o525 o 38 St

Kz H Ry

2020 412 A 8\

04 2 7IE ZR

BERPMBRETHERE
#AA B 4R (2020 512 A 8 B)

BER &

F LR
M ¥y 3% 2 AT
SAC #E 45 %%+ S0160517100002

taoqy@ctsec. com

e Btk 2 AT
SAC #E45 %%+ S0160519120002

xiongxz@ctsec. com

XML

1 (AR T BT R T A TR ? —
AR RE S 1)

2 (rad g R ke R — AN R
%24

3 (AL L ey IFe AL A de AT ? — AR
¥ 53 M)

4 (BB A B A IACR R — IR R E
43

5 (FefTH R A EEKEA? —BANRE
% 5 #1)

6 (R B £ AT R T E&—IAR
PREE 6 )

WHERE—RWELE Y

1.

KB THEBRL

50ETF #A4L: 4 BARAIICE T 3. 499, A —A % B FI% 0. 34%;
AR BAT—AKH HE 21,41 FEZE 20.48; HiHEe=s Lk
3.52%% 323.82 77 ik, M X ¥ TI& 7.88%% 210.22 7 7K.

46 % 7% 300ETF HAAL: A B AR89 0c & T 5. 080, BAT—AAXH AT
M 0.31%; HahdgHhaT— A H B9 20.72 TIEZE 19.92; R
Ho2 LK 1.88%%F 208.39 7K, mm X E T4 13.32%% 149. 74
77 Ko

£ 5 300ETF #A4: A BARGILET 5.001, BAl—AX 5 B T
0.38%; L h G R AT —/A 5 B 49 21.49 T £ 20. 64; HARHFH
= L3k 6.77%% 48.50 777K, MM = KM T % 21.04% % 23.78 77
Ko

7R 300 ARAR AL A BARAICE T 5009. 879, BAT—ARHH T
% 0.25%; X EAT—/NH HE) 20.85 T ZE 19.85; A
HaE LFK2.85%% 16.01 7K, mA 2 T4 4. 66%% 7.85 77 7K.

M5 4 HAA 4544 50ETF 12.0 %, 300ETF 25 %, EFH4hH=.

BRASHAT I, IF, 1IC 24K 2 8545054 3.94.3.92.-20. 85,
R a9 £ ] (EAREF K, RAREREAR) 9514 4.20%.
2.90%. —11.19%.

RIeHRT: ALPTREMIBIMEASE, F M RAEAT BT H B

AR, MEXTF
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1. BERRRBE

1.1 50ETF
%1: S0ETFiL#a4r 9 Tk A
B A% B 4 1y I

2020-11-19 63 0.73%
2020-11-20 90 0.14%
2020-11-23 87 1.62%
2020-11-24 95 -0.80%
2020-11-25 69 -0.72%
2020-11-26 7 0.84%
2020-11-27 13 1.72%
2020-11-30 49 -2.36%
2020-12-01 43 2.42%
2020-12-02 87 -0.34%
2020-12-03 65 -0.20%
2020-12-04 21 0.14%
2020-12-07 18 -0.90%
2020-12-08 12 -0.34%
2020-12-09 12

R R: wind, MiBIERFF R

B1l: 50ETF% =& &I
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HAERR: wind, MiBiE ST
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1.2 300ETF
% 2: 300ETF i HtrH %A
B A% B 4 fry 3 1)

2020-11-19 38 0.85%
2020-11-20 76 0.30%
2020-11-23 71 1.16%
2020-11-24 93 -0.63%
2020-11-25 72 -1.23%
2020-11-26 11 0.14%
2020-11-27 13 1.42%
2020-11-30 31 -0.49%
2020-12-01 62 2.21%
2020-12-02 87 -0.21%
2020-12-03 73 -0.04%
2020-12-04 50 0.21%
2020-12-07 37 -0.86%
2020-12-08 25 -0.31%
2020-12-09 25

HABRRF: wind, WEEIERRAT

E2: 300ETF% Z# .
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HAEARR: wind, MiBiE R T
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CAITONG SECURITIES

