Z B
FiERAs:: HAMHIR (2022/8/16)

FIIEEARIASRFR BNET  $RBREMIES : 20014889
FtEHEAE AR £ RS MIES: 20016168
SRMEISUESE AN E
ERFf FREzh®E 20 HASLEEIE BRFBEE 1101V/901V ER IVRGER IV

50ETF 17. 00% 15. 00% 2. 00% 0.97 0.97
SRR 300 16.59% 15. 16% 1.43% 0.92 0.91
32 R 300ETF 17.02% 15. 00% 2. 02% 0.86 0.96
SR3ZER 300ETF 17.06% 15.11% 1.95% 0. 81 0.96
&hiE 1000 19.93% 18.52% 1.41% 0.85 0.92
A AU s R T B

AR FRRRREIE 20 AL SEEEhE 1101V/901V FRRAE

9 24. 09% 39. 56% 1.00 -15. 47%

EK 14. 32% 18.17% 0.99 -3. 85%
®aa 44. 04% 50. 09% 1.00 —6. 05%
Sk 12.52% 13. 05% 1. 11 -0. 53%

1R1E 25. 08% 46. 68% 1.00 -21. 60%

PTA 30. 51% 42.27% 0.92 -11. 76%

£ 30. 99% 35.37% 1.03 -4.38%

B 29. 96% 30. 59% 0.98 -0. 63%
HE 25. 11% 24.56% 1.00 0. 55%

175 50ETF Sz EF
BAFHFE: SEN 1 F50ETF8 A 2. 85, LN 1 F 50ETF8 At 2.8, SEH 1 F 50ETF8 A
2.9, SEH 1 3F 50ETF8 B3t 2. 75
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BRERIR: FEMR
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NANHUA FUTURES

HAR HR

—. SRHANEE

ENZ A, SREARER SR ENRMGT KRG TR R EEEAEIRR SR
HME LT, KehRREREEE, LA SKHERRTEA, RHHE5E A ATET
FHEIE S TR . Bt SOETF HARUR ZhERIE HR 21. 27, FatEip iR 300 BIRUKR sh &g = 25. 43,
FafErhiiE 1000 HABUKRENRIEHE 24. 56, FAtEHARURThRIERAME T, RiEASE%.

HATHIAZERE, miHER, BERHEMNTE, BUAESZHENREEKE.
2.1: 50ETF HAfBR &K EhR S5 H LR EhE
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ERIEIE: wind, EaiERFR
& 2.2: 50ETF HABUK BhERE S EAIRLE :

55% - 21.0% -

50% -

45% - 20.0%

40% 1 19.0%

35% - e

30% - 18.0%

25% -

20% - 17.0%

15% - 20220812 ==—=2022081

10; 02208 0220815 16.0%

? \o'\c'\o'\o'\o'\o'\o'\o",'\c'\o' e 20220812 ====20220815
S S S iho® & mih & 8 S 15.0% . . . . . !
O 00 OO O OO O O O =« N ™M
oo iM 2M 3M 6M 9M 1Y

BRIKIE: wind, E9MERFST
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6/¢l/1e0c
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wind, EFTERR
L2205 300ETF HABUK B RE S5 HAPR 4544 -
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wind, LR
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SE 300ETF HAfRER &K h R 5h SR Bh =
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& 2.5:

— AR ENER  —— SRR ENR
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2.6: 3£ 300ETF BARUE B mE SHAMRLEH) :
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ERIKIE: wind, FEIERfR
2.7: PR 300 BRIGHANR R I RS [ RN E :

45.00% - —— RN SR ENE
40.00% -
35. 00% -
30. 00% -
25. 00% -
20. 00% -
15. 00% -
10. 00% -
5. 00%
TH2A02REITAIZ QTSR R[]I C=RY
N N N s T T N N o, T N N N o N i N e N N N N N N N N e )
WOV ONMNMNOONOGCCOO AN N~ AN NMOMHOSETWOLW O 0NN
NN N N N N N N T N = N AN s O S .\ N
R s R R e N RN NN ENENENENE N NN EN RN
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FERIKRIRE: wind, FREIAR
& 2.8: PR 300 BRIEEANUE s RE S HABREEH -
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10% - o
’ 20220812 =—=20220815 12k
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FESFSSSSSSSS | 0081220220815
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20. 00% -
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& 2.9: HiE 1000 B HAR R SR Th RS [H LK ENE
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2M

e 20220812 ===20220815
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e 20220812 ==——=20220815

wind, FGEERFZT

0%

%0ET
%021
| %0TT
%S0T
%E0T
%00T

%86
| %56
%06
%08
%09

[ 2.10: H3E 1000 BFEEARUE R mE S HAR
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wind, LR
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9¢/11/120¢
6¢/0l/1z0C
v¢/6/120¢
G¢/8/1¢0¢
8¢/L/1¢0¢
0€/9/120¢
L/9/1¢0¢
62/v/1¢0C
LE/€/1¢20C
€/€/1¢0C
Lg/1/1e0c
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8¢/6/0¢0¢
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FALERR
HINRIEX Z [ SR FERER ST
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HAR HR

