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A BAT R

50ETF #A4L: A B ARelc £ F 3.410, HAT— /AN % B L3 0. 83%;
WA EEAT—ANARDH A 18.44 L3 % 18.94; I HFo= Lk
2.63%% 365.09 7 7k, X2 L7k 10.13% % 272.30 7 7K,

4 44 3% 300ETF #AAX: 4 B AR89k #& T 5.180, BAT—/A"X H B £
T 1.33%; BT/ D B 17.64 TIEZE 17.54; I
Ho= Lk 5.49%% 220.00 73K, mm Xz Lk 7.15%% 221. 31
7 Ko

# % 300ETF MAL: A HARGMET 5165, BAT—AH A Lik
1.23%; BAHR T —ARLH B 17.81 THE17.70; BRHFE
¥ LK 8.52%% 41.37 77K, mAXE T4 4.83%% 31.67 7 ik,

FE 300 AR A HAAL: 4 B ARGILE T 5132.709, BAT— A H H £
K 1.25%; EHAAEHEAT—AK S B9 18.45 TIEZE 18.10; HIM
BAEETHA431%% 20.62 ik, mm e Lik11.05%% 17.77 77
Ko

164 BA AL 4 50ETF 36 4, 300ETF 66 4, LTIE%B=.

REASEAGE: IH, IF, IC AKX E S5 R-7.11, -20.71,
-38.38, xF g FILE £ b (ERESAK, AREEK) 2FH
-17. 45%., -30. 85%. —39.87%.

RIeHT: ALPTRERIBIMEASF, F M RAEAT BT H B

AR, MEXTF



T4 58 FIE 7~

CAITONG SECURITIES él “ﬁ‘iili

1. BLBRFREK

1.1 50ETF

%1: S0ETFiL#A4r Tk A

B A% B 4 1o I

2021-06-23 34 0.14%
2021-06-24 44 0.55%
2021-06-25 98 1.52%
2021-06-28 96 -0.40%
2021-06-29 69 -0.85%
2021-06-30 21 0.51%
2021-07-01 22 0.94%
2021-07-02 42 -3.52%
2021-07-05 31 -0.09%
2021-07-06 29 0.32%
2021-07-07 26 0.32%
2021-07-08 45 -1.37%
2021-07-09 29 -0.38%
2021-07-12 23 0.83%
2021-07-13 36

R R: wind, MiBIERFF R

B1: 50ETF% Z & &I
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HAERR: wind, MiBiE R T

KRR E £ 5 A8 EF AR AT LI BARE
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1.2 300ETF
% 2: 300ETF ##drH kA
B A% B 4 1o I

2021-06-23 64 0.60%
2021-06-24 74 0.25%
2021-06-25 100 1.56%
2021-06-28 97 0.17%
2021-06-29 79 -1.02%
2021-06-30 24 0.59%
2021-07-01 16 -0.04%
2021-07-02 44 -2.68%
2021-07-05 33 0.14%
2021-07-06 34 0.14%
2021-07-07 30 1.03%
2021-07-08 76 -0.85%
2021-07-09 45 -0.47%
2021-07-12 39 1.33%
2021-07-13 66

HABRRF: wind, WEEIERRAT

E2: 300ETF% Z# .

U S I\ - B 1 SR v BN S A B <\

L A P S A

HAEARR: wind, MiBiE R T

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

£ T %I

IEHTF IR

2. RRIHTEE

%23: HA4RXE

H 3 IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2021-06-29 -15.73 -22.73 -30.93 -46.13
2021-06-30 -17.25 -26.65 -36.85 -53.45
2021-07-01 -63.45 -81.05 -87.25 -110.45
2021-07-02 -26.44 -38.44 -47.64 -60.44
2021-07-05 -17.39 -27.99 -37.19 -52.99
2021-07-06 -4.68 -16.28 -24.88 -40.08
2021-07-07 -11.19 -20.99 -31.39 -46.99
2021-07-08 -11.06 -21.26 -28.06 -43.26
2021-07-09 -11.59 -20.59 -27.39 -40.79
2021-07-12 -7.11 -15.71 -20.71 -37.51

