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SDIC ESSENCE FUTURES KR =247 Bk
ANEHF
1. 2RKEFTFEREIEIL: BB T I E e 3
1.1 AHBETEL: TBREETIDIEIET I oot ee e ee e e e eeena 3
1.2, AT 10 FRERILE T ZE D 4
1.3, SHCTRENL: EAHBKBEEAEE M3 EHED e, 4
1.4, 2RABTHBENL: BFRBENKIEEE e 5
2. BRAKEFTEFERAFR: AR ST BRI oo 6
2.1, BAMBETHEIL: ABDFEEF e 6
2.2, EBRMFATHEIL: AT I ETK e 7
2.3, BRASET I : KBRS oot 7
. REATEMREL: BT TR RBITIY oo 8
B& B X
B1: 2REZFZAEAHL (10 A 10 B—10 A 14 B ) oot 3
B2: AKEEREFTHKEFIL (10 A 10 H—10 A 14 H) oo 3
B 3: AREBIBTEI: TR T ittt ettt ettt ens 4
Bl 4: AFREZIETEIL: BN T oottt e ettt ena s 4
B 5: AREBIBTEI: FIMTTIT ittt 4
Bl 6: AR EBRBTTEI: FAETT I ittt 4
B7: TEEFKEREFREFIL (10 10 H—10 J 14 B oo 4
B 8: TRZEMIKERIKILFEIL (FL ) oot 4
B9: F2ERERXEHETHNKEFL (10 10 B—10 A 14 B oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B 11: BARTHREFEIL (10 A 10 B—10 A 14 H) oo 7
B 12: BAGTHREFEL (10 A 10 B—10 A 14 H) oot 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BRAEZEXRHSPEMAEREFEIL (10 A 10 B—10 A 14 B oo 8
ARA WA T B REERTA RN 2
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SDIC ESSENCE FUTURES KR FFiE 4T Bk

1. 2RKET A ERRARA: BRiAARFTDE

10 A10H—10 A 14 B %)F, £EH9 A CPl & THFHMil, EBmMEdtib T RIMERLE, £ ETK, 10

FHEFRKE R EHRBESE, B, MARRTHRETIT. B45%A, AELHH, H>E>H &
B1: A48T 2% ~T5HHA (10 A 10 H—10 A 14 8)

TS Eamelsisty 4.01%
FehinBRThigEy -3.83%

BixhinkRHiEE -1.70%
RJ/CRBEmR{fHEIEEY -1.10%
P 10SERAE R Ea=E -0.03%
SEE] 1 OSEHAEEER ST AR =R fo11%
BX7TX 1 0SFHAEI BRI e Wo7%
E = I 0.49%

HAHFR: Wind, BEZZHHE

1.1, £3RBEFHIL: TE2BRETHHEKELL

10 A10 H—10 A 14 B 47, E£am bt E, sSeRBRTHR—C RN, TR2RETHHRELIN,

*E, PRMXHRPEAAI, RIRERE —T ., AL THEARNBRLET S, VIX 4 EE=RE,

B 2: AR ETEREFTHHFEHFEL (10 F 10 B—10 A 14 H)

