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1. 2RKXETFEAREZRAFTL: BREREDE BREFRIZ oo 3
1.1, BT : TRIBEFTIHILLEIRT i 3
1.2, AFRGTBN: FBHRBE R 9 AMEEE R e, 4
1.3, LT BEIL: FEAAEHIE LT oo 4
1.4, 2RABTHENL: BFREERMAE LI oo 5
2. BAXRETARAFINL: RFRBTH KT EHREBBE .o 6
2.1, BRETHEL: ABREZTEIEHEIRETE e, 6
2.2, BRI : AT A ARIE AT oottt en 7
2.3, BEAASTHBINL: BETIHEFITK oo, 7
3. KERANHBEZL: BRAERBEEMEMNE e 8
Ai A xR
B1: 2R EZFAEAHHEN BHAT H=8H 11 H B i 3
B2: AREBRETHHFHEFEL BAT H=8HA T BB oo 3
B 3: AREBIBTEI: TR T ittt ettt ettt ens 4
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B8: TZEAMBERHEHEFN BAT7H—8H 1T HLEA) oo 4
B9: F2ERERXFHETHNKEFL BATH—=8HA 1T BB e 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
A1 BARTHREFL (8 A7 H—8 A 11 H B oottt 7
B12: EBRMTHEEFEL B A7 H—8H 11 H L) (it 7
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1. 2K EFEEAREAAFERN: BREAREDE ARESHRE
8H7H—8 AN BLAE, £87 A4 CPl R =m%, 127 A PPl R kA2, £ EHBKRKIELA
T IR EAGMNERFTHFRZ AL T L. ELHKBBAEFE LK, BRREFEAKE, BRER iR, 246%
&, UELH, Ae>1E>k%,
B1: 48T 2K 5HHEN BA7H—8HA 11 BLAE)

FhiRlRTHEE -1.99%
2HEERE -0.83%
2REHES -0.76%

SIRERERE 0.61%
LAl TEE -0.46%
RJ/CRBfEmiNMEIRE Wo.10%
irETSEmN MR EREE I 0.42%
STiRl I o-86%

FAHA R Wind, Bloomberg, [E#%4%15H1%

1.1, 2RBFTHIL: TE2ERETHLEEHRY
8A7H—8A 1 BLRE, THLELTEHANFHLEHMRELAAMNR K. 2R EZRTES T M
kA, BRRKMGE K, AT HRARAKET Ho VIX 548 K L= 5%,

B2: ARFIZRETHHEEFENL (BAT7H—8H 11 HLAE)

