.29% H A Alpha
RIGhiE 500 MR 2 5 | Ry | 2022/7/29 | 471% | 587% |24.26%| 9.08% - H A Alpha
FHifehil 500 M 1S | Eikwe | 202217729 | 460% | 576% (28.78%|12.34% | -1.37% F 7] Alpha
JLbh HE R E 500 ¥R 15 | b | 2022/7/29 | 4.01% | 518% [26.23%| 9.76% | -0.38% HiAl Alpha
T4kt E 500 ¥ 6 5 | WEEHLEr | 2022/7/29 | 3.80% | 4.96% |27.93%)|17.62% | 18.01% H 7 Alpha
WL 500 AR MEEr | 2022/7/29 | 376% | 4.92% |26.21%/ 11.48% | -1.56% H ¥ Alpha
T R H U 500 HEHUE R 1 5 | dgaE A g | 2022/7/29 | 367% | 4.83% |24.49%| -0.68% [-10.64% H A Alpha
LB L) 7Rk 500 BEfL BHERE 1 5 | 2) ke | 2022/7/29 | 333% | 450% [31.13%| 11.72% | -1.44% HA Alpha
P AR 1 5 TR | 202217129 | 3.14% | 4.30% |24.03%)|11.34% | 9.74% Hif Alpha
EiGE 5 BikH | 2022/7/29 | 570% | 6.86% |23.03%|12.16% | 16.75% %1181 % H 4 Alpha
WHERT =5 0 £ | 20227729 | 563% | 6.79% |25.95%)| 1.79% | -4.04% [H%1E M H 4 Alpha

a4 ik 500 AN E6 5 Baflipye | 2022/7/29 | 495% | 6.11% |27.87%| 659% | 2.37% [HHFHEHN Alpha

miE ik 500 HEHE 15 H e | 20227729 | 472% | 5.89% |24.67%)| 11.20% | 19.56% |[H50fH 812 H 4 Alpha

ETEMELS SRy | 20227129 | 371% | 4.87% [22.09%| 8.25% | 10.34% [H%1H M2 H 4 Alpha
500 15 W | 2022/7/29 | 357% | 4.73% [26.91%| 9.98% | 17.38% XA L& H 4 Alpha
R AR GE 2 5 ety | 2022/7/29 | 3.08% | 4.24% |-4.40%|-7.80% | -5.07% |E%EW L H 4 Alpha
EAR M 1 g | 2022/7/29 | 3.01% | 4.18% | 8.15% | -2.36% | -0.34% | ML H ¥ Alpha
O AT EON R 2 5 g ATy | 2022/7/29 | 2.49% | 3.65% [23.26%| 9.71% | 7.81% |EXAMEH Alpha
[H B ik 500 fH#HE 1 S arigE s | 202217/29 | 2.39% | 3.56% - 18.21% | 0.90% |%EHLFM A H P Alpha 5
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HSCIIEIES, 1937 MR R HAPIF1000i5 8GRI, EI9#BE02.38%, S5681EtLER
1E.

LRI FIE 1000 E#HEZE S AR L £EE (HE 2022.7)

