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CAITONG SECURITIES

£ I 5% IEFA IR
1\ T“P‘%n&“ﬁ-

1.1 AT HEAHNFE
($#4: fe)

AN THEKRR

WAEANXHH HEARSA IS

P E 300 4254. 65 4517. 66 6.18%
L4E 50 1138. 04 1224.29 7.58%

4 % # 3% 300ETF 27.52 42.81 55.56%

"

ﬁﬁﬁkﬁmHF% 26.85 31. 21 16. 27%
4 g 50ETF 19.89 27.85 40. 01%
50ETF 4% 23.09 26. 40 14. 30%
£ 52 300ETF #AK 17. 81 17.29 -2.96%
% 52 300ETF 9.18 8.50 ~7.38%
R 300 AR A8 HAAL 3.98 3.78 -4. 96%

HERF: wind, WEiEFRHFRAH
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BKAERE: wind, HEIiERHFEH
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HKABRE: wind, WBIiEFRHFLH

M B0ETF &k #h R A58 & kA, LHTHE s R ERS, X3 HY 5 RV #F
A, AAACEF I HEA Pt

B FTHERE, BATR D FEIRK EREEF AR, o FRAIFOEDHLET £,
LR A RIS BT A #E—F Eakey =],
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HKABRE: wind, WBIEFRHFLH

RIS T H a9 A NE K LB L2 TR Y KEBR# % 69342, IH5 IF &
FALNE K BB R LG B T B5%AR, 1C SFALNEKEBIZE N B T 1%, X E TR
T H 3T E4E 50, PR 300, FE 500 09 F AR L T IR LAY &,
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2, BRIBHMRTH
%2: IH&4AE

B A 1HO0. CFE IHO1. CFE IHO02. CFE IHO3. CFE
2021-02-08 -21.87 -29. 47 =70. 47 -114.07
2021-02-09 -12.83 -19.43 -63.23 -110. 83
2021-02-10 -8.13 -12.53 -57.93 -108.13
2021-02-18 -9.32 -17.32 -48.92 -92.52
2021-02-19 -6.06 -12. 46 -49. 46 -90. 46
2021-02-22 -5.87 -9.07 -39.07 -84.27
2021-02-23 -11.12 -18.32 -563.32 -100. 92
2021-02-24 -7.27 -10. 47 —-46. 47 -94. 47
2021-02-25 1.77 -5.43 —-46. 43 -99.03
2021-02-26 -1.86 -11.06 -50. 46 -91. 46

HERF: wind, WEEFRAFRAH

% 3: IHA&LAFEE B (%)

B 3 1HOO0. GFE IHO1. CFE IHO02. CFE IHO03. CFE
2021-02-08 -17.06 -6.87 -5.00 -4.80
2021-02-09 -11.19 -4.62 -4.46 4. 61
2021-02-10 -7.87 -3.03 -4.05 -4.43
2021-02-18 -57. 21 -5.30 -3. 66 -3.95
2021-02-19 -100. 00 -3.97 -3.73 -3.88
2021-02-22 -2.18 -1.60 -3.13 -3.80
2021-02-23 -4.25 -3.25 -4.28 -4.54
2021-02-24 -2.99 -1.95 -3.86 -4.38
2021-02-25 0.77 -1.02 -3.84 —-4.55
2021-02-26 -0.86 -2.17 -4. 31 -4.33

FABKR: wind, BBiEHRARAT

KRR E £ 5 A8 EF AR AT LI BARE
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% 4: IFA441L 2

B 3 IF00. CFE IFO1. CFE IF02. CFE IF03. CFE
2021-02-08 -28.76 -38. 56 -110.96 -188. 36
2021-02-09 -14.85 -27.25 -103. 65 -183.45
2021-02-10 -6.72 -20.52 -89.72 -160.12
2021-02-18 -21.18 -32.58 -97.38 -172.38
2021-02-19 -16. 04 -32. 64 -96. 64 -168. 84
2021-02-22 -19.33 -27.13 -78.33 -144.33
2021-02-23 -16.07 -25.27 —74. 47 -151. 67
2021-02-24 -17.97 -27.97 =77.77 -152.57
2021-02-25 -2.76 -16.76 —-64.56 -136.56
2021-02-26 -21.76 -31.56 -82.76 -147.16