&I %

IEHTF IR

2. RRIHTEE

%23: HA4RXE

H 3 IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2020-11-25 -5.29 -8.69 -25.29 -51.29
2020-11-26 -0.74 -7.74 -20.74 -44.14
2020-11-27 11.94 2.34 -5.26 -23.86
2020-11-30 3.78 -5.42 -7.22 -25.62
2020-12-01 8.59 5.19 3.99 -16.01
2020-12-02 3.46 0.86 0.66 -18.34
2020-12-03 4.39 0.59 1.19 -19.61
2020-12-04 8.08 4.88 -0.92 -24.72
2020-12-07 4.26 1.26 -2.54 -32.74
2020-12-08 3.94 1.34 -3.26 -28.46

HAERR: wind, WEEIEHRFRAT
&4 HEAFAEZ G (%)

ZE IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2020-11-25 -2.43 -1.80 -2.35 -2.65
2020-11-26 -0.36 -1.63 -1.93 -2.28
2020-11-27 6.10 0.50 -0.49 -1.22
2020-11-30 2.23 -1.23 -0.69 -1.34
2020-12-01 5.32 1.19 0.38 -0.82
2020-12-02 2.25 0.20 0.06 -0.95
2020-12-03 3.06 0.14 0.12 -1.03
2020-12-04 6.12 1.20 -0.09 -1.30
2020-12-07 4.11 0.34 -0.26 -1.76
2020-12-08 4.20 0.37 -0.34 -1.54

FABKR: wind, BBIEHARAT
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CAITONG SECURITIES él Jﬁ\is'F iﬁ%ﬁf ;E:%&%
k5. IF&44E

B 3 IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2020-11-25 -0.70 -5.70 -17.70 -47.90
2020-11-26 -5.59 -13.59 -23.59 -51.59
2020-11-27 7.03 -3.97 -9.37 -38.97
2020-11-30 0.95 -5.25 -12.25 -44.25
2020-12-01 7.90 4.10 -5.10 -35.50
2020-12-02 -2.74 -7.14 -14.74 -49.94
2020-12-03 514 1.74 -8.66 -45.66
2020-12-04 6.48 4.08 -6.32 -43.92
2020-12-07 5.96 2.36 -7.24 -46.24
2020-12-08 3.92 -1.68 -8.08 -46.08

HERF: wind, WEBEFFRAH

% 6: IFA4FE Z 6B (%)

B 3 IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2020-11-25 -0.23 -0.83 -1.15 -1.73
2020-11-26 -1.87 -2.00 -1.54 -1.87
2020-11-27 2.48 -0.59 -0.61 -1.40
2020-11-30 0.39 -0.84 -0.82 -1.62
2020-12-01 3.40 0.66 -0.34 -1.28
2020-12-02 -1.23 -1.16 -0.99 -1.81
2020-12-03 2.50 0.29 -0.59 -1.67
2020-12-04 3.39 0.70 -0.43 -1.61
2020-12-07 4.02 0.44 -0.51 -1.73
2020-12-08 2.90 -0.32 -0.58 -1.74

HABRF: wind, WEEIERHRAT

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

28 IC00.CFE ICO1.CFE IC02.CFE IC03.CFE
2020-11-25 -24.97 -67.97 -165.77 -305.17
2020-11-26 -19.90 -64.50 -155.90 -281.90
2020-11-27 -7.61 -53.61 -142.01 -272.61
2020-11-30 -27.94 -77.54 -156.94 -293.74
2020-12-01 -20.02 -66.02 -152.62 -281.22
2020-12-02 -32.98 -81.78 -172.98 -310.18
2020-12-03 -11.48 -63.88 -166.68 -308.28
2020-12-04 -6.33 -61.13 -173.73 -321.93
2020-12-07 -27.08 -75.48 -191.68 -346.88
2020-12-08 -20.85 -72.05 -189.25 -346.85

HAERRF: wind, WEEIEHRFRAT
%8: ICALFHE £ 5] (%)

