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BIES: FERFGHEFETERE FIIR ..o -6-
BIR 6: 2ERRFEBEAE F B F 15 5 oo -6 -
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ZHOMGTAI SECURITIES

SR TR HRE
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HFAE, MNTT G ALLE My Ao R RdF A Bk &, Bid kS AFmE, FLTHF
TEFZEARA Bp 315 5 A0k B 4544 RS index #4775 4F R AFH) .

AEB8A 278 (AA), Tk A5 ARG H EZEAHWEE 1w, HEEL
Brgh A AR 3h /) R 3G B BIRA AL, SR TSI AKERT B,

FPWAR R XA R K; LiE 50 S AR PTESIR A RAARBRF T RBEETR .
BEA: FH4RS5E %% E B
— bk
0.02 1 JL?uLSO
— &R/
0.01 A
0.00
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—0.03 +
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FIR: wind, ¥ RIEFRAF LA
1.2 2B FEZK

BE2: DEEZEABFIEF

BlikifiE BINRG ANk SPEIS00RE SMERIER ElkiRs0 £REHEE 380N EibiES BEES BEEEs FEgegimmE ihdu
hiF500 ShiF500  SRAFS00  SREFS00  HhiFS00  HhiFS00  HRiF500  HRiFS00  HRiFS00 HS300

2021-08-06 [0.0089% " 0/9506%  1.0267%  0.4541% 1.7762% 0.0267%  -2.0622% 0.3438%  -1.8083% |SIGCCHINOG0EEI 0.2329  139.5015% 71.1883%
2021-08-09 -0.3613% -0.5371% -0.4344% -0.3681% 1.1500% -0.5321% -0.7660% -0.1913% -1.1254% -0.0035 -0.0063 -1.1631 31.2515% 70.2038%
2021-08-10 -1.2297% -1.5532% -1.4359% -0.9658% 0.8341% -1.6236% 0.8379% -0.3289% 0.0517% -0.0060 -0.0025 -0.2475 78.0782% 69.3169%
2021-08-11 -2.3313% -2 6723% -2.5199% -1.7535% 0.4673% -2.7918% 1.1312% -02736% 0.0209% -0.0119 00059 06213  186.1407968.7474%
2021-08-12 -3.7314% -3.9949% -3.8029% -2.9177% 0.0162% -4.2584% 0.2472% 0.0575% -0.6420% -0.0211 -0.0092 1.1393  312.4583%68.3542%
2021-08-13 -4 7245% -4 7818% -4.7535% -3.8707% -0.7822% -5.2787% -0.1485% -0.1576% -0.0521% -0.0283 00071 13920  402.29929 67 9373%
2021-08-16 -5.0307% -5.0267% -5.1506% -4.2270% -1.3598% -5.7008% 0.0352% -0.5365% -0.3475% -0.0304 -0.0021 1.5401  466.5081%67.3016%
2021-08-17 -4.7982% -4.8609% -4.9608% -4.1943% -1.9114% -5.4634% 0.5844% -1.0819% 0.6447% -0.0289 15878  489.3112966.8717%
2021-08-18 -4.2508% -4.1127% -4.5933% -3.7282% -2.3203% -4.7818% 3.1737% -1.0711% 3.9184% -0.0197 21943  897.3364% 66.5384%
2021-08-19 -3.2185% -2.9495% -3.5384% -2.8410% -2.1189% -3.6693% 3.6658% -0.6052% 4.9775% -0.0114 21330  844.00199% 66.9443%
2021-08-20 -3.1508% -2.9415% -3.4508% -2.7311% -1.6494% -3.6999% 2.0140% 0.2262% 4.8662% -0.0107 20321  763.0287%67.0109%
2021-08-23 -2.2728% -2.0450% -2.4375% -1.9783% -0.4943% -27766% 1.2218% 1.2451% 3.4644% -0.0067 1.3377  381.0338%67.6119%
2021-08-24 —1.4724% -1 1772% -1.5043% -1.3977% -0.1482% -1.7132% 0.3018% 1.6641% 3.2404% -0.0025 0.8680  238.4344967.9312%
2021-08-25 -0.8547% -0.5877% -0.9045% -1.0372% -0.3557% -0.8978% -0.8699% 1.4999% 1.9678% -0.0023 0.0314  103.1874% 68.2459%
2021-08-26 -1.3335% -1.1010% -1.3509% -1.5717% -0.8377% -1.3037% -1.9753% 1.0807% 0.6602% -0.0086 -00083 -0.1560 85.4829% 68.1368%
2021-08-27 -2.0443% -1.8920% -2.0872% -2.3513% -1.4847% -2.0054% -3.1007% 0.7489% -0.9217% -0.0168 -0.0082 -0.0585 94.3131% 67.7953%
KB windy P RIEFA AT