H¢hiniRThisEy -3.83%

MSCIHEA R -3.43%

MSCIZEE 1.79%

Bixhiniethigsl 1.70%

MSCIERM 051%

FAFER: Wind, BEEZIEHE

A A3,
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SDIC ESSENCE FUTURES KRR AR
B 3: AKEIZHETHIL: TKTH B 4: AKREZETHIL: BT H
IE—FERkEIE  E—BRKEKIE  ENESIKBRIE
E-[EikkiE  E—BikMiE FESHRIE MSCIER -0.51% -8.46% -30.20%
=HH100 -1.89% -5.75% -7.12%
Msc'ﬂxﬂz '3-43% '9.64% '28.62% %DAX 1.34% -4.53% -21.70%
Lise 1.57% 5.11% -15.60% #EICAC40 1.11% -4.67% -17.07%
_—— BXFIsH 0.13% -6.63% -23.99%
fEEiRE -6.50% -11.99% -29.11% FEHEZFIBEX35 -0.73% -8.36% -15.28%
s A owsnw B i,
B#225 -0.09% -2.62% -5.91% BIREEE 2.44% -4.75% -22.32%
HAAEX -2.55% -7.38% -20.97%
HEGaRE 0.91% -8.25% -25.69% E#IJIHBFX 0.62% -6.08% -21.42%
ZESENSEX30 -0.47% -4,02% -0.57% ﬁ;sg“’" 0.20% -3.95% -19.78%
LUXX -1.20% -7.37% -23.35%
ERHIMESTI -3.38% -6.70% -2.69% AEOMX20 1.81% -4.41% -14.59%
i EY L £ 279 9 FEOMXSIE 1.51% -3.52% -21.32%
TR 3.02% 6.37% 3.54% PR OSEAX -2.48% -7.49% -1.37%
RESE -1.20% -5.78% -5.84% RMOMXL1E 1.50% -5.70% -31.27%
e 250% 14.42% 29.13% BBHRTS -1.43% -22.77% -37.92%
: ) : BahFIATX -0.22% -7.32% -28.78%
BRhiSE -0.46% -10.30% -17.10% HBWIG -0.73% -7.41% -32.80%
- v 1o -1.85% -7.05% -19.56%
RiirE200 -0.06% -1.02% 9.21% ?ﬁi&ﬂﬁtgagmsﬁ 0.17% -3.82% -21.92%
HifE=NZ50 2.12% -6.78% -16.62% B EIEEs -4.75% -4.70% -19.04%
TAHFR: Wind, BEHRZEALT HAHF R Wind, BEHZ1ZHET
B 5: ARETERTHEIL: FNTH B 6: 2 EZRTFTHINL: LT
E—RkEkE  E—PEIE  EMESIKEIE E—RRkEiE  E—PHBIE  FMESTHBIE
I\fSCI% -1.79% -9.53% -25.89% Rl = ] -2.86% -3.96% 1.24%
B a0 o oA 2300%  LuEsITAT00 0.11%  -5.48% 7.36%
-1. o =1/ o =15. o o o _ o o
BEFEFMXX -0.62% -2.78% -14.70% BﬂzﬁDFMﬁ*a L f’ L f’ 2 f’
Z{REIBOVESPAISE -3.70% 1.38% 6.92% WEH5BLOM 2.27% -3.25% 25.41%
FItREEMERV -5.08% -6.45% 64.42% {RHRBRISE100 1.66% 5.22% 95.24%
EMEEHIIBC 3.72% 8.48% 56.58% REHIEGE 0.46% -4.05% 11.36%
IPSAEFI40 -2.11% -11.36% 15.41% HECASE30 -1.57% -3.34% -17.54%
TAHFR: Wind, BEHRZ1ZHE HAF R Wind, BEHZ1ZHE

1.2, AFFETHAL: 10 FHERKBS R Z %

10 A10 B—10 A 14 B 457, £BBK#KBEHTT, BoEBHEME RIFLERES, £344 11 A58 75bp
A RKBEEEM, 10 FHEGKE R B EK 11bp £ 4.00%. 2 MTEE, P EI, T2EEX 10 FHEMIKEE
% F AT,
B7: TZEMMKSEERSEEL I0OA10B8—10 A 14 8) BS8: FTEEMMUEERGEHEL (E—4H)

(%) 1£FHA 2£FHA S£FHE 10£EHA 1£FHA 2£FHA S£FHE 10£EHA
FE -0.02 -0.03 -0.04 -0.03 FE 0.00 -0.03 0.04 0.03
E 3£ 0.26 0.18 0.11 0.11 E 3£ 0.55 0.70 0.65 0.59
=P 0.01 0.02 0.02 0.00 B& 0.03 0.03 0.03 -0.02
ExTX 0.08 0.07 0.09 0.17 EX7cX 0.68 0.58 0.53 0.67
EE 0.17 0.14 0.10 0.13 ZEE 0.64 0.64 0.59 0.66
== 0.07 0.03 0.01 0.11 =@ 0.70 0.49 0.43 0.54
ENE 0.09 0.07 0.03 0.01 ENE 0.60 0.56 0.38 0.32

HHFR: Wind, BHEZZHKE HAHFR: Wind, BERE/EHT

1.3, 2RILCTFHMA: EARKFESE L 113 EH XD
£ B2 FHKBEEA AL, BRESRT, oL hE TIRHEAE LR, FEELE 113 &t o,
(R P LREAE, BAULELHCIIK, RELELRE, ARTILEFLEE K, £ LI ZKKE 0. 49%.
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SDIC ESSENCE FUTURES KR FFiE 4T Bk

