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CAITONG SECURITIES

£ T 5 IEHTF IR

1. BMERRRBEK

1.1 50ETF
%1: S0ETFZAA4TH THE A

H A% 8 X CLES R IE
2020-10-19 50 -0.67%
2020-10-20 27 0.09%
2020-10-21 15 0.62%
2020-10-22 49 -0.38%
2020-10-23 33 -0.35%
2020-10-26 58 -1.58%
2020-10-27 8 -0.24%
2020-10-28 28 0.54%
2020-10-29 43 0.56%
2020-10-30 46 -1.60%
2020-11-02 45 -0.36%
2020-11-03 25 1.15%
2020-11-04 49 0.75%
2020-11-05 38 1.12%
2020-11-06 53

: wind, M3BiEHAF AT
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HAERR: wind, MiBiE R T

B S MR E % AR RA AT L BT 2
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1.2 300ETF
% 2: 300ETF ##drH kA
B A% B 4 1o I

2020-10-19 39 -0.64%
2020-10-20 32 0.62%
2020-10-21 53 0.12%
2020-10-22 59 -0.33%
2020-10-23 51 -1.16%
2020-10-26 32 -0.75%
2020-10-27 28 0.29%
2020-10-28 43 0.84%
2020-10-29 73 0.92%
2020-10-30 96 -1.88%
2020-11-02 77 0.59%
2020-11-03 56 1.07%
2020-11-04 49 0.77%
2020-11-05 62 1.56%
2020-11-06 74

HABRRF: wind, WEEIERRAT

B2: 300ETF%$ =& .0

VNSO U C ' P < B I LU,
PN S P S R S

HAEARR: wind, MiBiE R T

B S MR E % AR RA AT L BT 3
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CAITONG SECURITIES

2. RRIHTEE

%23: HA4RXE

£ T %I

IEHTF IR

H 3 IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2020-10-23 3.59 -12.81 -39.21 -61.61
2020-10-26 -12.50 -27.50 -55.70 -80.50
2020-10-27 -6.49 -19.69 -48.49 -77.89
2020-10-28 -4.03 -18.83 -45.43 -74.03
2020-10-29 3.76 -8.44 -34.24 -65.24
2020-10-30 -7.98 -17.78 -36.58 -69.98
2020-11-02 -2.30 -7.90 -26.90 -49.90
2020-11-03 -7.48 -16.08 -36.28 -65.28
2020-11-04 -7.79 -18.39 -47.19 -80.19
2020-11-05 -4.70 -13.50 -43.70 -76.90

HAERF: wind, WEEIEHRFFRAT
&4 HEAFAEZ LG (%)

ZE IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2020-10-23 1.41 -2.47 -2.88 -2.81
2020-10-26 -5.38 -5.59 -4.22 -3.76
2020-10-27 -2.95 -4.12 -3.71 -3.66
2020-10-28 -1.91 -4.00 -3.49 -3.48
2020-10-29 1.89 -1.84 -2.64 -3.07
2020-10-30 -4.15 -3.97 -2.88 -3.35
2020-11-02 -1.42 -1.90 -2.18 -2.43
2020-11-03 -4.75 -3.88 -2.92 -3.15
2020-11-04 -5.20 -4.49 -3.78 -3.86
2020-11-05 -3.34 -3.35 -3.49 -3.68

FABKR: wind, BBiEHAR AT

KRR E £ 5 A8 EF AR AT LI BARE
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%5: IFA4RE

B 3 IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2020-10-23 -7.49 -28.89 -87.69 -157.69
2020-10-26 -21.24 -47.44 -908.84 -168.24
2020-10-27 -18.68 -38.68 -901.28 -164.48
2020-10-28 -13.07 -32.47 -87.27 -153.27
2020-10-29 -2.52 -21.72 -73.92 -139.52
2020-10-30 -11.73 -28.13 -71.53 -127.53
2020-11-02 -9.83 -23.03 -65.43 -116.43
2020-11-03 -20.76 -34.56 -74.56 -127.16
2020-11-04 -14.46 -31.46 -84.66 -142.06
2020-11-05 -10.11 -23.11 -68.31 -116.11

HERF: wind, WEBiEFRAHFRAH

% 6: IFA4FE Z 6B (%)

B 3 IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2020-10-23 -2.05 -3.92 -4.55 -5.08
2020-10-26 -6.41 -6.76 -5.25 -5.51
2020-10-27 -5.88 -5.64 -4.88 -5.41
2020-10-28 -4.29 -4.80 -4.67 -5.02
2020-10-29 -0.87 -3.27 -3.96 -4.56
2020-10-30 -4.26 -4.38 -3.92 -4.26
2020-11-02 -4.14 -3.81 -3.65 -3.92
2020-11-03 -8.93 -5.72 -4.13 -4.24
2020-11-04 -6.63 -5.29 -4.68 -4.72
2020-11-05 -4.92 -3.95 -3.76 -3.83