HERF: wind, WEBiEFRAHFRAH

% 5: IF&4FME £ B (%)

B 3 IF00. GFE IFO1. CFE IF02. CFE IF03. CFE
2021-02-08 -15.80 -6.30 -5.50 -5.53
2021-02-09 -9.10 -4.51 -5.07 -5.30
2021-02-10 -4.59 -3.43 -4.34 —-4.55
2021-02-18 -73.89 -6.88 -5.05 -5. 11
2021-02-19 -100. 00 -7.12 -5.04 -5.02
2021-02-22 -4.93 -3.29 -4.34 -4.50
2021-02-23 -4.29 -3.14 -4.17 -4.77
2021-02-24 -5.12 -3.62 —-4. 51 -4.94
2021-02-25 -0.83 -2.22 -3.76 —-4.42
2021-02-26 —6.86 -4.32 -4.97 -4.90

KKK wind, MEEIERHRAT

B S MR E % AR RA AT L BT 7
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IERFTF RIS
2 6: ICA4RE

B 3 1G00. CFE 1G01. CFE 1602. CFE 1C03. CFE
2021-02-08 -9.36 -62.96 —-246.96 -418.16
2021-02-09 -22.08 -82.48 -271.88 —-455. 68
2021-02-10 -33.17 -94.97 -301.57 —-490.17
2021-02-18 -34.94 -109.54 -316.34 -504. 54
2021-02-19 -29.88 -73.48 —-291.88 —-492. 68
2021-02-22 -80. 26 —-142.06 -298.26 —-488. 66
2021-02-23 -61.43 -123.03 —-278.43 -473.23
2021-02-24 -44.99 -101.19 —-242.79 -432.19
2021-02-25 -26.95 -86.75 -229.15 -419.15
2021-02-26 -43. 95 -99.95 —-247.15 -432.35

HERF: wind, WEBiEFRAHFRAH

% 7: 1ICAHLAFHEE B (%)

B 3 1G00. CFE 1601. CFE 1602. CFE 1C03. CFE
2021-02-08 -4.80 -8.94 -10. 58 -10. 69
2021-02-09 -11.75 -11. 62 -11.46 -11.43
2021-02-10 -18. 67 -13. 47 -12. 62 -12.20
2021-02-18 -85.53 -18.96 -13.85 -12.83
2021-02-19 -100. 00 -13.38 -12.76 -12.43
2021-02-22 -16.23 -13.80 -13.43 -12.58
2021-02-23 -13.20 -12.32 -12.73 -12.29
2021-02-24 -10. 38 -10. 57 -11.41 -11. 47
2021-02-25 —6. 66 -9.34 -10.95 -11.24
2021-02-26 -11.35 -11.12 -12. 11 -11.88

KKK wind, MEEIERHRAT

KRR E £ 5 A8 EF AR AT LI BARE
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3. WA MM E T e S

AR IEH R M B L LT HHITH A %, Wil 4 TA H AR T 569 45435,
METHERET, @3BFEN L LATRG ML S, RIS EHAAEGF4TH,
N 100 e BANVEH R KA MEE A TR S, ARZASITHH 13

o, W RE.