FMHIRETIEY 9%

MSCHEAHIEX 1.66%
paryyariiinaicto -0.46%
MSCIEE -0.43%
MSCIERM -0.42%

TAFE: Wind, ERLEEZHTE
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SDIC ESSENCE FUTURES K K% BT AR
B 3: AKEZHETHIL: TKTH B 4: 2R EEZRFTHIL: RMNTH
IE—RERkEIE  IE—R3kBIE  EESIKRKIE
—EkME  IT—BikliE EESRE MSCIEXM -0.42% -1.21% 11.20%
. . . =RH00 -0.53% 1.46% 0.97%
MSCIE*ME '1-66A) '0.86/0 5.10/0 %DAX -0.75% -1.19% 13.71%
i 2019 0 979 9 EEICAC40 0.34% 0.10% 13.38%
Jiu-l:.zn?a ik s S BARIER -1.04% -1.07% 17.76%
EE2i -2.38% 1.14% -3.57% FEHEFIBEX35 0.70% 0.21% 14.65%
; g 19 7120 9 BEFPSI 0.85% -1.20% 1.03%
ainiREH 1.44% 2.13% 17.43% FESASESES -2.48% -2.78% 38.40%
B#225 0.87% 1.66% 24.45% BIREGE -2.91% 0.06% 24.19%
FZAEX -0.98% -0.39% 11.05%
BEGARE 0.44% 0.64% 15.87% LEFURIBFX -1.25% 3.08% -0.44%
EESENSEX30 -0.61% -0.51% 1.37% *}E;;’W 'g-::? g:;f ::zf
LUXX -0.84% .95% .30%
SRR 0.06% 3.75% 1.32% FZE0MX20 8.36% 8.59% 16.56%
ﬂﬁﬂﬂﬁﬁg 0.40% 1.05% 0.43% FEOMXLAS 0.21% -3.03% -10.77%
' MEOSEAX 1.71% 4.38% 6.08%
REEE 0.31% 2.95% -8.00% IREOMX21E -0.49% -1.60% 5.59%
& 9 0 0 HEEMOEX 2.04% 8.93% 46.49%
S HRHEAY 0.32% 6.04% 21.54% BRHEFIATX -1.65% -0.41% 0.66%
DRhiGE -0.70% -0.94% -2.44% EHWIG -1.35% 1.20% 22.69%
=t vttt -0.46% 4.64% 13.13%
EMEE200 0.20% 2.86% 4.28% FoiA SIS I A Y
EfE=NZ50 -0.89% -0.60% 3.17% = -4.55% 0.66% 1.02%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
E—RERkEIE  IE—R3kEKIE  EESIKEE 5 S Ak IS
MSCIZE 0.43% 10.25% 16.56% -FkitE G-RiHE FAZESHE
FL500 -0.31% -0.18% 16.39% Y dde 0 ) QY 0
22300 0.85% 1.68% 5.28% 'J) %ﬁa 0.42% 2.58% 9.02%
EBFEFMXX -1.39% -1.32% 9.86% [}1@§UTA1 25 2.42% 4.31% 5.48%
Z(REIBOVESPAISE -1.21% 0.34% 7.59%
FI#REEMERV 6.35% 11.29% 137.65% FI4EEDFMES -0.46% 1.94% 21.83%
EMERIBC 2.60% 2.92% 71.36%
IPSAEFI40 -0.56% 2.94% 18.91% {RERBERISE100 4.24% 21.64% 40.03%
RAHFR: Wind, BEZZHE THFR: Wind, BEEZZHHE

1.2, 2FFTHIL: £RBERT I AMERET—

8A7H—8A 11 BERE, £HME RALMTAIN 9 A EHME PEEAHRA—F L. 10 FIMEMILEFE
JA B L3k 11bp £ 4.16%. T AEDE, 2FREEAR, SKEE>ERHFT>E M.
B7: E&HAB3rsEn 8A70—8A 11 ALA) 8: T ZEAMKAEFEREF N (BAT7H—8HA 11 8L

\ I - (%) 145 24FHR SER  105H

E-FkikeE E-FkikE FHZ5HRE HE 0.08 0.03 0.00  0.00

SHGRHEY 0.76%  -0.64% 0.60% ﬁ g-gg g-;} g-;g g-;;

LHERES 083%  -1.02% 0826 prx -0.04 10.06 009 -0.09

SHERREES -0.61% -0.02% 293% ZE -0.05 0.00 0.05  0.06

= = -0.04 -0.05 -0.06 -0.05

iR 0.18% 1.48% 6.82% 215 0.11 0.04 0.01  0.01
WA R R : Bloomberg, HIZZ15H K HHER: Wind, BE#HRZEHT

1.3, AFRICTHMA: EALBKARLLEHK
8A7H—8A 11 B, EREBICKIBEKEEERSAF, FELIREY R — LIF. £ THE KRS
w4, TREERPLEALLRBMA, ARTILERSEEE, £ TI55 K 0. 86%.
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B9: TZEREREEHELHNHFBEEAL BA7H—8A 11 8L

RBHFT
PItREELLER
T B52RA
B
#IT
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B/
BEARD
#hhnigT
mam
ARM
EREEILER
SRATHSH
EX7T
T
3
HwER
TEHHREH
EEFLL
#
SPHH AR
— i
-4% -3% 2% 1% 0% 1%

FAHFE: Wind, EHRZ/ZHT
1.4, 2[R THHEA: BIFRERNE LR
BERSE N ZAEBERE RSN, BIiRdmMEs i, KER T R ERIRIET. F0358 808 ERFEINE
BHEERE. TEBRRT HEHk,
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B10: AR EEKFTHSMAERKE L G837 & L9 A 5D
E—FISKEKIE F—REIE  FMESHKKIE