HE15AMRG T wBE 2L, £ 8 A 27 BARHF EFZERNERITA

PHB A 119, EEETHEESEE. R rFEHED. KR EHKS. =
KFNFR BRI IES: 9 M F FHTL 5 PGiES. UREZE: B EFRGEELDPR

HRIFGG CEHIR, ZHMRIRERE Fr09 REKH B % 380 A

1.3 R AR FE B S F E 72
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ZHONGTAI SECURITIES ARk A2 Z R

TE ISR S WwE A 3 AR, Al LBIZS 41915 53R, BEIREAR
AR TR ERF . Repisd FTa AM FiAsss, 4o FRkisit Ko, KAHER
Friksh.

A& 3: €| LHREZEBFET

hiFs500  BINkEEE SINEE ellARE AllbRiE eldbaés gllkiRG ik IkiFS0 SREEIER EEErE imandied ek i

EiLAE Thil100 EiLAE HS300  fhifs500  svMigsf FdInaE allkifes aldlifés HS300
2021-08-06 [011248% " 2/4173% 1.0337%  16533% 0.0080% 0.7352% 0.6743% -0.0700% -0.1720% |[SGCHINOG0GSI 0 5557 55 6732% 71.1883%
2021-08-09 |0.1200% 0.6600% -0.2413% 0.1733% -0.3613% -0.3217% -0.5119% -0.4484% -0.5462% -0.0016 -0.0100 -2.0471 12.9110% 70.2038%
2021-08-10 -D.0711% -1.1413% -1.3007% -1.1923% -1.2297% -0.9658% -1.6032% -0.7366% -0.9243% -0.0102 00085 -1.8070 15.0021% 69.3169%
2021-08-11 |0.1037% -2.1865% -2.2276% -2.0306% -2.3313% -1.3823% -2.3329% -1.2123% -1.4842% -0.0168 -0.0066 -0.6818 50.5698% 68.7474%
2021-08-12 |0.5974% -2.7281% -3.1340% -2.5780% -3.7314% -1.6931% -2.7849% -1.7658% -2.2213% -0.0223 -0.0055 02027 12246789 68.3542%
2021-08-13 |0.9361% -3.2482% -3.7884% -2.9867% -4.7245% -2.0286% -2.8960% -2.0212% -2.5464% -0.0259 -0.0036 06806  197.5031%67.9373%
2021-08-16 |0.9504% -3.7947% -4.0803% -3.3632% -5.0307% -1.9638% -2.9195% -2.1262% -2.6764% -0.0278 -0.0019 0.8401  231.6626%67.3016%
2021-08-17 0.8922% -3.8500% -3.9060% -3.3924% -4 7982% -1.7822% -2.7904% -1.8659% -2.3685% -0.0265 07974  221.9795%66.8717%
2021-08-18 0.6130% -3.8018% -3.6377% -3.3606% -4.2508% -1.4809% -2.2809% -1.7846% -1.9731% -0.0244 06059  183.2916Y% 66.5384%
2021-08-19 0.4936% -2.5700% -2.7249% -2.4246% -3.2185% -1.2005% -1.4809% -1.3504% -1.4904% -0.0178 -0.0153  98.4777% 66.9443%
2021-08-20 0.7010% -1.5262% -2.4498% -1.7787% -3.1508% -1.3966% -1.3189% -1.4510% -1.7001% -0.0156 -0.1508  85.9979% 67.0109%
2021-08-23 0.6682% 0.1873% -1.6046% -0.5273% -2.2728% -1.0370% -0.5772% -1.3673% -1.7064% -0.0092 -0.3353  71.5098% 67.6119%
2021-08-24 0.5617% 1.1517% -0.9107% 0.2722% -1.4724% -0.7615% 0.1138% -1.0659% -1.1848% -0.0037 -0.4096  66.3913% 67.9312%
2021-08-25 0.5008% 1.7548% -0.3539% 0.8507% -0.8547% -0.5118% 0.6371% -0.5690% -0.5623% -0.4873  61.4277% 68.2459%
2021-08-26 0.8072% 1.7024% -0.5263% 0.8026% -1.3335% -0.7383% 0.5893% -0.4070% -0.3598% ] -0.3005 74.0450% 68.1388%
2021-08-27 |1.1405% 1.2567% -0.9038% 0.4313% -2.0443% -1.1973% 0.2912% -0.3132% -0.2314% -0.0017 -0.0023 -0.0557 94.5809% 67.7953%