3.1 50ETF

% 8: Mirp kA
H A% B #7 s TRk
2021-02-02 12 0. 56%
2021-02-03 53 0. 32%
2021-02-04 89 0.61%
2021-02-05 87 1. 24%
2021-02-08 95 1.07%
2021-02-09 89 1. 65%
2021-02-10 94 1. 85%
2021-02-18 95 -0.12%
2021-02-19 19 -0.22%
2021-02-22 11 -3.13%
2021-02-23 3 0. 34%
2021-02-24 14 -2.52%
2021-02-25 3 1. 45%
2021-02-26 58 -2. 60%
2021-03-01 13

KKK wind, WEEIERHRAT
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FAERR: wind, BHBIEHRAFRAT
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3.2 300ETF

% 9: 300ETF AL H75 % A
B4R B 4 1o Ik
2021-02-02 36 1.48%
2021-02-03 85 -0.11%
2021-02-04 95 -0. 20%
2021-02-05 85 0. 15%
2021-02-08 63 1.31%
2021-02-09 65 2. 48%
2021-02-10 80 2.02%
2021-02-18 93 -0. 74%
2021-02-19 49 0.56%
2021-02-22 16 -3.57%
2021-02-23 4 -0.27%
2021-02-24 9 -2. 64%
2021-02-25 2 0.94%
2021-02-26 29 -2.72%
2021-03-01 16

HKABRRF: wind, WEEIERHRAT

B 5: 300ETF M&#Hm & % =&tk

N

AR : wind, HEIiERHFEH
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4, EKHhE
H 3 ﬁiﬁf’ £ % 300ETF % 300 4 F 50ETF

2021-02-08 24.22 24. 51 24.77 23.48
2021-02-09 24. 40 24. 43 24. 44 23.06
2021-02-10 25. 89 25. 85 26.25 24. 31
2021-02-18 25.10 26.00 25.53 24.34
2021-02-19 23.33 23.80 23.78 22.27
2021-02-22 24. 64 24.94 24. 89 24. 29
2021-02-23 24. 68 22.70 24.94 23.75
2021-02-24 25.42 26.33 26.82 24.75
2021-02-25 24. 37 25. 06 25.78 22.90
2021-02-26 26. 63 27.22 27.24 25.55

HAERR: wind, WEEIERHRAT

#11: £ E50ETFiL+ A B Hsh%

B %A VIX HV RV
2021-02-01 24. 69 19.85 14.93
2021-02-02 22.94 19.36 9.83
2021-02-03 21.73 18. 81 10.43
2021-02-04 22.72 18.39 18.94
2021-02-05 23.15 18.46 14. 46
2021-02-08 23.48 18.37 16.93
2021-02-09 23.06 18.90 13. 31
2021-02-10 24. 31 19. 66 15. 41
2021-02-18 24.34 19.07 20. 59
2021-02-19 22.27 18.51 16.75
2021-02-22 24.29 21.75 22.40
2021-02-23 23.75 21.13 18. 67
2021-02-24 24.75 22.75 33.06
2021-02-25 22.90 22.75 18.06
2021-02-26 25.55 24. 31 27.26

FABKR: wind, MBIEHARAT

FFAMERE L BN RME IR EFT LI R ARE 1
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#12: 5 MH300ETFE+ A B K £

2R VIX HV RV
2021-02-01 25.39 20.95 17.59
2021-02-02 23.81 21.09 9.97
2021-02-03 22.84 20.45 12.02
2021-02-04 23.74 19.84 18.96
2021-02-05 24.02 19.25 14.44
2021-02-08 24.22 19.33 16.34
2021-02-09 24.40 21.02 14.19
2021-02-10 25.89 21.80 15.18
2021-02-18 25.10 21.33 21.19
2021-02-19 23.33 20.79 18.55
2021-02-22 24.64 24.59 25.13
2021-02-23 24.68 23.86 19.29
2021-02-24 25.42 25.35 34.61
2021-02-25 24.37 24.84 18.65
2021-02-26 26.63 26.35 25.84

HABRRF: wind, WEEIEHRHRAT

#13: ES2300ETFif+ A B Kk sh &%

B #7 VIX HV RV
2021-02-01 25.34 20. 43 17.78
2021-02-02 24.18 20. 48 9.80
2021-02-03 23.28 19.86 12.86
2021-02-04 24.13 19.27 19.79
2021-02-05 24.27 18. 69 15. 67
2021-02-08 24.51 18. 69 16. 00
2021-02-09 24.43 20. 38 14. 61
2021-02-10 25.85 21.55 17.85
2021-02-18 26.00 21. 11 20.98
2021-02-19 23.80 20. 47 17.49
2021-02-22 24.94 22.92 25.84
2021-02-23 22.70 22.37 20.04
2021-02-24 26.33 23. 60 34.80
2021-02-25 25.06 23.02 18. 31
2021-02-26 27.22 24. 60 26.29

