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1. BMERRRBEK

1.1 50ETF
%1: S0ETFiL#A4r Tk A
B A% B 4 1o I

2021-09-23 19 0.19%
2021-09-24 89 0.70%
2021-09-27 91 1.91%
2021-09-28 96 0.00%
2021-09-29 93 0.03%
2021-09-30 71 -0.52%
2021-10-08 31 1.98%
2021-10-11 89 0.52%
2021-10-12 92 -0.51%
2021-10-13 47 0.97%
2021-10-14 86 -0.63%
2021-10-15 35 0.79%
2021-10-18 81 -1.92%
2021-10-19 3 0.70%
2021-10-20 16

R R: wind, MiBIERFF R
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HAERR: wind, MiBiE R T
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1.2 300ETF

% 2: 300ETF ##drH kA
B A% B 4 1o I
2021-09-23 13 0.59%
2021-09-24 85 0.14%
2021-09-27 92 0.65%
2021-09-28 92 -0.18%
2021-09-29 88 -0.67%
2021-09-30 31 0.28%
2021-10-08 34 1.44%
2021-10-11 74 -0.02%
2021-10-12 79 -1.04%
2021-10-13 27 1.13%
2021-10-14 79 -0.54%
2021-10-15 35 0.48%
2021-10-18 57 -1.16%
2021-10-19 13 0.95%
2021-10-20 41

HABRRF: wind, WEEIERRAT
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HAEARR: wind, MiBiE R T
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2. RRIHTEE

%23: HA4RXE

H 3 IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2021-09-29 18.57 20.17 18.97 11.97
2021-09-30 -4.59 -5.99 -6.19 -16.59
2021-10-08 4.14 3.34 3.74 -4.46
2021-10-11 -3.81 -5.61 -5.41 -11.01
2021-10-12 -0.58 -1.38 0.62 -7.18
2021-10-13 0.64 1.04 -0.56 -7.76
2021-10-14 -3.49 131 0.31 -5.29
2021-10-15 -1.23 6.17 8.37 0.17
2021-10-18 3.57 2.37 -10.03 -23.43
2021-10-19 -3.07 -4.07 -17.87 -29.87

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

ZE IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2021-09-29 14.12 4.60 2.77 0.81
2021-09-30 -3.44 -1.36 -0.90 -1.12
2021-10-08 6.85 0.89 0.60 -0.31
2021-10-11 -10.07 -1.59 -0.90 -0.77
2021-10-12 -2.14 -0.41 0.11 -0.51
2021-10-13 3.60 0.31 -0.10 -0.55
2021-10-14 -32.29 0.41 0.05 -0.38
2021-10-15 -100.00 1.97 1.48 0.01
2021-10-18 1.27 0.45 -0.75 -1.09
2021-10-19 -1.10 -0.77 -1.33 -1.39

FABKR: wind, BBiEHAR AT
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IEHTF IR
%5 IFA24 L2

2R IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2021-09-29 20.07 5.67 -6.93 -37.13
2021-09-30 -11.18 -24.98 -38.18 -66.38
2021-10-08 1.26 -10.14 -23.14 -51.54
2021-10-11 -5.99 -18.79 -27.59 -58.19
2021-10-12 -6.64 -17.64 -29.04 -54.84
2021-10-13 -4.51 -14.51 -26.31 -54.51
2021-10-14 -6.41 -12.41 -22.61 -51.61
2021-10-15 -1.31 0.89 -11.71 -35.11
2021-10-18 -14.78 -26.98 -54.78 -84.78
2021-10-19 -16.92 -27.12 -55.52 -86.72

HIERRF: wind, WEEIEHRFRAT
* 6: IF AL E £1b5] (%)