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

ZE IHO0.CFE IHO1.CFE IHO2.CFE IHO3.CFE
2021-06-29 -9.26 -4.49 -3.99 -2.81
2021-06-30 -10.66 -5.33 -4.77 -3.25
2021-07-01 -35.64 -15.58 -11.04 -6.63
2021-07-02 -18.37 -8.10 -6.45 -3.81
2021-07-05 -15.63 -6.34 -5.27 -3.41
2021-07-06 -4.89 -3.81 -3.60 -2.60
2021-07-07 -12.43 -4.97 -4.56 -3.05
2021-07-08 -13.91 -5.22 -4.20 -2.87
2021-07-09 -16.49 -5.20 -4.18 -2.73
2021-07-12 -17.45 -4.26 -3.29 -2.54

FABKR: wind, BBiEHAR AT

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

2R IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2021-06-29 -26.74 -40.54 -48.34 -76.54
2021-06-30 -31.44 -45.24 -56.44 -83.44
2021-07-01 -74.06 -94.06 -107.46 -140.46
2021-07-02 -35.92 -49.72 -63.92 -95.12
2021-07-05 -23.79 -38.99 -50.79 -79.39
2021-07-06 -16.10 -32.50 -42.30 -72.90
2021-07-07 -16.29 -30.69 -41.89 -69.69
2021-07-08 -11.86 -25.26 -34.26 -63.86
2021-07-09 -18.44 -30.44 -43.64 -71.84
2021-07-12 -20.71 -36.91 -55.11 -88.71

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

ZE IFO0.CFE IFO1.CFE IFO2.CFE IFO3.CFE
2021-06-29 -10.50 -5.36 -4.18 -3.12
2021-06-30 -12.87 -6.04 -4.90 -3.40
2021-07-01 -29.33 -12.41 -9.26 -5.71
2021-07-02 -16.89 -7.06 -5.82 -4.02
2021-07-05 -14.41 -5.92 -4.83 -3.42
2021-07-06 -10.94 -5.07 -4.09 -3.16
2021-07-07 -12.08 -4.85 -4.06 -3.01
2021-07-08 -10.10 -4.14 -3.41 -2.81
2021-07-09 -17.30 -5.10 -4.41 -3.18
2021-07-12 -30.85 -6.53 -5.71 -3.95

KKK wind, MEEIERHRAT

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

2R IC00.CFE ICO1.CFE IC02.CFE IC03.CFE
2021-06-29 -20.62 -70.42 -117.22 -255.42
2021-06-30 -44.18 -95.58 -146.98 -292.18
2021-07-01 -30.47 -86.47 -134.07 -277.47
2021-07-02 -19.05 -66.65 -117.25 -250.25
2021-07-05 -32.61 -83.61 -130.61 -267.21
2021-07-06 -34.30 -87.70 -131.50 -275.90
2021-07-07 -25.13 -79.73 -125.13 -271.13
2021-07-08 -26.85 -80.45 -127.45 -269.45
2021-07-09 -20.34 -70.34 -118.14 -261.94
2021-07-12 -38.38 -89.98 -139.78 -284.78

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

ZE IC00.CFE ICO01.CFE IC02.CFE IC03.CFE
2021-06-29 -6.34 -7.08 -7.66 -7.89
2021-06-30 -13.80 -9.62 -9.59 -8.99
2021-07-01 -10.47 -9.02 -9.00 -8.71
2021-07-02 -7.20 -7.22 -8.08 -7.99
2021-07-05 -14.93 -9.47 -9.24 -8.60
2021-07-06 -17.06 -10.12 -9.42 -8.92
2021-07-07 -14.01 -9.37 -9.03 -8.75
2021-07-08 -16.63 -9.68 -9.34 -8.77
2021-07-09 -14.45 -8.63 -8.73 -8.51
2021-07-12 -39.87 -11.55 -10.54 -9.27

KKK wind, MEEIERHRAT

KRR E £ 5 A8 EF AR AT LI BARE
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B3: BRABMTEA EHFMEKES %)
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HBRR: wind, WMiBiERHF AT

B4: BRI KA ESLFAREKLBE (%)
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HAEARR: wind, MiBiE R T

B S MR E % AR RA AT L BT 7
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CAITOﬁECURITIES iﬁ%ﬁf %%&%