ZE IC00.CFE ICO01.CFE IC02.CFE IC03.CFE
2020-11-25 -6.06 -7.41 -8.12 -8.40
2020-11-26 -5.09 -7.20 -7.73 -7.82
2020-11-27 -2.06 -6.12 -7.10 -7.58
2020-11-30 -8.59 -9.33 -8.07 -8.32
2020-12-01 -6.48 -8.03 -7.80 -7.88
2020-12-02 -11.06 -10.07 -8.88 -8.70
2020-12-03 -4.25 -8.11 -8.63 -8.69
2020-12-04 -2.52 -7.93 -9.04 -9.07
2020-12-07 -13.08 -10.47 -10.27 -9.96
2020-12-08 -11.19 -10.27 -10.24 -10.01

HABRF: wind, WEEIERHRAT
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B3: AL A SLHFHIEKEH %)
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FAERK: wind, WiEIERHF AT
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HAEARR: wind, MiBiE R T
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3. KHhE
B5: &R s E
— 4 F # 7%300ETF —— FIE300
—— & 52300ETF —_— Es
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HBRR: wind, MiBIiERHF AT

B6: &R (EAL: L)

i A IE300ETE  —— R 3000% 48
—— A 42300ETF —— 4 \S0ETF
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IR B: wind, MBiERHF AT
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%9: #£F50ETFE+A B R HE

28 VIX HV RV
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
2020-11-27 20.37 16.25 14.11
2020-11-30 20.48 16.17 22.81
2020-12-01 23.06 18.21 16.09
2020-12-02 23.65 17.70 17.23
2020-12-03 23.43 17.18 11.78
2020-12-04 22.60 16.67 13.30
2020-12-07 21.41 16.54 15.11
2020-12-08 20.48 16.09 12.37

KBFF: wind, M8 E KA THT

%10: #HEMIH300ETFE+ £ B K shE

ZE VIX HV RV
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
2020-11-27 19.77 15.71 14.15
2020-11-30 20.64 15.35 18.84
2020-12-01 22.50 17.12 11.14
2020-12-02 23.05 16.62 15.18
2020-12-03 22.99 16.11 10.70
2020-12-04 21.82 15.64 12.73
2020-12-07 20.72 15.53 14.28
2020-12-08 19.92 15.10 9.76

HIRE: wind, MiEIERFF A
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CAITONG SECURITIES

KR MR E £ 5 A8 IEF AR AT LI BARE

%11: E£9300ETFiL+EZ B E#E

IEHTF IR

ZE VIX HV RV
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
2020-11-27 20.34 15.60 13.70
2020-11-30 20.86 15.17 18.90
2020-12-01 23.26 16.48 11.52
2020-12-02 23.76 15.98 12.93
2020-12-03 23.73 15.50 11.30
2020-12-04 22.52 15.06 12.68
2020-12-07 21.49 14.99 13.81
2020-12-08 20.64 14.60 10.16

KBFF: wind, M8 E A THT

£12: PE3004L+ A B EHE

ZE VIX HV RV
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 15.01 12.26
2020-11-27 20.09 15.32 12.59
2020-11-30 20.22 14.94 17.44
2020-12-01 22.38 16.67 11.54
2020-12-02 22.99 16.17 12.92
2020-12-03 22.79 15.69 10.42
2020-12-04 21.62 15.23 10.73
2020-12-07 20.85 15.14 11.71
2020-12-08 19.85 14.71 9.65

HIWRE: wind, MiBIERFF A

10
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CJAZELSE"E# £ I 5% EEFRIBE
%13: ZARBA R F

B 3 f()%éﬁrf £ 5 300ETF # & 300 #F 50ETF
2020-11-25 21.02 21.00 20.29 20.81
2020-11-26 20.20 20.06 19.45 19.66
2020-11-27 19.77 20.34 20.09 20.37
2020-11-30 20.64 20.86 20.22 20.48
2020-12-01 22.50 23.26 22.38 23.06
2020-12-02 23.05 23.76 22.99 23.65
2020-12-03 22.99 23.73 22.79 23.43
2020-12-04 21.82 22.52 21.62 22.60
2020-12-07 20.72 21.49 20.85 21.41
2020-12-08 19.92 20.64 19.85 20.48