CRBIIESES: &8 -0.51% -1.75% -0.02%
CRBIIESHEE: BMm -1.30% -3.54% 3.03%
CRBILE S HlE -0.66% -1.19% 0.07%
MEBMIBIEE | CRBIMEIES: =5 -0.53% -1.35% 1.75%
CRBIIEHES: &R -0.94% -2.17% -1.36%
CRBIRESISEN: TkEsl 0.04% -0.49% -2.08%
CRBIRERES: SHRm 1.15% 0.99% 0.24%
RJ/CRBEmINEISE 0.10% 4.26% 0.72%
T m e e 0.42% 6.76% 2.58%
HEaEEEESIEISE -1.63% -2.61% 3.90%
e T LI E Y SEE -3.17% -2.62% -8.29%
R I i e Vst 1.67% 12.19% 5.35%
e R S E -1.04% 0.75% 10.00%
T e L SIS S -0.65% 0.00% -4.00%
T kP e 2 YIS A 1.53% 3.16% 23.27%
RICIS M 0.67% 8.14% 0.86%
WTIE;H 0.48% 9.46% 3.14%
CBOT/h\E -1.26% -1.03% -20.73%
CBOTXKE -1.86% -1.55% -14.30%
CBOTE:X -2.06% 0.88% -28.19%
EEERINE |LMEE -4.72% -6.03% -32.24%
LME§E -4.29% -1.09% -19.19%
LME$S -2.70% -2.66% -8.79%
LMESR -2.97% -2.57% -0.94%
COMEXEZS -1.64% -0.89% 6.32%
COMEXEIR -4.13% -6.53% -5.93%

A

TAHFR: Wind, BEHRZZHT

2. BAKREKRZRAHN: BT RKBEBTH HT B RESHRE

8A7TH—8 A1 BLAE, 7TAPE#HoRERER TR L—NAY K. 7 A+ E CPl Fbigikst i, 7
A PPl Bl ebBstg i % « 7 AALRR3g A3 AR T REAW BT TR, M2 5 M1 3777 £ % 1. & IE LI
THHELE TR — ZHrh. FakA, BRTHIEE, {78 BmRET. 26%A, B8>H>K.

2.1, BRBRTEHL: ANERZE2TERBEEARDE

ERFERZCTRE, ARMEZETABBARELEFERY, ERTH, AT HHYRIHEE, A& 5 @, 7K 300
FRHEhE 3.39%, WA @, G Lib, WRBREK ), BEAEMFSEREA. AHTed L, LEFLE—F
FRN 255.8 10T, MARNEN SR G, LiEg4s B % 3. 01%,

ARAEBAE T BREZEHRATRNE . 6
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B11: BARTH®EEL BA7H—8 A 11 HEA)
IE—FEkEkIE  E—BIKEKIE FHESHKEE

LilEgsg -3.01% -1.00% 3.24%
RIEREE -3.82% -1.99% -1.88%
eldbiREE -3.37% -1.34% -6.81%
#8150 -3.79% -6.26% -2.20%
ABgTHi%  [{EiES0 -3.31% -5.47% -12.35%
iPER300 -3.39% 0.38% 0.33%
_HiE50 -3.02% 2.00% -2.52%
hiif500 -3.51% -1.92% 0.83%
miE1000 -3.53% -4.18% 0.37%
— 1EEEEy -2.38% 2.23% -3.57%
EERERIIEE -2.85% 3.89% -2.45%
Fi=tRbig  [=tRAkIS -0.76% -1.27% -4.64%
iR 30083 EHALS -3.61% 0.75% 0.07%
HiF50R2igHAtR -3.17% 2.74% -2.94%
BRfSHALE  [RESOOBRISHAL: -3.53% -1.82% 0.67%
mhiif1000BRSHALS -3.53% -4.06% 0.29%
=RIThEASOHE -3.30% 3.14% -1.80%

HAFR: Wind, EEZEZHE
2.2, BRARKTHL: KT IRZRET
8A78—8A 11 BLAE, RITNTTHHIEESHS % 350 1T, £ATHT G K2 @mARsT-FA44, IL AR T 4
BT AR aRiE 4T, BARRA, LA >ERAm> B,
B12: BAETHREHEL (BA78—8A11 B%A)
E—FEEIE E—BKEkIE EMESIKEIE