B9: FTZERXHHEFTELAMEKEHFL (10 410 8—10 A 14 1)

-
B
EESLER
Rk
FtREEEL R
BFARD
BT
ARH
TRER
hn7e
SRELHSS
wHam
HratsaEy
BERFH
BX7T
SRR
B
MBE=7
VTR AEIER
THHEN
ENEFLL
o
e

1%

aellll'

-3% -2% -1% 0

HHFK: Wind, EHHEZEHIE

1.4, 2%\ HRTHHEA: Birah ke R
IMF #R2FE2REFRTHAANFLRZFE KM, ELH/E LK, REFEMEFEARE, BIREMN.
ELBNHRRKEEE, FELBENREETN, TBRTHERENAAT I,
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SDIC ESSENCE FUTURES KX FFiat

e

\
T
s
=9

B10: &I EXFTHSMAKKEL RN A & LNt
E—FISkENE F—REKIE  FMESHKIE

CRBIUESES: &8 -0.17% -2.38% -3.48%
CRBIIEHES: Bm -0.26% 0.19% 12.39%
CRBIRERFEEN: iMBg -0.80% -0.69% 19.43%
MEMISIES |CRBIIEISE: 5 0.25% -1.06% 13.67%
CRBIIEHES: & 0.23% -3.81% -25.65%
CRBIRESIEEN: TIVEH -0.11% -4.11% -13.14%
CRBIRESIEEN: SR -0.65% -6.76% -8.30%
RJ/CRBEGRNEISE -1.10% -1.34% 21.57%
T e e ek ey m YRR AR -4.01% -1.64% 28.72%
i [ et -4.14% -3.63% -11.70%
M s IE T LI EE I EEL 0.21% -2.07% -16.41%
= e vkt -6.00% -1.37% 51.59%
(e FoE bt =t 1.51% -2.37% -0.76%
T R SIS IsE -0.51% -1.77% 12.72%
T e 1o B e WA E Y -2.49% -5.59% -3.68%
HCISEIM -7.10% -3.36% 17.35%
WTIEiH -8.21% -3.85% 13.39%
CBOT/h&E -2.49% -1.32% 11.81%
CBOTXKE 1.30% -5.11% 3.27%
CBOTE:X 1.13% 1.25% 16.58%
EERRINE |LMEER -2.74% -10.71% 5.29%
LME§E -1.55% -9.95% -17.45%
LME$S 0.17% 0.59% -18.57%
LMESR 0.93% -3.26% -22.79%
COMEXES -3.03% -3.33% -9.85%
COMEXER -9.72% -7.14% -22.07%

HAHFR: Wind, EHRZEAHT

2. BAKEXZAABA: BRAARET R

10 A10 BE—10 A 14 B 5 7, P EAARBITHIEL T, 9 A AR T HRKIEI 2.47 LA, Bl %3 8108 1L T;
9 AAtaak i MAEgE 4 3.53 Afe, (b EFRAS 6245 12T, 9 A A M2 Brb3g K 12. 1%, kb b H KK 0. 1
AEHE, WEFRAMZ 38 AT E; 9 AKRM Rk 6.4% #MEwwEAKXRZ 0.3 4805, WEFRAMS
27IAEDE M E5EM FAEAEE. BRI A#HIEL T, 9 A CPl Rk Lk 2.8%, tb E A4 % 0.3 A8 4%,
b b3k 0.3%; 9 A PPIELL L3 0.9%, thEA®E 1.4 AT o5, LT 0.1%. CPl 5 PPl 377 £ X,
NAZIERKBOR R LR BT HRNERITH LD FTEL, AR ST HA—SRERE, 26kA, B>Hae>
o

2.1, BRETHL: ARLSEEH

T ERPITITS, A TR RERRE, EEEABKERDA, RZHA Lk, RE&ET@E, k5L KE
HFHAO—r ok, fldkdadg Kk, EIE50 A58 T, w3 @, EHAEY., T HENAE 7 XEF R BEAK, Bk
A REFskEN AN eR L, L LR —FFRE 62.52 10, R GRG0, EIELE G B KR 1. 57%.
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SDIC ESSENCE FUTURES KEFK FE47FR