KB wind, ¥ A E A5 5T
1.4 E4E 50 844807 2K

FE1I5ARHEES B A 4L, £ 8 27 8 LIiE50155 2/9, 3 A&
APk D RS T, K3 ERA T SIS,

B#4: E7E 50 EZRBFIEF

HF500  HES0 BIFS0 BAFS0 BIFS0 BSFS0 BAFS0  BES0  HIFS0 EETEEY REETT EnhEcEE RmE
ERFANE CHE100 EREAFE HS300  faF500 ovIMEER EdIsEE alldss slubifs0
2021-08-06 (0.1248% 0.0819% -1.3017% -0.6821% -1.4265% -1.7901% -1.5028% -2.5253% -2.3532% -0.0126 -0.0126 -0.3260 72.1781%
2021-08-09 |0.1200% -0.1794% -1.0807% -0.6661% -1.2007% -1.5365% -1.1754% -1.2147% -0.6686% -0.0084 -1.4510  23.4347%

2021-08-10 -0.0711% -0.3642% -0.5236% -0.4152% -0.4526% -0.7191% -0.5026% 0.2467% 1.1711% -0.0018 -1.3109  26.9570%
2021-08-11 0.1037% -0.4761% -0.5171% -0.3201% -0.6209% -06956% -02814% 0.6867% 2.1709% -0.3945  67.4004%
2021-08-12 0.5974% -0.4913% -0.8972% -0.3412% -1.4947% -1.1506% -0.2847% 0.5425% 2.7638% -0.0008 I 02645 130.27869
2021-08-13 0.9361% -0.4386% -0.9788% -0.1770% -1.9148% -1.2112% -0.0290% 0.8174% 3.3638% 06503  191.6083°
2021-08-16 0.9504% -0.3832% -0.6688% 0.0483% -1.6192% -0.5586% 0.4880% 1.4052% 4.0816% 07770  217.4853%