2.12: FEtEPIR 300 BRIGEABUKE ShERie#

50 - - - 6000
300VIX =——/PR300A%3E (HiH)
40 - - 5500
- 5000
30 -
- 4500
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- 4000
10 1 - 3500
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A S S S S S Y - S S SN o U N N A YA EA KA ES KA A BN
NOOOOOOOONOOONTTN™~—v— — — — NN AN ANANNNNNAN
AN AN AN AN AN AN ANNODANANNODANODANANANANANNO T NO O OO OONN
— OO OO0 OO0OONODOONONOODOOOOANAANOANANANNNNOO
ONANANANNNNN NANNON ANANANNANN OON AN N
N N AN N
BRIKIR: EEmMR
> it S =hZz e 3
2.13: FEgderhiF 1000 BRIEHABURE BhER$E 31
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BRERIR: FEMR

=\ EmARERE

MIBRURRUEZHRE, MEHSHEMEDE, i LRiESEME, AHas, ReEEn
B, WENEKRELEK, BEEEF. NINRSKDRNHERE, ENRZXHBHESIR
Pop s R EMA U ES, SRC TSRS EMEXE LA, K=H, BEIMREEE
INEZE, SRIANRESRMEKRBREI, MEANKBR EF, B SR ARE
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3.1: SHEANR S KBRS LIRBNE:

45.00%
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0.00%
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— ARG PN T e TR S BN

FRIRIR: wind, FILERS
3.2: EAREMRES KRG LRNER:

25.00%
20.00%
15.00%
10.00%

5.00%

0.00%
2022/2/10  2022/3/10 2022/4/10 2022/5/10 2022/6/10 2022/7/10 2022/8/10

— R GIBNT e TR P BN

BRIEE: wind, LR
& 3.3: Sk AHIRGE B REhESHERNER:
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60.00%
50.00%
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20.00%
10.00%

0.00%
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— AR e—l A SRR

BRIKIE: wind, FILERRR

BFWIRIRIEN 2 R % RFEFKERSY 7
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3.4: PVC HARUIR IR BN S [ SR B
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FRIRIR: wind, FILERS
3.5: RN S KR Sh LR
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0.00%
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TR IBN R e WP} J S B 2R

BRIEE: wind, LR
& 3. 6: BARKGHINGE S RNESHERNER:

60.00%

50.00%
40.00%
30.00%
20.00%
10.00%

0.00%
2022/2/10  2022/3/10 2022/4/10 2022/5/10 2022/6/10 2022/7/10 2022/8/10

— RIS PN —RPTH I 2B B) R

BRIKIE: wind, FILERRR

BFWIRIRIEN 2 R % RFEFKERSY 8
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3.7: BHEEANIR S RENER SN LIRENE:
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FRIKRIR: wind, FELERRST
[ 3.8: WML & MENTSHLKEHE:
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kA S e ES FRAEDT S sh R

BRIEE: wind, LR
& 3.9: PTAHISUR BEEshESHERKNER:
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40.00%
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10.00%

0.00%
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= PTARR P B e PTAN] S B

BRIKIE: wind, FILERRR

BFWIRIRIEN 2 R % RFEFKERSY 9
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3.10: EREZHAR R SRR E R SEahER
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FRIRIR: wind, FILERS
3.11: SHAEIR SRR SH LR
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BRIEE: wind, LR
& 3.12: $AEANPR SRR SRR,
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RPN T e 5] 17 525 B

BRIKIE: wind, FILERRR

BFWIRIRIEN 2 R % RFEFKERSY 10
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3.13: AHAINR SRR SRR
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FRIRIR: wind, FILERS
3.14: SRR SRR S h IR BN
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BRIEE: wind, LR
& 3.15: REHNRSREIESHEENER:
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BRIKIE: wind, FILERRR

BFWIRIRIEN 2 R % RFEFKERSY 11
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0oy mrits

[ 3. 16: BETHIGE 20 HIR&KENERSH LK
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FRIKIR: wind, FIERR

BFWIRIRIEN 2 R % RFEFKERSY 12
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