ZE IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2021-09-29 9.91 0.84 -0.66 -1.64
2021-09-30 -5.44 -3.69 -3.62 -2.92
2021-10-08 1.34 -1.77 -2.42 -2.35
2021-10-11 -10.49 -3.51 -3.01 -2.70
2021-10-12 -15.25 -3.42 -3.24 -2.59
2021-10-13 -15.35 -2.86 -2.95 -2.56
2021-10-14 -37.91 -2.53 -2.60 -2.46
2021-10-15 -100.00 0.19 -1.37 -1.68
2021-10-18 -3.40 -3.32 -2.69 -2.61
2021-10-19 -3.97 -3.36 -2.72 -2.66

KKK wind, MEEIERHRAT

KRR E £ 5 A8 EF AR AT LI BARE




T4 58 FIE 7~

CAITONG SECURITIES

k7. ICAH44L2

£ T %I

IEHTF IR

2R IC00.CFE ICO1.CFE IC02.CFE IC03.CFE
2021-09-29 36.78 -21.02 -91.02 -266.02
2021-09-30 -8.41 -70.01 -137.01 -322.01
2021-10-08 -9.94 -66.54 -130.94 -301.74
2021-10-11 -7.47 -61.67 -116.87 -282.47
2021-10-12 -5.99 -58.19 -111.99 -266.19
2021-10-13 -0.59 -49.59 -112.59 -276.79
2021-10-14 -2.13 -47.93 -100.93 -265.33
2021-10-15 0.84 -4.36 -54.56 -215.36
2021-10-18 -47.10 -107.30 -276.50 -436.10
2021-10-19 -50.38 -106.78 -276.78 -434.38

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

ZE IC00.CFE ICO01.CFE IC02.CFE IC03.CFE
2021-09-29 12.68 -2.13 -5.86 -7.97
2021-09-30 -2.84 -6.97 -8.71 -9.53
2021-10-08 -7.05 -7.87 -9.26 -9.39
2021-10-11 -9.17 -7.85 -8.66 -8.96
2021-10-12 -9.96 -7.76 -8.59 -8.68
2021-10-13 -1.54 -6.79 -8.73 -9.03
2021-10-14 -10.51 -6.72 -7.94 -8.69
2021-10-15 inf -0.65 -4.42 -7.11
2021-10-18 -7.34 -8.89 -9.20 -9.16
2021-10-19 -8.02 -8.92 -9.20 -9.09

KKK wind, MEEIERHRAT

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

B6: &AM (EAL: L)
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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
2021-09-22 21.71 19.46 13.52
2021-09-23 20.84 18.89 14.46
2021-09-24 19.80 18.51 15.79
2021-09-27 20.24 19.39 20.08
2021-09-28 20.55 18.80 14.13
2021-09-29 21.18 18.22 15.79
2021-09-30 21.32 17.79 10.19
2021-10-08 19.53 18.84 12.61
2021-10-11 19.35 18.38 10.54
2021-10-12 19.18 17.93 18.21
2021-10-13 19.28 17.78 11.54
2021-10-14 19.10 17.41 12.10
2021-10-15 18.77 17.15 13.98
2021-10-18 19.74 18.25 18.56
2021-10-19 18.79 17.90 9.80

KBFF: wind, M8 E AT

%10: #HEMIH300ETFE+ £ B K shE

ZE VIX HV RV
2021-09-22 20.58 16.69 12.25
2021-09-23 19.84 16.34 11.45
2021-09-24 19.11 15.85 13.51
2021-09-27 19.64 15.57 19.26
2021-09-28 19.78 15.12 12.28
2021-09-29 20.94 14.88 16.79
2021-09-30 20.80 14.47 7.68
2021-10-08 19.03 15.08 12.17
2021-10-11 18.60 14.62 8.94
2021-10-12 18.58 14.74 15.15
2021-10-13 18.62 14.94 11.57
2021-10-14 18.32 14.64 10.55
2021-10-15 17.94 14.31 10.12
2021-10-18 18.72 14.59 14.25
2021-10-19 18.04 14.61 9.59