2021-08-17 0.8922% -0.3593% -0.4153% 0.0983% -1.3076% 0.0052% 0.7630% 1.7874% 4.1558% 0.7108  203.56249%
2021-08-18 0.6130% -0.3121% -0.1480% 0.1291% -0.7611% 0.5667% 1.0707% 2.0476% 4.0208% 0.5374 171.1505%
2021-08-19 0.4936% -0.3167% -0.4707% -0.1704% -0.9642% 0.0052% 0.5043% 1.2147% 2.7051% -0.0439  95.7096%
2021-08-20 0.7010% -0.2766% -1.2003% -0.5292% -1.9012% -1.2981% -0.2786% 0.0985% 1.7986% -0.0032 -0.0065 -0.0015 99.8532%
2021-08-23 0.6682% -0.1806% -1.9725% -0.8952% -2.6407% -2.6075% -1.1729% -1.5705% 0.1359% -0.0114 -0.0082 0.1100  111.6286°
2021-08-24 0.5617% 0.0402% -2.0222% -0.8393% -2.5839% -2.8170% -1.2930% -2.0555% -0.8707% -0.0132 0.0674 106.97199
2021-08-25 0.5008% 0.2532% -1.8555% -0.6419% -2.3563% -2.5326% -1.1315% -2.0209% -1.4586% -0.0125 -0.0427  95.8229%
2021-08-26 0.8072% 0.3679% -1.8608% -0.5320% -2.6680% -2.4624% -0.9777% -1.7241% -1.3643% -0.0116 0.1357 114.5325%
2021-08-27 1.1405% 0.5599% -1.6006% -0.2655% -2.7411% -2.1644% -0.5579% -0.9671% -0.7357% -0.0081 0.2037 122.59719%

KR wind, P FIE R I
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gk 45 MR G HAiEA EZEA BB & 5 TR, KREEA S F= LiE 50 E 7%
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B& 5: JERFEHIE 70 & HEK

5 A | 1
0.0541 —— [|-uFs0
0.04
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0.02 4 —‘\
0.01 » ap>
TN -t
0.00
[
0.0 | gl TN ™~ /
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—0.02 N
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SEEE55coco5S5ococE66o88888388888
So OS2 S22 22238 S 0000 aaaa=a23=
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KR wind, ¥ RAERGF AT

22 ERABFEZESET

HEASARG HIEFERERFTRE T AL, ETE54H89 ZTFHE5
SRR TR B, RN R PR Bk
B 6: IEFRFGHEZEBFIET

FS00 UESAE IESAE IESAT IESAT IEFAT AT EFaT AT BEEE 2= FaiEsiss ipaiEs
ELLA#E ®NIE100 ERTAE HS300 500 S/IMEERH iRHIARE alhlling: flbiRs0

2021-08-06 ".0.4432% "1.8269% ~1.2073% 1.9517% "2 .3152% "2.0280% "-3.0504% —2.8784% ~0.0173 "0.0173 "0.1141 '89.2151%
2021-08-09 ".0.2685% "-1.1698% 0.7552% ~1.2898% 1.6256% '~1.2646% ~1.3038% —0.7577% -0.0092 13774 25.2246%
2021-08-10 0.0711% "~0.0111% "~0.1705% 0.0620% ~0.0994% "0.3660% ~0.1495% 27 2877%
2021-08-11 "0.1077% "0.1824% '68.7339%
2021-08-12 "0.7668% "—0.4228% "125.0679%
2021-08-13 " 1.0620% "0.3584% : "182.8047%

"217.16389
7223 67749
13016 367.51169
12884 36271359
"345.16979
"205.18419
"168.1192¢
~0.0355 06.5124%
"0.2531 '77.6420%
“0.1942 "82.3478%

2021-08-16
2021-08-17
2021-08-18
2021-08-19
2021-08-20
2021-08-23
2021-08-24
2021-08-25
2021-08-26
2021-08-27

"1.0984% "~0.5217%

KB windy P RIEFA AT
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2.3 EHIRH K KA B H R

BRT: iEH2Ne] B AR5 B E

399975.57[E5AR] 2021/08/27 1833.08 15-0.39%(-3.24) FF835.53 #&847.19 {£831.01 #R1.93% £0356.04({7
MA25 811.821 MAS5 810.58] MA200 835.831 MA200 835.83] MAS 844.69] 2020/01/20-2021/08/27(390H) ¥V

1040

S 640
? VOL: 27.771Z MA(S0): 27.21Z, MA(25): 32.71{Z, X

200.0012

100.001%

- T— ) |‘| ||‘.|
fHAl bl

20-01 20-03 20-06  20-07

i

it L gl Juk Ll “‘

i o e
W‘|WMM| HMWWWMWM\I |mmmmmmmmmmquwwmmu

20-08 20-09 20-10 20-11 20-12 21-01 OA 21-04 21-05 21-06  21-07 21-08

=}

0

KB wind, T AIERHT AT
B 7 . B AIEAISH G T E G BFEHAE 5 2 200 KX TF. 25.