HiR-2ME (2ME)IEH 0.09% 0.41% 3.21%
hifE-RIHMEEM S (SE)fEE 0.19% 0.57% 4.81%
&S (hiE-EEEME(SE)ISEH 0.08% 0.48% 3.44%
RiR-EBEREME (MBS 0.11% 0.34% 3.28%
HHES 0.00% 0.01% -0.11%
2SFHAENRIREE 0.00% 0.05% 0.49%
HAER™i% |SEEHAERRHALR 0.03% 0.15% 1.36%
10<EHIEIRAALE 0.11% 0.31% 2.13%

TAHFR: Wind, BEHRZZHT
2.3. BN RTHHERA: FRTHEHIKHEK
BT HELE S ES. TR2RSHET, kR, 3B S5k, A&, HI5aH R IR E,
B 13: B AR KT H &K F
IF—RFKEKE IE—PBRKEKIE  EESKEE

WINDFRarigsl 0.24% 2.37% -4.36%
WINDgE; 3.17% 13.97% 10.66%
WIND{I 1.55% 4.38% -6.88%
WINDEEERE -0.32% 0.74% -10.45%
WINDE& -1.69% -0.39% -10.91%
WINDEEE -0.20% 0.31% 9.46%
WIND;HBS;l# -1.26% -1.55% -7.18%
WIND&# -0.09% 0.13% -4.73%
WINDREIF= & 0.18% 6.47% 0.92%
WINDIRES @ 2.40% 2.56% 21.90%
WINDIE£ZiEH -3.72% 7.03% 12.51%

AR Wind, BHRZ:EHLE

ARAEBAE T BREZEHRATRNE . 7
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B14: BNEEZREFHSHUMEHREENL BAT780—8 A1 B8 %A)

HiEEE
PEREE
ERiiaaat
ZiliEE
PSR
JEERE
iPEEREER
IREA
fEmiaal
EEE
PinkEs
PVCiE&E
B
iPHRIEET
TR
DiaE
PPig&EL
PR
i o
FEHEE
B e
EOIEER
EHmEER
iPBHEE
TS
TARSEL
HEzE
[FimEE
#PeEfaat
LPGiE&

-6.00% -4.00% -2.00% 0.00% 2.00% 4.00% 6.00%

FAHFE: Wind, EHRZ/ZHT

3. KEAFEMHEL: BAREKBERNE D
b gA, T ARAEUMBELIREL, RACHRARREERE—PRA, LEEEXAANRAL. TH
s 00Kk SR AR, U 2 BILA A BiE S B

AREMAE T EREBERTATRNS . 8
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(#0741

T, BREGEHTRTERNRSELATIF, RAREZTHFREFRIREEZME, LA FFiER, MRT
BRHEM. RTEREE. REFNTSAGALIAE, FFRALFAAMRRET —2E&H. BRALKGFL
AZE, BR@FRXA TR T XSATAREAF £PIiER. R AR, LEVLFHRIKLE, LR S RIFEL
=
Fo

[ AH]

BRI R A R 2 DI AR IR S MR AEMA, RAMRIR LN LS KA

AREREEREEMEARNS AT HA “ANE7 ) WHHEIAAZS ATHAE “EF”) ®RA. &
PESSESIINIE S X ES) ST SIS S FEICEIN S Y G A

AR R T AN IR T 0 AT AE B, A2 A0 8 RARGE A5 R 0 b 3R Bk o AR FT B89 TR
FRAMNRRELE P ESEL A KSR TH. EUARNURRAN 3T LA AREY B0, K
SR FTAR S B IO N AE . IMETR AW Ao ERREH, Ao 8 TR b5 RREPRAH. FNAHNR—
HOOME. K P REAREE A LR T ARG E— B, BETHELT, ARETOELIMELHELAT
MASHET A B RN BRI, Ao S RIAETA B A F 0T P B AT S KA K RAEAT
i,

AARAE RN 2 E A0 R AB B SE, AN RM AR RSN, ki, REMARAE AT, &
SR AR Sk B HEGY BRI R A T B PR MR, B4R R 350 MR A AR S TS, BPE
B 47 R A Y R S5 6 9 ) KR

AARE G AT AN A AN A RIRERG — A, RIEFABERF, BRI P 65 A
A B AN 8o ABAN AT RS BIA, AL 01 I3 3 R DET 57 XA AT XA L 5L A7 4 30
TH S, BFRD RBEMEAA, METRACK N 8] bty A 77 XAk .
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