KKK wind, MEEIERHRAT

B S MR E % AR RA AT L BT 5
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IEHTF IR
R7: ICAH4ELE

2R IC00.CFE ICO1.CFE IC02.CFE IC03.CFE
2020-10-23 -44.46 -107.66 -268.86 -437.06
2020-10-26 -34.18 -100.38 -274.18 -452.98
2020-10-27 -48.54 -108.34 -278.14 -453.14
2020-10-28 -34.40 -94.00 -262.80 -431.20
2020-10-29 -24.19 -83.39 -251.99 -418.19
2020-10-30 -43.28 -91.88 -260.28 -421.48
2020-11-02 -33.32 -85.32 -240.72 -399.32
2020-11-03 -32.57 -89.17 -244.77 -409.77
2020-11-04 -33.96 -90.16 -255.16 -422.96
2020-11-05 -18.18 -79.78 -247.38 -414.18

HIERRF: wind, WEEIEHRFRAT
%8: IC ALK £1b5] (%)

ZE IC00.CFE ICO01.CFE IC02.CFE IC03.CFE
2020-10-23 -8.94 -10.77 -10.40 -10.58
2020-10-26 -7.74 -10.61 -10.81 -11.09
2020-10-27 -11.23 -11.60 -11.02 -11.13
2020-10-28 -8.39 -10.28 -10.46 -10.60
2020-10-29 -6.23 -9.33 -10.10 -10.31
2020-10-30 -11.62 -10.67 -10.73 -10.68
2020-11-02 -10.44 -10.50 -10.10 -10.20
2020-11-03 -10.62 -11.02 -10.18 -10.34
2020-11-04 -11.72 -11.38 -10.68 -10.73
2020-11-05 -6.74 -10.17 -10.26 -10.36

KKK wind, MEEIERHRAT

KRR E £ 5 A8 EF AR AT LI BARE
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HAEARR: wind, MiBiE R T

B S MR E % AR RA AT L BT 7
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IR B: wind, MBiERHF AT

B S MR E % AR RA AT L BT 8
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%9: #£F50ETFE+ A BEHE

2R VIX HV RV
2020-10-16 23.73 19.50 13.47
2020-10-19 22.90 19.09 20.15
2020-10-20 22.27 18.51 8.86
2020-10-21 22.46 18.10 10.83
2020-10-22 22.63 17.61 12.27
2020-10-23 23.04 17.13 17.67
2020-10-26 23.08 17.72 14.78
2020-10-27 23.31 17.21 9.04
2020-10-28 22.87 16.81 8.46
2020-10-29 22.64 16.45 13.34
2020-10-30 23.55 17.12 14.23
2020-11-02 24.34 16.66 14.44
2020-11-03 24.28 16.74 12.32
2020-11-04 22.72 16.48 18.75
2020-11-05 22.16 16.56 12.53

KBFF: wind, M8 E AT

%10: #HEMIH300ETFE+ £ B K shE

ZE VIX HV RV
2020-10-16 24.03 19.95 13.49
2020-10-19 22.78 19.50 18.12
2020-10-20 22.27 19.06 8.44
2020-10-21 22.73 18.49 11.76
2020-10-22 23.12 17.97 11.82
2020-10-23 23.22 17.99 16.22
2020-10-26 22.97 17.69 14.92
2020-10-27 23.05 17.19 9.24
2020-10-28 22.87 16.98 10.88
2020-10-29 22.83 16.83 15.31
2020-10-30 23.59 17.90 14.63
2020-11-02 24.18 17.50 13.94
2020-11-03 24.37 17.46 13.17
2020-11-04 22.89 17.18 19.42
2020-11-05 22.94 17.70 14.86

HIWRE: wind, MiBIERFF A

KRR E £ 5 A8 EF AR AT LI BARE
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CAITONG SECURITIES

KRR E £ 5 A8 EF AR AT LI BARE

%11: E£9300ETFL+EZ B E#E

IEHTF IR

ZE VIX HV RV
2020-10-16 23.52 19.91 13.18
2020-10-19 22.61 19.47 19.41
2020-10-20 22.16 19.01 8.69
2020-10-21 22.71 18.45 12.50
2020-10-22 22.98 17.96 11.34
2020-10-23 23.21 17.70 16.76
2020-10-26 22.80 17.55 15.12
2020-10-27 23.09 17.04 9.64
2020-10-28 22.77 16.74 11.09
2020-10-29 22.74 16.75 15.30
2020-10-30 23.51 18.04 14.97
2020-11-02 23.89 17.62 14.08
2020-11-03 23.97 17.63 13.04
2020-11-04 22.75 17.34 19.29
2020-11-05 22.71 17.88 13.99