3. WHE
B5: &HAMHMRENF
21 - —— R MIHI00ETF  —— 7 I£300

——— B 4:300ETF — 45 F 50ETF

i EMIBI00ETF  —— P IE 3000545

20.0 - —— 2 300ETF 4R 50ETF

17.5 -

15.0 -

12.5 -

10.0 -

IR B: wind, MBiERHF AT

B S MR E % AR RA AT L BT 8



e ——
T &1 K E AR
%9: #£F50ETFE+ A BEHE

2R VIX HV RV
2021-06-22 19.83 15.58 11.74
2021-06-23 18.51 15.12 12.99
2021-06-24 17.76 14.81 10.42
2021-06-25 18.02 15.50 14.47
2021-06-28 18.32 15.10 10.61
2021-06-29 18.10 15.01 9.40
2021-06-30 18.64 14.69 12.25
2021-07-01 18.28 14.70 16.07
2021-07-02 19.01 19.90 11.52
2021-07-05 18.27 19.30 9.62
2021-07-06 18.03 18.75 14.04
2021-07-07 17.62 18.22 12.69
2021-07-08 18.46 18.45 12.99
2021-07-09 18.44 17.95 14.96
2021-07-12 18.94 17.69 16.62

KBFF: wind, M8 E AT

%10: #HEMIH300ETFE+ £ B K shE

ZE VIX HV RV
2021-06-22 18.71 14.23 10.64
2021-06-23 17.20 13.99 11.70
2021-06-24 16.43 13.60 9.60
2021-06-25 18.64 14.49 12.67
2021-06-28 19.17 14.06 9.44
2021-06-29 16.50 14.20 9.17
2021-06-30 19.43 13.96 10.61
2021-07-01 16.95 13.53 15.65
2021-07-02 18.04 16.83 11.40
2021-07-05 17.13 16.32 8.93
2021-07-06 16.96 15.83 12.59
2021-07-07 16.14 15.86 12.62
2021-07-08 17.00 15.73 11.59
2021-07-09 17.64 15.36 15.07
2021-07-12 17.54 15.74 15.57

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
2021-06-22 19.05 14.13 10.96
2021-06-23 17.66 13.91 12.12
2021-06-24 17.11 13.51 10.24
2021-06-25 19.08 14.64 12.88
2021-06-28 19.70 14.20 9.61
2021-06-29 17.12 14.37 10.00
2021-06-30 17.52 14.14 10.86
2021-07-01 17.22 13.77 16.09
2021-07-02 18.18 16.40 10.96
2021-07-05 17.47 15.92 9.00
2021-07-06 17.37 15.44 13.86
2021-07-07 16.53 15.59 13.28
2021-07-08 17.24 15.48 11.94
2021-07-09 17.81 15.12 15.50
2021-07-12 17.70 15.41 16.53

KBFF: wind, M8 E AT

£12: PE3004L+ A B EHE

ZE VIX HV RV
2021-06-22 19.49 14.64 10.98
2021-06-23 18.68 14.32 11.87
2021-06-24 18.48 13.90 12.09
2021-06-25 18.59 14.86 12.90
2021-06-28 19.04 14.43 9.95
2021-06-29 18.69 14.71 10.71
2021-06-30 19.18 14.48 10.51
2021-07-01 18.82 14.04 15.52
2021-07-02 18.80 17.60 12.97
2021-07-05 18.16 17.07 10.84
2021-07-06 17.82 16.55 16.00
2021-07-07 17.60 16.63 11.47
2021-07-08 17.83 16.60 12.00
2021-07-09 18.45 16.16 14.88
2021-07-12 18.10 16.38 17.17

HIRE: wind, MiBIERFF A

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

B 3 fo%é?j £ 300ETF # & 300 #F 50ETF
2021-06-29 16.50 17.12 18.69 18.10
2021-06-30 19.43 17.52 19.18 18.64
2021-07-01 16.95 17.22 18.82 18.28
2021-07-02 18.04 18.18 18.80 19.01
2021-07-05 17.13 17.47 18.16 18.27
2021-07-06 16.96 17.37 17.82 18.03
2021-07-07 16.14 16.53 17.60 17.62
2021-07-08 17.00 17.24 17.83 18.46
2021-07-09 17.64 17.81 18.45 18.44
2021-07-12 17.54 17.70 18.10 18.94

KIEFF: wind, WiBIEFHF R

%14: BB BARIA (F45: L)

2 foﬁéf’r‘f £3% 300ETF | K 300 f%#% | 4 E S0ETF
2021-06-29 13.63 2.06 6.89 10.20
2021-06-30 12.42 1.77 5.84 8.74
2021-07-01 18.33 2.63 9.85 16.05
2021-07-02 20.87 2.58 9.65 19.08
2021-07-05 14.14 1.69 5.95 11.47
2021-07-06 16.46 2.04 7.86 13.86
2021-07-07 18.82 2.36 9.75 13.37
2021-07-08 14.97 1.90 7.50 13.13
2021-07-09 19.34 2.45 10.65 14.68
2021-07-12 20.19 2.17 12.53 15.93

