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1. BMERRRBEK

1.1 50ETF
%1: S0ETFiL#A4r Tk A
B A% B 4 1o I
2020-11-09 33 1.76%
2020-11-10 52 -0.06%
2020-11-11 35 -0.06%
2020-11-12 47 -0.49%
2020-11-13 29 -1.71%
2020-11-16 18 1.21%
2020-11-17 67 0.03%
2020-11-18 52 0.15%
2020-11-19 46 0.73%
2020-11-20 60 0.14%
2020-11-23 45 1.62%
2020-11-24 66 -0.80%
2020-11-25 35 -0.72%
2020-11-26 32 0.84%
2020-11-27 25

R R: wind, MiBIERFF R

B1: 50ETF% Z & &I
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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
2020-11-09 66 1.96%
2020-11-10 54 -0.53%
2020-11-11 37 -0.94%
2020-11-12 28 -0.06%
2020-11-13 22 -1.03%
2020-11-16 12 1.08%
2020-11-17 32 -0.18%
2020-11-18 43 -0.14%
2020-11-19 44 0.85%
2020-11-20 79 0.30%
2020-11-23 72 1.16%
2020-11-24 94 -0.63%
2020-11-25 70 -1.23%
2020-11-26 25 0.14%
2020-11-27 16

HABRRF: wind, WEEIERRAT

B2: 300ETF%$ =& .0
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Q qu O N

QN
Qo Q Qo Q Q
UMM M MG MM S M M

S

HAEARR: wind, MiBiE R T

B S MR E % AR RA AT L BT 3
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2. RRIHTEE

%23: HA4RXE

H 3 IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2020-11-13 -3.71 -10.11 -33.71 -60.91
2020-11-16 2.09 -8.91 -39.91 -71.11
2020-11-17 -2.07 -12.87 -43.27 -74.47
2020-11-18 -2.84 -10.24 -36.04 -70.24
2020-11-19 5.31 1.11 -27.09 -59.09
2020-11-20 -4.73 -0.93 -23.33 -55.93
2020-11-23 -0.20 -5.40 -21.20 -52.00
2020-11-24 2.88 -0.72 -17.12 -43.52
2020-11-25 -5.29 -8.69 -25.29 -51.29
2020-11-26 -30.74 -34.14 -50.74 -76.74

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

ZE IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2020-11-13 -5.63 -3.11 -2.90 -3.05
2020-11-16 5.81 -2.97 -3.47 -3.56
2020-11-17 -7.20 -4.39 -3.78 -3.75
2020-11-18 -14.22 -3.62 -3.18 -3.54
2020-11-19 76.39 0.41 -2.40 -2.98
2020-11-20 -100.00 -0.36 -2.08 -2.83
2020-11-23 -0.09 -1.07 -1.91 -2.63
2020-11-24 1.28 -0.15 -1.57 -2.23
2020-11-25 -2.43 -1.80 -2.35 -2.65
2020-11-26 -13.81 -7.01 -4.68 -3.95

FABKR: wind, BBiEHAR AT

KRR E £ 5 A8 EF AR AT LI BARE
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%5 IFA24 L2

2R IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2020-11-13 -6.25 -19.65 -57.45 -100.45
2020-11-16 0.43 -16.17 -53.17 -95.17
2020-11-17 -3.19 -18.79 -60.79 -101.19
2020-11-18 -6.07 -18.47 -54.07 -94.67
2020-11-19 5.61 -2.19 -37.79 -80.79
2020-11-20 -5.89 -6.09 -39.09 -77.49
2020-11-23 -10.03 -17.63 -35.43 -76.63
2020-11-24 -2.49 -12.29 -26.69 -63.69
2020-11-25 -0.70 -5.70 -17.70 -47.90
2020-11-26 -9.59 -14.59 -26.59 -56.79

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

ZE IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2020-11-13 -6.50 -4.14 -3.39 -3.45
2020-11-16 0.80 -3.70 -3.18 -3.29
2020-11-17 -7.62 -4.43 -3.67 -3.52
2020-11-18 -20.28 -4.50 -3.30 -3.31
2020-11-19 51.49 -0.56 -2.31 -2.82
2020-11-20 -100.00 -1.59 -2.41 -2.71
2020-11-23 -2.89 -2.40 -2.21 -2.68
2020-11-24 -0.76 -1.72 -1.69 -2.26
2020-11-25 -0.23 -0.83 -1.15 -1.73
2020-11-26 -3.19 -2.15 -1.74 -2.06

KKK wind, MEEIERHRAT

KRR E £ 5 A8 EF AR AT LI BARE
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R7: ICAH4ELE