KIEFF: wind, WiBIEFHF R

%14: BB RIA (F45: L)

2 foﬁéf’r‘f £3% 300ETF | K 300 f%#% | 4 E S0ETF
2020-11-25 15.95 2.76 7.38 12.41
2020-11-26 13.12 2.03 5.68 9.25
2020-11-27 15.93 2.36 6.28 14.43
2020-11-30 28.32 5.46 12.48 29.60
2020-12-01 22.29 4.09 10.64 24.24
2020-12-02 21.92 4.15 10.13 23.91
2020-12-03 15.82 2.45 6.03 13.72
2020-12-04 17.64 2.96 6.77 15.96
2020-12-07 16.51 2.55 5.90 14.81
2020-12-08 13.01 1.87 5.17 11.91

KABERE: wind, MiEERFF R

4, PCR
B 3 fo%?rﬁ £% 300ETF | % 300 f&4% | 4 E 50ETF
2020-11-25 0.526 0.751 0.444 0.527
2020-11-26 0.822 0.769 0.520 0.645
2020-11-27 0.584 0.677 0.491 0.443
2020-11-30 0.413 0.431 0.325 0.412
2020-12-01 0.431 0.374 0.303 0.408
2020-12-02 0.399 0.441 0.287 0.357
2020-12-03 0.438 0.416 0.330 0.437
2020-12-04 0.451 0.473 0.354 0.496
2020-12-07 0.543 0.508 0.420 0.565
2020-12-08 0.555 0.555 0.416 0.556

FRB: wind, MBiERHF AT

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

%16: BHARKBMHRXZPCR

&I %

IEHTF IR

A 3 FREE | B%00ETF | 7% 300 | %I S0ETF
2020-11-25 0.720 0.619 0.594 0.682
2020-11-26 0.827 0.848 0.625 0.766
2020-11-27 0.782 0.690 0.639 0.635
2020-11-30 0.632 0.588 0.558 0.589
2020-12-01 0.682 0.626 0.483 0.544
2020-12-02 0.562 0.543 0.468 0.437
2020-12-03 0.656 0.594 0.513 0.520
2020-12-04 0.660 0.588 0.556 0.559
2020-12-07 0.723 0.610 0.578 0.568
2020-12-08 0.723 0.628 0.530 0.544

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

A 4 fo%?rf £% 300ETF | 7% 300 j&4% | 4 E 50ETF
2020-11-25 0.879 0.723 0.900 0.826
2020-11-26 0.873 0.751 0.894 0.846
2020-11-27 0.919 0.756 0.910 0.905
2020-11-30 0.953 0.742 0.912 0.872
2020-12-01 1.010 0.792 0.896 0.944
2020-12-02 0.999 0.793 0.882 0.917
2020-12-03 0.974 0.773 0.847 0.860
2020-12-04 0.965 0.772 0.828 0.838
2020-12-07 0.926 0.782 0.828 0.805
2020-12-08 0.912 0.806 0.818 0.772

AR K: wind, WMEIERHF AT
12
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B7: SOETFHRFELZEIRXE
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HBRB: wind, MiBIiERHF AT

E8: 300ETFHMHFEEEARE

4000000 -
3500000 -
3000000 -
2500000 -
2000000 -

1500000 -

1000000 -

HAEARR: wind, MiBiE R T
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H9: S0ETF#MPCR(A X ¥)&PCR(#¥4£ %)
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HBRR: wind, MiBiERHF AT

E10: S0ETF#AR a5 PCR
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S N S I Sl P I

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(#4£E)

1.8 - por & por #4E
1.6 -
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1.2-
1.0 -
0.8 -
0.6 -
BNCT R\ T\ (T O\ N
S N S I Sl P I
HARRB: wind, WHBEHRH AT
E12: 300ETFHIA R X PCR
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b e b ST A AN AD
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HAEARR: wind, MiBiE R T

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

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%.

T irLg

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

[

HRB AT EE S AR R AT LI SRR 16