KBFF: wind, M8 E AT

£12: PE3004L+ A B EHE

ZE VIX HV RV
2020-10-16 23.48 19.62 11.99
2020-10-19 20.99 19.24 16.68
2020-10-20 21.65 18.91 10.65
2020-10-21 22.36 18.33 11.42
2020-10-22 22.71 17.82 11.16
2020-10-23 22.61 17.94 15.92
2020-10-26 22.92 17.54 15.39
2020-10-27 23.10 17.02 9.41
2020-10-28 22.99 16.79 11.01
2020-10-29 22.87 16.54 15.63
2020-10-30 23.58 17.24 13.74
2020-11-02 24.36 16.85 14.00
2020-11-03 24.43 16.98 11.17
2020-11-04 23.00 16.72 16.64
2020-11-05 22.71 17.18 12.35

HIRE: wind, MiBIERFF A

10
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CJAZELSE"E# £ I 5% EEFRIBE
%13: ZIARBAEFHF

B 3 fo%éﬁrf £ 300ETF # & 300 #F 50ETF
2020-10-23 23.22 23.21 22.61 23.04
2020-10-26 22.97 22.80 22.92 23.08
2020-10-27 23.05 23.09 23.10 23.31
2020-10-28 22.87 22.77 22.99 22.87
2020-10-29 22.83 22.74 22.87 22.64
2020-10-30 23.59 23.51 23.58 23.55
2020-11-02 24.18 23.89 24.36 24.34
2020-11-03 24.37 23.97 24.43 24.28
2020-11-04 22.89 22.75 23.00 22.72
2020-11-05 22.94 22.71 22.71 22.16

KIEFF: wind, WiBIEFHF R

%14: BB BARIA (F45: L)

2 foﬁéf’r‘f %% 300ETF | 73008248 | 4 E S0ETF
2020-10-23 16.66 2.69 7.84 13.60
2020-10-26 16.47 3.70 7.13 13.23
2020-10-27 10.25 2.09 3.73 9.04
2020-10-28 12.91 2.37 5.06 9.83
2020-10-29 19.03 3.29 7.59 13.25
2020-10-30 18.75 4.03 7.87 13.18
2020-11-02 14.10 2.47 5.35 10.78
2020-11-03 17.57 3.21 6.60 12.01
2020-11-04 17.27 3.70 7.19 12.63
2020-11-05 22.03 4.00 8.45 13.58

BABKE: wind, MiEiERFF R

4, PCR
B 3 fo%?rﬁ £% 300ETF | % 300 i&4% | 4 E 50ETF
2020-10-23 0.772 0.900 0.595 0.627
2020-10-26 1.242 1.543 1.146 1.157
2020-10-27 1.000 1.808 1.218 1.138
2020-10-28 0.761 0.996 0.675 0.870
2020-10-29 0.760 0.873 0.607 0.873
2020-10-30 1.015 1.067 0.804 1.094
2020-11-02 0.943 1.300 0.923 1.273
2020-11-03 0.688 0.733 0.513 0.710
2020-11-04 0.609 0.627 0.498 0.782
2020-11-05 0.436 0.419 0.373 0.522

B RB: wind, MBiERHF AT

FFAMERE L BN RME IR EFT LI R ARE 1
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CAITONG SECURITIES

%16: B KR XZPCR

£ T %I

IEHTF IR

A ¥ FREE | R%00ETF | #% 300 | %I S0ETF
2020-10-23 0.800 0.795 0.644 0.739
2020-10-26 0.896 0.916 0.953 0.882
2020-10-27 0.841 1.075 0.986 0.857
2020-10-28 0.755 0.818 0.768 0.792
2020-10-29 0.897 0.869 0.869 0.865
2020-10-30 1.026 0.934 0.828 0.994
2020-11-02 0.920 1.050 0.917 0.995
2020-11-03 0.835 0.733 0.680 0.684
2020-11-04 0.855 0.731 0.762 0.836
2020-11-05 0.742 0.614 0.716 0.678