2R IC00.CFE ICO1.CFE IC02.CFE IC03.CFE
2020-11-13 -14.77 -83.17 -263.37 -413.57
2020-11-16 -16.57 -93.37 -280.57 -441.37
2020-11-17 -2.94 -71.14 -261.94 -419.94
2020-11-18 -10.61 -70.61 -245.21 -398.01
2020-11-19 12.40 -40.00 -213.20 -372.60
2020-11-20 -11.99 -43.79 -212.59 -364.19
2020-11-23 -38.93 -86.93 -186.93 -330.13
2020-11-24 -49.99 -100.19 -206.19 -347.19
2020-11-25 -24.97 -67.97 -165.77 -305.17
2020-11-26 -8.90 -51.90 -149.70 -289.10

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

ZE IC00.CFE ICO01.CFE IC02.CFE IC03.CFE
2020-11-13 -11.51 -12.93 -11.62 -10.78
2020-11-16 -21.10 -15.46 -12.48 -11.50
2020-11-17 -5.49 -12.45 -11.86 -11.09
2020-11-18 -26.34 -12.74 -11.22 -10.56
2020-11-19 103.58 -7.63 -9.85 -9.92
2020-11-20 -100.00 -8.53 -9.81 -9.65
2020-11-23 -8.43 -8.89 -8.81 -8.82
2020-11-24 -11.12 -10.37 -9.76 -9.30
2020-11-25 -6.06 -7.41 -8.12 -8.40
2020-11-26 -2.31 -5.83 -7.43 -8.02

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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3. kHE
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HBRR: wind, MBIiERHF AT

B6: &AM (EAL: L)

i EMIBI00ETF  —— P IE 3000545
—— A 4923Q0ETF —— & B 50ETF

29 A0 Py AD Al N Bl
& 9 o™ N o™ oM N AN i AN v
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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
2020-11-06 21.77 16.09 11.33
2020-11-09 22.90 17.01 13.05
2020-11-10 22.74 16.49 9.06
2020-11-11 22.20 15.99 9.18
2020-11-12 21.73 15.62 9.62
2020-11-13 21.05 16.55 10.86
2020-11-16 21.00 16.71 9.66
2020-11-17 20.70 16.20 7.56
2020-11-18 21.31 15.72 10.23
2020-11-19 21.62 15.50 10.77
2020-11-20 20.66 15.03 8.43
2020-11-23 21.96 15.84 15.21
2020-11-24 21.16 15.67 10.07
2020-11-25 20.81 15.45 13.04
2020-11-26 19.66 15.32 10.42

KBFF: wind, M8 E AT

%10: #HEMIH300ETFE+ £ B K shE

ZE VIX HV RV
2020-11-06 22.29 17.16 12.16
2020-11-09 23.81 18.26 14.25
2020-11-10 23.52 17.82 11.46
2020-11-11 22.59 17.66 11.02
2020-11-12 22.30 17.13 11.00
2020-11-13 21.54 17.08 11.79
2020-11-16 21.58 17.07 11.74
2020-11-17 21.13 16.56 9.38
2020-11-18 21.90 16.07 10.63
2020-11-19 22.38 15.92 12.01
2020-11-20 21.52 15.48 8.41
2020-11-23 21.83 15.65 14.97
2020-11-24 21.45 15.37 8.71
2020-11-25 21.02 15.66 11.95
2020-11-26 20.20 15.19 11.80

HIWRE: wind, MiBIERFF A

KRR E £ 5 A8 EF AR AT LI BARE
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%11: E£9300ETFL+EZ B E#E

IEHTF IR

ZE VIX HV RV
2020-11-06 22.25 17.33 11.55
2020-11-09 23.90 18.33 15.27
2020-11-10 23.76 17.87 12.10
2020-11-11 22.60 17.73 11.59
2020-11-12 22.21 17.19 11.20
2020-11-13 21.11 17.12 12.58
2020-11-16 21.37 17.01 12.40
2020-11-17 20.98 16.50 8.66
2020-11-18 21.61 16.00 10.06
2020-11-19 21.83 15.83 12.18
2020-11-20 21.20 15.39 8.63
2020-11-23 22.34 15.53 14.89
2020-11-24 21.88 15.19 7.70
2020-11-25 21.00 15.51 12.20
2020-11-26 20.06 15.04 11.50

KBFF: wind, M8 E AT

£12: PE3004L+ A B EHE

ZE VIX HV RV
2020-11-06 22.14 16.66 13.18
2020-11-09 23.16 17.81 13.20
2020-11-10 23.38 17.40 12.26
2020-11-11 22.40 17.31 12.00
2020-11-12 22.01 16.78 11.21
2020-11-13 21.22 16.78 12.02
2020-11-16 21.38 16.69 12.15
2020-11-17 20.92 16.20 10.16
2020-11-18 21.56 15.71 11.23
2020-11-19 21.69 15.50 11.42
2020-11-20 20.91 15.07 8.93
2020-11-23 21.43 15.39 13.29
2020-11-24 21.15 15.11 8.45
2020-11-25 20.29 15.47 11.53
2020-11-26 19.45 15.02 12.26