HIWRE: wind, MiBIERFF A
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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
2021-09-22 20.58 16.38 13.46
2021-09-23 19.69 16.07 11.56
2021-09-24 19.11 15.59 13.72
2021-09-27 19.29 15.34 19.03
2021-09-28 19.49 14.91 11.56
2021-09-29 20.75 14.64 16.70
2021-09-30 20.68 14.22 8.72
2021-10-08 19.19 14.92 12.70
2021-10-11 18.77 14.47 9.53
2021-10-12 18.85 14.60 15.86
2021-10-13 18.71 14.80 11.67
2021-10-14 18.33 14.49 11.04
2021-10-15 18.05 14.17 11.85
2021-10-18 19.04 14.59 14.32
2021-10-19 18.26 14.60 9.74

KBFF: wind, M8 E AT

£12: PE3004L+ A B EHE

ZE VIX HV RV
2021-09-22 20.63 17.34 12.91
2021-09-23 19.83 17.00 10.08
2021-09-24 19.06 16.48 13.29
2021-09-27 19.64 16.14 19.55
2021-09-28 19.57 15.65 12.08
2021-09-29 20.38 15.69 16.62
2021-09-30 20.13 15.43 8.68
2021-10-08 19.08 15.78 12.75
2021-10-11 18.53 15.31 10.10
2021-10-12 18.34 15.41 14.33
2021-10-13 18.03 15.58 12.80
2021-10-14 17.64 15.25 11.08
2021-10-15 17.48 14.85 10.98
2021-10-18 18.39 15.10 12.95
2021-10-19 17.65 15.12 8.62

HIRE: wind, MiBIERFF A

10
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%13: ZIARBAEFHF

B 3 i(fO%?l’f £ 300ETF # & 300 #F 50ETF
2021-09-29 20.94 20.75 20.38 21.18
2021-09-30 20.80 20.68 20.13 21.32
2021-10-08 19.03 19.19 19.08 19.53
2021-10-11 18.60 18.77 18.53 19.35
2021-10-12 18.58 18.85 18.34 19.18
2021-10-13 18.62 18.71 18.03 19.28
2021-10-14 18.32 18.33 17.64 19.10
2021-10-15 17.94 18.05 17.48 18.77
2021-10-18 18.72 19.04 18.39 19.74
2021-10-19 18.04 18.26 17.65 18.79

KIEFF: wind, WiBIEFHF R

%14: BB BARIA (F45: L)

2 foﬁéf’r‘f %% 300ETF | ##X 300 %45 | 4 E 50ETF
2021-09-29 20.08 2.40 11.03 19.46
2021-09-30 11.30 1.20 5.63 11.64
2021-10-08 15.52 1.45 9.14 15.85
2021-10-11 11.83 1.31 8.66 13.90
2021-10-12 14.67 2.04 9.81 13.97
2021-10-13 12.58 1.57 8.98 13.99
2021-10-14 9.48 1.21 6.51 11.06
2021-10-15 10.87 1.48 7.88 12.46
2021-10-18 14.29 2.18 8.33 16.00
2021-10-19 10.29 1.33 6.07 9.95

BABKE: wind, MiEiERFF R

4, PCR
B 3 fo%?rﬁ £% 300ETF | % 300 i&4% | 4 E 50ETF
2021-09-29 1.239 1.189 1.176 0.810
2021-09-30 0.849 0.834 0.858 0.739
2021-10-08 0.720 0.659 0.586 0.551
2021-10-11 0.573 0.688 0.506 0.530
2021-10-12 1.042 1.336 1.066 0.778
2021-10-13 0.709 0.782 0.541 0.586
2021-10-14 0.682 0.945 0.768 0.624
2021-10-15 0.665 0.826 0.584 0.525
2021-10-18 1.242 1.251 1.126 1.054
2021-10-19 0.900 0.949 0.682 0.754

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
2021-09-29 1.077 1.011 0.898 0.896
2021-09-30 0.889 0.886 0.812 0.824
2021-10-08 1.015 1.077 0.780 0.891
2021-10-11 0.982 0.946 0.713 0.893
2021-10-12 1.019 1.222 0.838 0.958
2021-10-13 0.853 1.017 0.673 0.879
2021-10-14 0.833 1.167 0.733 0.865
2021-10-15 0.869 1.011 0.681 0.816
2021-10-18 1.028 1.035 0.779 0.959
2021-10-19 0.992 1.119 0.640 0.895