5 AR RELA (RHAMAN E—F [E—AMH| EZA | E<A | E—F B
JUBP H S E 1000 #HEUESE 15 | ubpi e | 2022/7/29 | 723% | 4.55% (31.90%)|17.91% | 44.67% FI /A Alpha
iR 1 5 B Wi | 2022/7/29 | 651% | 3.83% [34.39%|15.47% | 20.38% F1/A) Alpha
NLELH iF 1000 ik B 1 5| s | 2022/7/29 | 6.22% | 354% [36.23%|1561% | 4.59% H i) Alpha
GIE T HAIE 1000 iR B 15 | i | 2022/7/29 | 535% | 267% |31.05%|17.60% | 18.40% H i Alpha
i 1000 H¥UWIE 1 5 Falfish g | 2022/7/29 | 857% | 5.89% [32.21%)|20.97% | 11.71% |E&E ML H Py Alpha
% 1000 i 1 5 R | 2022/7/29 | 6.54% | 3.86% 33.08%)|13.07% | 19.90% |5/ % H 4 Alpha
wAEEES ne £ H e | 2022/7/29 | 6.37% | 3.69% |27.37%)| 3.76% | -5.29% |HHLJE ML H A Alpha
[ B bl 1000 HEEUHR 15 ArdEEE | 2022/7/29 | 6.09% | 341% |23.25%|14.86% | 42.92% | HE % H A Alpha
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7 &4 MELA | RAMERH | E—A B A i A -5 L3
JEREEE MR IS JeiEE | 20220729 | 4.97% 0.18% | 10.40% | 12.22% F1i] Alpha
MR R e 15 | AR | 2022/7/29 4.13% 7.74% 332% | -7.15% H [ Alpha
PR 15 7 i 202217/29 351% 922% | 14.04% | 11.73% H ) Alpha
L i % /83t i B Ty | 202217729 | 2.97% 732% | 12.86% | 13.21% Fl 5 Alpha
N L) EALR 15 gyykfe | 202217029 | 289% | 11.14% | 7.98% | -4.82% H i Alpha
BRETEERIS 3 8] mamr | 20227729 | 2.86% 6.08% | 431% | 859% H ] Alpha
ARk A Al er | 2022/7/29 2.85% 6.89% 7.32% 1.29% H [ Alpha
EPE=5 fTER® 2022/7/29 2.35% 504% 12 78% 8.98% H M) Alpha
PR R HE R e 202217129 2.30% 6.12% 5.41% 8.08% H ] Alpha
TR — fij B s = 2022/7/29 2.23% 8.47% 9.33% | 10.47% H ] Alpha
EFHGHEE 185 e | 2022/7/29 5 78% 9 05% 435% | -081% |ZEEMEHN Alpha
2 3683 A R — 1) Bt | 2022/7/29 4.78% 3 04% 2 96% 478% | EHEEHLHN Alpha
B9 5 oEfe | 20221729 | 3429 | 618% | 154% | -3.10% |EAFIMILHA Alpha
GEERLS S2%FH | 202217129 | 3399, 531% 590% | 5.33% |EHAWEARN Alpha
mE—a Ry | 2022729 | 3940, 7 83% 862% | 7720 |EHEMILHM Alpha
g R 9 5 tHE 20 iy 202217129 2 77% 7 26% 9 599% 975% | BRI H AN Alpha
WEXN =5 wEw | 202217729 | 5 449 932% | 11.02% | 1950 |EHEEEHE Alpha
PR A4 UL 2 ) L P 2022/7/29 1.83% 3 79% 5 62% 498Y% | R A H N Alpha
Fime 2 Fomi 2022/7/29 1.80% 593% 7.03% 1.08% | EHEJEWEHP Alpha
SR 0 B e 2022/7/29 1.34% 2 87% 5 00% 6.320, | EHLAWILH N Alpha v
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MERMERE, IE—FFR300i5EUE 8 RIS mE B a FYRXME0.38, SRIFFF,
AAEEXTIEFIKFE,

F—F  |BRSiE| g | W | £ | 9K | 78 |18t | 28 | e | 47 | 2 | BiE | % |6 | 25 | A | 5% | 8 [BRRET] Bk
B =ik 0.10 | 0.12 | 0.33|0.38 | 0.12 | 0.17 | 023 | 0.24 | 0.29 | 0.36 | 0.43 | 0.32 | 0.02 | 0.53 | 0.48| 0.41| 0.28 0.19| 0.37
EE 0.10 0.12 | 029 | 026 | 0.22 | 0.23 | 0.28 | 0.32 | 0.22 | 0.32 | 0.25 [-0.14| 0.22 | 0.35| 0.34| 0.16 -0.10| 0.30
& 0.12 |-0.04 0.18 | 0.16 | -0.1 | 0.12 |-0.04| 0.17 |-0.08| 0.13 | 0.11 | 0.11 | 0.18 | 0.01|-0.11| 0.19 -0.10| -0.06
£ 0.33 |0.12 |-0.01 046 | -0.1 | 0.21| 0.41 | 0.20 | 0.27 | 0.30 | 0.40 |=0.41| 0.47 | 055| 0.42| 0.48 0.11| 0.49
HAR 0.38 | 0.29|0.18 | 0.52