AR : wind, HEIiERHFEH

KRR E £ 5 A8 EF AR AT LI BARE
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&14: PR00:L+E BEHE

B 3 VIX HV RV
2021-02-01 26.20 20.97 20.35
2021-02-02 24.85 21.17 11.12
2021-02-03 24.43 20.56 13. 64
2021-02-04 24.96 19.95 21.82
2021-02-05 25.07 19.35 16. 30
2021-02-08 24.77 19. 61 18.59
2021-02-09 24.44 20.77 13.90
2021-02-10 26.25 21.74 15.78
2021-02-18 25.53 21.24 20. 40
2021-02-19 23.78 20. 61 20.99
2021-02-22 24.89 23.49 24.55
2021-02-23 24.94 22.81 20.99
2021-02-24 26.82 24.27 32.36
2021-02-25 25.78 23. 64 19.74
2021-02-26 27.24 24.82 25.42

HABRRF: wind, WEEIERHRAT

5. MX ¥ PCR i

% 15: %8 50ETF AR 4

B per A& XA per #H 4% pcr REXE
2021-02-08 0.51 1.09 0.75
2021-02-09 0.43 1.17 0.73
2021-02-10 0.30 1.22 0. 60
2021-02-18 0.37 1.08 0. 67
2021-02-19 0. 61 1.07 0. 81
2021-02-22 1.01 0.96 0.93
2021-02-23 1.01 1.00 0.92
2021-02-24 1.43 0.99 1.19
2021-02-25 0.89 1.01 0.92
2021-02-26 1.46 0.91 1.29

FABKR: wind, MBIEHARAT

B S MR E % AR RA AT L BT 13
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% 16: &M% 300ETF AR H A

B #) per A 33 pcr &= per REXE
2021-02-08 0. 61 1.17 0.78
2021-02-09 0.45 1.23 0.72
2021-02-10 0.35 1.29 0. 62
2021-02-18 0.49 1.22 0.72
2021-02-19 0.76 1.15 0.85
2021-02-22 0.98 1.05 0.88
2021-02-23 1.08 1.06 0.93
2021-02-24 1.54 0.97 1.07
2021-02-25 1.14 1.01 1.02
2021-02-26 1.72 0.94 1.25

HAERR: wind, WEEIEHRFRAT
% 17: £ % 300ETF MR H4

B 3 per A% AR per #HAE&E per BRXE
2021-02-08 0. 62 0.98 0.73
2021-02-09 0.43 1.05 0. 68
2021-02-10 0.34 1.09 0. 60
2021-02-18 0.51 1.00 0. 66
2021-02-19 0.76 0.98 0.77
2021-02-22 0.83 0.89 0. 66
2021-02-23 1.03 0.88 0.84
2021-02-24 1.46 0.73 0. 86
2021-02-25 1.07 0.77 0.88
2021-02-26 1.78 0.75 1.12

HABKF: wind, WEEIERHRAT

& 18: X 300 IR HMARXK S

B 3 per A& X3k per ¥4 ¥ per R X E
2021-02-08 0.43 1.04 0.74
2021-02-09 0.39 1. 01 0.73
2021-02-10 0.32 1. 01 0.62
2021-02-18 0.35 0.97 0. 69
2021-02-19 0.48 0.95 0. 69
2021-02-22 0.55 0.85 0. 68
2021-02-23 0.85 0.84 0.77
2021-02-24 1.15 0.74 0.94
2021-02-25 0.85 0.73 0.79
2021-02-26 1.13 0. 69 0.88