KRR wind, WiE@iEFHF AT
k17: 2R SBHHLPCR

2 fo%?rf %% 300ETF | K 300 f%#s | 4 E S0ETF
2020-10-23 0.823 0.680 0.852 0.797
2020-10-26 0.811 0.662 0.871 0.722
2020-10-27 0.825 0.671 0.875 0.719
2020-10-28 0.948 0.725 0.862 0.817
2020-10-29 1.010 0.798 0.826 0.856
2020-10-30 0.944 0.763 0.825 0.800
2020-11-02 0.942 0.782 0.824 0.766
2020-11-03 0.964 0.766 0.805 0.815
2020-11-04 0.981 0.775 0.819 0.834
2020-11-05 1.020 0.820 0.842 0.843

AR K: wind, WMEIERHF AT
12

KRR E £ 5 A8 EF AR AT LI BARE
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HBRR: wind, MiBIiERHF AT
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HAEARR: wind, MiBiE R T

B S MR E % AR RA AT L BT 13
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B9: S0ETF#MPCR(A X ¥)&PCR(#¥4£ %)
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HBRR: wind, WMiBiERHF AT

E10: S50ETFHA R X PCR
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HAEARR: wind, MiBiE R LA

FFAMERE L BN RME IR EFT LI R ARE 14
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CAITONG SECURITIES él 4-5\\% iﬁﬁﬁf ;E:%E%

E11: 300ETF#MPCR(A X &)&PCR(#H4£E)
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HBRR: wind, MiBIiERHF AT

B 12: 300ETF#AR% 3 # PCR

o g g P P
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HAEARR: wind, MiBiE R T

FFAMERE L BN RME IR EFT LI R ARE 15
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(L% &
DHTIFAE

B B A P BHER L R 42 T I R EF ML T, FHEMAIERSATIF, B&FLpAER S, RIEREPTR A
BFEAHROEARE, PZHATELORLIEM, AREFWRRETAEE QT LN E, /KR E, EOFNE,
BIRRTAEAT H =77 09 ERWh, FH LT B ARE T o LS & LRI & f A4 K 2B TA X a9 4h s,

KA
W SEAE AR A TR 8] B & F BHE A B B8 22 R AT A9 F 450 F08 0k 53T A

N B

EN: BMFT AR 6 AN, At K &kt 15% A L ;

W BMATAKRG6ANARN, Mitast KEKENT 5%5 15% 14 ;

Pk RMFAH ARG ANAN, ARART K EKMEAT-5%S5 5% 1 ;

B BMAT AR 6 AMNA R, MiAast K EKEN T-5%5-15% [ ;

T KNI AKRE6AAN, AMEAa K LKL T-15%.

iTdirLg

WH: SMFATAREANAN, MBI T T % EAKPE 5% E;

P BT AR 6 ANA R, AT EIKEIEATF 5 EARKF-5%5 5% [ ;
B RMFAT ARG AAN, T BEIRSIBAKT T 5 EARKF-5%ATF .

.3

AR AR R A TR S0 F P AR R AN S TR B AN S ARERIL A LN G L REP
AREGFBERBTLATETH, AN RRIEZFRE ERMHE, TEM, AREMEGTHR. TR, &LAEN
PRELE PAESZEZR, FHARE A IAALA h B R0 IE AR RIS AR 8IF R @AM #iF .

AREFT BRI, LRI R B AL 8] T A ARE S B FB7, AIREPTHIER RILTAROMAE, MER K
FANTT i 2B A o EKHH% AN ST Bk B ARSI RTA, &AM —H AR E

AN )B4 B IR BT TR A A B0 R 69k 53N R XBEMMZ 6915 &R TS B, EPREEE, Ak
TR LT, A 5) R ILFT b R TAUH T f 2 4R o 3R 5] 69 0% 3] B A AT 6098 6 SRR LT S B,
AT AR A X N A R R A F R TRAT. M5B RE LB RFMXR G, EFEFTHHRLT, £ANa6R
T Tt ARSPRE A A0 E F

FALETBOEARS TRALS NS, FHAEP BABHEIL BETELT, RS 065 LAA R

TR FMBITAEAT A GG BAETHLT, A8 FAHEAT AL B AR L P 694LAT 1§ 25T 5] BAGIEATIR R A
fa‘:ﬁm (EN

ABEAERNE PEEBRT R F AN BT R AR P RERTENNALAE., EPE SRR TEE, AT AR
HAE AT BT e & R AR E T KARAT R AT B B8 AT AR R 3T R R F R A R 69 = 1 ;

KARE GBI AN S BT, A2B@AET, EATHMFNATIR AT X8, 24, KEZEA, AFAYK
ARATHALA,  RIAAEATAZ AL RN 8] JRAR 89 H Al 77 XAE o

[

HRSNAT LS AR R AT LI SRR 16