55 R¥H&kx b, sb L KM =AY, I H AT RIE.

BI& 8: iEAFLNa] L5 £ BB

399975 SZ[iE5na)]  2021/08/27 %833.08 1E-0.97%(-8.12) JT847.94 587133 1831.01 #=4.79% #02452.38(7,

MA25 801.747 MAS5 854.59] MA200 746.34] MA200 746.34] MAS 806.101 2018/02/09-2021/08/27(183[F) ¥V
w004 43 1070
| 950
n m.lu*
“‘W ‘Ih% I

.- 4”,

710

470

7 VOL: 190.0%Z MA(50): 1173042 MA(25): 116.90{2
600.00{7

300.0012,

9-08 19-10 I -1220-02 ZO-O' LOO 20-08 20-10 20-12  21-02 4\0 2

18-02 18-04 18-06 18-08 18-10 18-12

KB wind. b RIEFRA T

1l 8 Fr. AELEAISHK T E SIS LH&E 5. 25. 200 B L2k
55 B ¥ AT .« 55 BHERA ek GEET.
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ZHONGTAI SECURITIES ARk A2 Z R

do B & 9 LB FT A ARFE LA P IR 300 A HE . Ak dgAast IR 300 i
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2021-08-06 7 0.0028 7 0.008339 2 -0.01264 1 -0.01751 1 -0.01731 3 -0.00538 1 -0.03909 g 0024815 4 -0.00065
2021-08-09 1 -0.00352 3 -0.00164 1 -0.00845 4 0.00024 1 -0.00924 1 -0.00908 1 -0.02511 9 0.028649 1 -0.00732
2021-08-10 3 -0.00601 0 -0.01018 2 -0.00181 8 0.007887 2 0.001327 1 -0.01037 7 0.003674 8 0.02434 0 -0.01565
2021-08-11 3 -0.0119 1 -0.01676 3 5.57E-05 9 0.024039 6 0.004617 2 -0.01554 9 0.013982 3 0.019685 2 -0.01602
2021-08-12 3 -0.02114 1 -0.02227 3 -0.00084 9 0.030084 6 0.00563 2 -0.02049 8 0.009996 9 0.01386 2 -0.00736
2021-08-13 0 -0.02828 1 -0.02589 3 0.000409 3 0.03314 6 0.007989 2 -0.01986 7 0.009892 7 0011162 2 -0.00957
2021-08-16 1 -0.03038 1 -0.02778 5 0.00416 9 0034133 8 0014575 2 -0.01389 8 0014935 6 0.009021 2 -0.00941
2021-08-17 2 -0.02894 1 -0.02651 6 0.006244 9 0.041582 g 0.02256 2 -0.01389 7 0.00953 8 0013427 2 -0.01222
2021-08-18 2 -0.01974 1 -0.0244 6 0.00803 g 0.04405 3 0.047952 2 -0.01667 4 0.000949 9 0.015381 2 -0.01532
2021-08-19 2 -0.01144 1 -0.01776 5 0.003335 9 0035787 9 0053679 2 -0.01388 2 -0.00817 g9 0.01256 2 -0.01416
2021-08-20 3 -0.01069 1 -0.01563 3 -0.00321 g 0.030679 3 0.054811 1 -0.022 1 -0.02579 g 0.017168 3 -0.00364
2021-08-23 3 -0.00675 2 -0.00915 2 -0.01137 9 0018646 9 0.040705 1 -0.02797 1 -0.0398 9 0015307 6 0.005489
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