FAERR: wind, BHBIEHRFRAT

FFAMERE L BN RME IR EFT LI R ARE 14
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B6: S0ETFHRBF L BEARRE

— BXE — #HteE
5000000 -

4000000 -

3000000 -

2000000 -
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T \C R LR - IS . RS\ SN A A\ S\
rLqu rLqu rLQq'Q @'19 @'19 1619 1619 qp"p rLQq'l\ rLQq'l\ rLQq'l\

HKABRE: wind, WBIiEFRHFLH

B7: 300ETFHRFE L ZERRE

— HXE — BB
4000000 -

3500000 -
3000000 -
2500000 -
2000000 -

1500000 -

1000000 -

T T
B\ I LR - I . B\ BN SN S S\ S
LA A NN PR A L (AN NN 1

BKAERE: wind, HEIiERHFEH

KRR E £ 5 A8 EF AR AT LI BARE
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CAITONG SECURITIES iﬁﬁﬁf 5{:%&%
E8: 50ETF#A4LPCR (5% X &) &PCR (£ &)

per 32 =

periFE

o b d ®
B ﬁwﬁﬁﬁﬁ

1.6-
1.4-
1.2-
1.0-
0.8-
0.6-
0.4-
. .
r]"\’gq’ rl’\’({b

T
1 A
/\ \/Q
NGO

i N AN
Q Q/ e
ST Y Y

HKABRE: wind, WBIiEFRHFLH

B 9: 50ETF#AAL A% 3 5iPCR

T T T T T T T T
Qb /g’\ A Q A I
N ﬁ\vﬂﬁﬁ

5
ﬁﬁgﬁﬁ N @fﬁ@ s s o A
SN NN NN S N M

BKAERE: wind, HEIiERHFEH

KRR E £ 5 A8 EF AR AT LI BARE
16
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CAITONG SECURITIES iﬁ%ﬁf 5{:%&%

E10: 300ETF#A4PCR (5 X ¥ ) &PCR (¥ £ &)

por k32

peri i iE

1.8
1.6
1.4
1.2

1.0- H

0.8 -

0.6-

T T T
BB I (R I\ Q
LA A S I

HKABRE: wind, WEBIEFRHFLH

B 11: 300ETF#A4 ik X 57PCR

1.8 -

.6 -

1.4 -

1.2 -

1.0 -

0.8 -

0.6-

0.4-

0.2-
T T T
o b 51

A
S

A M A
rLdLQ/Q 1619,\ Q’\

T T T T
1 N L o
o A a0 1,\,()

P
Q
D ,lg'l« 'Ld]' 'Ld]' 'Ld]' S

PN
N o

L

N
Y 8

BKAERE: wind, HEIiERHFEH
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Tid 38 5E R S8 K A

(L% &
DHTIFAE

e B A P BHER L 42 T 09I R E ML T, FHEMAIERSATIR, B&F LIRS, RIERETR A
BFEAHROEARE, P ZHATELORLER, AREFWRRE TR GFT LN L, /KR E, WA E,
BIRR AT H =77 094 E R R, FH LT B ARE T o LS & LRI & f A4 K 2B TH X a9 4hz .

KA AN
WEIERRED A PR S &P B AR B E AR S FTIERRT FH L5 T4,

N B

FEN: EAMNFH KRR 6ANAR, AMAAAT K& FRM AL 15%2A L,

WH: &RNATAR6AMAARN, MAsTKEFKEANT 5%5 15% 1] ;

Pk RMFATARO6AAR, MEASI K ARG T-5%5 5% ] ;

B KRMATARO6AAR, MEAII K EFKREAT-5%5-15% 1] ;

T KNI ARROANAAR, AT K LK T-15%,

TPy

WHE: BMATAR6AARN, 17 LEKREIRG T 5 EKRFE 5% L
Fh: RAMFATARO6AAR, TLREIKSIREIN T T HEKRP-SE%E 5% [ ;
B BMFATAR6AARN, 7 LBARS AT T 5 EARKF-5%ATF o

.3

AR IR R A TR S 09 PAE Ao AN S R A B AL B AR E AL A AN AL RE P
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