BABKE: wind, MiEiERFF R

4, PCR
B 3 fo%?rﬁ £% 300ETF | % 300 i&4% | 4 E 50ETF
2021-06-29 0.832 0.735 0.558 0.759
2021-06-30 0.769 0.676 0.415 0.654
2021-07-01 0.916 0.923 0.608 0.677
2021-07-02 1.638 1.583 1.031 1.420
2021-07-05 1.389 1.633 0.984 1.504
2021-07-06 1.180 1.206 0.914 1.382
2021-07-07 0.690 1.027 0.611 0.957
2021-07-08 0.842 0.994 0.773 1.251
2021-07-09 1.137 1.188 1.101 1.483
2021-07-12 0.592 0.567 0.531 0.890

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
2021-06-29 0.829 0.735 0.552 0.714
2021-06-30 0.743 0.714 0.468 0.624
2021-07-01 0.879 0.826 0.502 0.636
2021-07-02 1.074 0.869 0.674 0.863
2021-07-05 1.044 1.115 0.563 0.884
2021-07-06 0.978 0.913 0.709 0.886
2021-07-07 0.806 0.967 0.646 0.821
2021-07-08 0.862 0.976 0.705 0.868
2021-07-09 1.030 0.872 0.795 0.918
2021-07-12 0.685 0.656 0.608 0.663

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

2 fo%?rf %% 300ETF | K 300 f%#s | 4 E S0ETF
2021-06-29 0.880 0.702 0.613 0.667
2021-06-30 0.880 0.734 0.614 0.660
2021-07-01 0.916 0.701 0.638 0.684
2021-07-02 0.864 0.704 0.600 0.639
2021-07-05 0.847 0.726 0.610 0.620
2021-07-06 0.834 0.697 0.603 0.609
2021-07-07 0.926 0.771 0.660 0.632
2021-07-08 0.859 0.728 0.637 0.590
2021-07-09 0.847 0.656 0.634 0.564
2021-07-12 0.899 0.674 0.673 0.577

AR K: wind, WMEIERHF AT
12
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B7: SOETFHRFELZEIRXE

5000000 -
4000000 - ‘
3000000 - .l" u n‘ wn
| | d
2000000 - ' M ! ‘
1000000 -
AL\ SN SR (AN S\ C I\ B\ < I | - I \{
LS L P PN A A AP AR A

HBRR: wind, MiBIiERHF AT

E8: 300ETFHMHFEEERARE

— RXE — HtE
4000000 -

3500000 - J

3000000 -

2500000 -

il
o | ) ‘Mfln ‘ “‘»'W‘

1500000 - ( ’ v "
1000000 -
S ,\0 ,\\ ,'\'l AN R\ <SP I
S 1010 PSR A S A A A

HAEARR: wind, MiBiE R T

B S MR E % AR RA AT L BT 13
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CAITONG SECURITIES

E AT R

B9: S0ETF#MPCR(A X ¥)&PCR(#¥4£ %)

— perMIE  —— pcriFHE
1.2 -
1.0 -
0.8 -
0.6 -
0‘ 4 = T T T T T T T T T T T
L R\ I N SN S S { SR\ R I < BN \ (.
LN P P N N I AP RS AN

HBRR: wind, WMiBiERHF AT

E10:

0.

0.

0

U LA R SN S
rLQ'lQ 'LQ"LQ 10"9 ’1910 A

S0ETF#AAmk 37 PCR

.75 -

.50 -

.25 -

.00 -

75 -

50 -

.25 -
NS
0 rLQq'\ rLQq"\ q_Qq’ rLQq’ qpq' rLQ(L

HAEARR: wind, MiBiE R LA

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

E11: 300ETF#MPCR(A X &)&PCR(#H4£E)

por 4 &

por i L&

A O ok L P ab

o o oM o A S AP O P
UL LA M M A A M AT A ML LA\

HBRR: wind, MiBIiERHF AT

B 12: 300ETFAIA R X3 PCR

1.50 -

0.75 -

0.50 -

0-25_| T T T T T T T T T T

LI\ N SN S A\ R\ C R\
1010 rLQrLQ -1010 1010 qpq’\ rLQq’,\ -101\ rLQq:\ rquz\ 0 0

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

(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