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

2 fo%?rf %% 300ETF | K 300 f%#s | 4 E S0ETF
2021-09-29 0.993 0.814 0.770 0.875
2021-09-30 1.006 0.821 0.809 0.836
2021-10-08 1.095 0.933 0.835 0.974
2021-10-11 1.112 0.966 0.866 1.014
2021-10-12 1.004 0.878 0.805 0.920
2021-10-13 1.124 1.081 0.913 1.017
2021-10-14 1.059 0.984 0.861 0.968
2021-10-15 1.096 1.154 0.838 1.046
2021-10-18 0.969 0.943 0.795 0.830
2021-10-19 1.045 1.119 0.806 0.898

AR K: wind, WMEIERHF AT
12
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B7: SOETFHRFELZEIRXE
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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£ %)

pcri X ¥  —— perFf®
1.2-
1.0-
0.8 -
0.6-
0'4 = T T T T T T T T T T T
F I L I\ S < B\ T\ B\ B\ . BRI\ I
P AN AP A S AP IS A IR AN

HBRR: wind, WMiBiERHF AT

E10: S0ETF#AR s X5 PCR

2.5 -
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1.5 -

1.0 -

0.5 -

T T T T T T T T T T T

N N I\ o
N NS g N\
DM NI AN AR N AR M A N AR A N A N A N

HAEARR: wind, MiBiE R LA

FFAMERE L BN RME IR EFT LI R ARE 14
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E11: 300ETF#MPCR(A X &)&PCR(#H4£E)

per A X & —— poriF ¥

T T T T T T T T T T T

2 Qo P, Qb \/01 O

FVE
S K A PR N AP S AP AR A

HBRR: wind, MiBIiERHF AT

B 12: 300ETFAIA R X3 PCR

HAEARR: wind, MiBiE R T

FFAMERE L BN RME IR EFT LI R ARE 15
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Tid 38 5E R S8 K A

15 88 &
SATIRARE

Yo B BHER L 2 48 T A9 IE R AL F ML TA, FEMAIERDIR, A& FRBAEAR T, FRIEHREHTR A )
AR O SMRE, PATERA TR GIRLZM . AREFUER BT EH QTR A, /) Rk, FWANE,
BRI RAERT B 7 IR RY o, ME IR B ARE T O R H F LS A T B4 R ACE T X a9 A2 .

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 AL NG L REF
AREGFBERBTLATETH, ANSRRIEZFRE LG RHN, TEM., KREMEGTH,. A, & 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 EKUH% AN ST Bk B ARSI RTA, &AM —H AR E

A BB A5 1 B R T AL A4 A S0 R 00k S AR T TR R BAVZ M B3 SRS AT N, B, BPREE, Ak
BT, A 8) BB AU T A A 4R b 4R 51 69 2 3] BT R AT 093 5 S AT IE K SR B,
TR BN SR KA $ TR GAT . M5B R H 2B E B MEIR S Ak AETORAT, A0 8607
T TR detE AREPIREM A AN ETF,

$mi¢%%%& FAIRAS TR EAAAE P, FHRE P AEHER, AETRAT, AREP 6103 A&

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

AREBAENE PAEEZ T R F AN ) BT AE F RGBT ENNESE, B RS RaFRBTAR, LT AR
AR AT BT A S KR AR B RALAT OB AT KL 2518 BT AR AE AR 3T BRLR) AR 4 A B89 & L 5

AARE R )Z AN ST A, AEPHEHFT, EAMMFPAAATFE AT X8R, L4, RERIA, RBASL
AT HAEA,  RAEFTAZAC AN 8] BRAR B A 7 XAE o

[

HRSNAT LS AR R AT LI SRR 16