HIRE: wind, MiBIERFF A

10
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%13: ZIARBAEFHF

B 3 fo%é?j £ 300ETF # & 300 #F 50ETF
2020-11-13 21.54 2111 21.22 21.05
2020-11-16 21.58 21.37 21.38 21.00
2020-11-17 21.13 20.98 20.92 20.70
2020-11-18 21.90 21.61 21.56 21.31
2020-11-19 22.38 21.83 21.69 21.62
2020-11-20 21.52 21.20 20.91 20.66
2020-11-23 21.83 22.34 21.43 21.96
2020-11-24 21.45 21.88 21.15 21.16
2020-11-25 21.02 21.00 20.29 20.81
2020-11-26 20.20 20.06 19.45 19.66

KIEFF: wind, WiBIEFHF R

%14: BB BARIA (F45: L)

2 foﬁéf’r‘f £3% 300ETF | 73008244 | % E S0ETF
2020-11-13 19.55 4.12 9.02 13.66
2020-11-16 13.10 2.52 6.84 8.50
2020-11-17 10.88 2.09 4.42 7.42
2020-11-18 14.45 2.49 4.79 12.18
2020-11-19 17.16 3.13 6.64 10.85
2020-11-20 10.67 2.29 5.00 7.99
2020-11-23 20.29 4.27 8.03 16.93
2020-11-24 11.69 2.19 4.91 9.38
2020-11-25 15.95 2.76 7.38 12.41
2020-11-26 13.12 2.03 5.54 9.25

BABKE: wind, MiEiERFF R

4, PCR
B 3 fo%?rﬁ £% 300ETF | ;#% 300 k4% | 4 E S0ETF
2020-11-13 0.920 1.446 0.740 1.141
2020-11-16 0.607 0.863 0.573 0.733
2020-11-17 0.646 0.947 0.543 0.650
2020-11-18 0.554 0.831 0.635 0.550
2020-11-19 0.500 0.768 0.475 0.611
2020-11-20 0.497 0.661 0.423 0.644
2020-11-23 0.376 0.444 0.414 0.376
2020-11-24 0.495 0.605 0.436 0.556
2020-11-25 0.526 0.751 0.444 0.527
2020-11-26 0.822 0.769 0.522 0.645

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 | BE00ETF | 7% 300MA | ST S0ETF
2020-11-13 0.866 0.910 0.728 0.840
2020-11-16 0.727 0.811 0.735 0.721
2020-11-17 0.825 0.765 0.758 0.813
2020-11-18 0.717 0.660 0.720 0.667
2020-11-19 0.761 0.702 0.710 0.757
2020-11-20 0.765 0.759 0.671 0.756
2020-11-23 0.702 0.631 0.699 0.603
2020-11-24 0.710 0.579 0.608 0.691
2020-11-25 0.720 0.619 0.594 0.682
2020-11-26 0.827 0.848 0.617 0.766

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

2 fo%?rf £3% 300ETF | ¥ 300 f&#% | 4 E S0ETF
2020-11-13 0.852 0.727 0.821 0.756
2020-11-16 0.894 0.745 0.879 0.791
2020-11-17 0.900 0.753 0.901 0.815
2020-11-18 0.878 0.742 0.914 0.826
2020-11-19 0.947 0.782 0.926 0.899
2020-11-20 0.956 0.770 0.884 0.915
2020-11-23 1.053 0.822 0.905 1.005
2020-11-24 1.011 0.760 0.903 0.944
2020-11-25 0.879 0.723 0.900 0.826
2020-11-26 0.883 0.762 0.897 0.851

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£ %)

— perMIE  —— pcriFHE

AL C R L R C B L R\ L B\ BN
rLQq'Q rLqu rLQq’Q rLQrLQ rLQq'Q q}Qq’Q qpq'g rLQq’Q rLQfLQ rLQq’Q

HBRR: wind, WMiBiERHF AT

E10: S50ETFHA R X PCR

B
'],QIQ

o
" 10/0 g

o
rLQq' rLQq* Y 0 fLQq’ qpq' rLQq’ Y

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 i L E por 4

U
SN

HBRR: wind, MiBIiERHF AT

B 12: 300ETF#AR% 3 # PCR

2.5-

2.0-

0.5 -

AU I\ S T\ I \{ SR\ - B v B\ B Y &
o o Q

-1010 1010 rLQq'Q rLQrLQ rl_Qq’Q qf)qp qu‘Q rLQq'Q 20 20 qpq‘

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