78 0.12 | 026|016 | 0.46

L35 0.17 | 0.22 [-0.14|-0.06

=10 023 |023|012|0.21

LN 0.24 | 0.28 [-0.04| 0.41

K7 0.29 |0.32]0.17]0.20

yA 0.36 | 0.22 [-0.08] 0.27

SRS 043 | 0.32]0.13]0.30

BE 0.32 | 0.25|0.11 | 040

Eig 0.02 |-0.14| 0.11 |-0.11

== 0.53 | 0.22]0.18 | 047

S 048 | 0.35|0.01| 0.55

[z 041 | 034 [-011| 042

Ba 028 |0.16|0.19|0.48

BREXT 0.19 |-0.10(-0.10| 0.11
B 0.37 | 0.30 |-0.06| 0.49
Fi9{E 032 | 0.24|0.10 | 0.33
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ESEskOHBRATETEIEFnEEEERAME, EERIEFRIERSHIRE,

KREMNL "ESIESROBRAT" (LINER "BESIES" ) G, KRESLBERN, FHEATWIA N AISARELUET
DI AR SHUETROEWHEHAIFZRIES], k. &5, 51A. 28 BH. Tk, SUEHTRIERASNRNAIERS5C
gﬁi ZUPEENAIEIA. Fk, FERLLN "BESIESROEIRAT" , BEAMENARSHTEHISEREAIMTE
MR ENFEETESIES REMRARNNRENATFRHEEHEERER, BESIESRERRARSXLS 2RV EHE
MFTEEAMEHHITRIE. ARERESHRARNAREIRE. WERDHE, SMARSRERRA s SEMSUARRS
BB ASERRERA—E, ESIBEFAXERARSITE SRR I B RERRE S A XAV E M EEIRK
FBEHIURE. BAREPIER. B0, TSR SR AT AMIIRIFINT, EAMFSRCBRRIER T, FIaESkErTA
2, TARERARRIINRE. RAARMAMOTTEMSESIEEECWSEER ). BAEETEESI ESIARIE b
BRSFree MRS A RIEE .

EENASEZA, EHUKISANRR LIS, SMTRENZEONELRE, AMRER&AVEEIEFESERT
BIYgeS B ERNNIE, TREFZERURTNEEBRAE. AREMERIESHEMTERINNSE. MERKETES
LR, ISERNHARETARKAIRIN.

BN % SR ESIEF R e AR SEMMERIRZ DR, MANAA RS A EHRERRIE—RER, IBFARIRS
ERTRSESCWARNIREETIREMANE W~ m, ERIFUREEWATHITHEE, EBSIBEFEMGRIIRE ARNE
ARSI HIERNEENESMEESEENR, Uk (FELE) FRREME. KREAS. KRETASEEMRAR
WAHIRAR R, 5. [UEBRSHIRZIEFEN, ESESARETHIRNSIRERFENMEETER, EEAHER
WAIBHER AR T AR,

EEEAITFRIER T, ESIESHXBYIMAESFERETERNATSMAITANESHHTR S, FAREAXENTIEER
HEFRIRES TS RIIRSS.

MREFERERE. AMEEIMARSRENNTARFEELE, AMZARRENAR, ESIEsHARERIGAKE]
MREMAEAESIEFRER. AMRENTRGAMNS REENE, REFEFMIMEATEER. RiF GEBsiRes
HEIMEENE) | MRENHESIEFROBRARZAHNRITRSTCIR(BZCIR) FIRZERR, AREMEER
MR NN FARE BN BIZFRSARR. BiraEE, ANEI/HFES P AT e T ERENERE, T
MMREPREAHTIESSEMTE, AREGENRFESIPRAN. ERESIEFARREHITRE, EXEHTR
K, ESUEFARERIERSE.

EESIEFLIMUEITEE N AKIEARS, WEZTEH D ASNLRETHEBSEREE. AMREFMIRESIEFEAIE
RRETIEN AR AIREURSEIN, ESIESAAILREEESEIE,

HHRE(RTRESERER. ESIESINETE, REB—IIF).

22



THANKS

2022/8/9

O

[E] 5 JIE 75

SINOLINK SECURITIES

wWww.gjzg.com.cn