B11: BARTHREHFEL (10 4 10 B—10 A 14 A)
IE—RAkEkE  F—BkEIE FESKEIE

LiFEs 1.57% -5.11% -15.60%
RS 3.18% -5.55% -25.14%
glkiRis 6.35% -2.78% -26.74%
ABETIZ  [iRiE300 0.99% -5.48% -22.22%
_HiE50 -0.97% -5.85% -21.06%
fiE500 4.54% -4.42% -18.83%
fhiE1000 4.60% -6.20% -20.02%
N TEEfEE -6.50% -11.99% -29.11%
EAEPERISE -7.33% -13.00% -31.65%
Hi=tRbig [ =tRAkIS -0.42% -0.06% -14.72%
IPSE300BRSHA 0.87% -5.59% -22.29%
HFS0RRigHRE -0.90% -5.93% -21.13%
BRISHALE  |chiESOOBRISHAL: 4.79% -4.30% -18.83%
thiF10008+5HALR 5.16% 1.50% -7.74%
SRIhEAS0HEE -2.99% -4.31% -18.45%

AR Wind, EHRZEZHE

2.2, BRMmTHAL: T AP LK
10 A 10 B—10 A 14 B 38, =T ANFTHEAESEE 9390 20, Fe@mELE TR AE, HF Lk, ¥ihk
&, BfE>4 ik >4 Ak
B 12: BAGFTREEL (10 A 10 B—10 A 14 8)

IE—RRKERIE IR—P3KRNE FAESHKEME

PiE-SME(SEEY 0.45% 0.08% 3.57%
hiR- IR EME (SE) 158 0.22% 0.21% 4.56%
BEHE | PR-EREVEEE)ESR 0.49% 0.03% 3.70%
hiR-ERREME (SE)EH 0.16% 0.15% 3.08%
LhEs -9.08% 0.02% -0.44%
2 HIEIfRHAEE 0.19% 0.06% 0.16%
HAEETE | SEHAERHEAE 0.49% 0.10% 0.18%
10 HIE RIS 0.83% 0.12% 0.66%

HAHFR: Wind, BERZZHE
2.3, B RTHHA: KEARAR
B AR TSR BIK, TE2HomBEE LI, R, g bR SmHRRiEEE X, LR 3RHEMEE,
B 13: BAR KT RGBT
IE—EikEkIE IE—B3kEkE  FHWESTKEIE

WINDsigs 1.16% 0.57% -1.63%
WINDEER 5.23% -1.39% 17.03%
WIND{I -3.90% -1.23% 3.78%
WINDEEERE" -0.77% 2.68% -6.81%
WINDB & 1.96% -1.04% -9.76%
WINDEEE -0.48% 1.19% 1.58%
WIND;HBg;h#l 3.93% 0.98% 3.99%
WINDA# 3.58% 1.35% 8.13%
WINDREI~= SR 0.03% -2.05% 3.81%
WINDRE R 2.77% -2.54% -25.82%
WINDiEEEiEH -3.67% -4.31% -19.72%

HAH AR Wind, BRZ:EHLE

ARAEMAE T BAREZEHRARNE . 7
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SDIC ESSENCE FUTURES X
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=N

T4k

B14: BNEE2RETHSHEMAEHREEL (10 A 10 B—10 A 14 8)
EEE
RIS
PPIEE{
S TEE
PVCIES
FERIEH
TSiE
KON
BEHER
PSR
PSSR
pal=tise s
pUi=Es
PAER
ERIE
PSRIEE
BIRE
SRS
TAIGEL
LPGIEE
FBIEIEE
palastisE o
PR
ES i
SRS
PEHER
REES
SEES
[=hiiiises |
EmiEa
e

-4.00% -2.00% 0.00% 2.00% 4.00% 6.00% 8.00% 10.00%
HHFR: Wind, EEZEHT

3. KEFAMHRD: WEKEEA IA A

A RE, TN ERME R T, CHRRA RS RAREIASE A H PR, A0 RAR oA,

AREMAE T EREBERTATRNS . 3
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SDIC ESSENCE FUTURES KR FFiE 4T Bk

(#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

(A1

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
IR FTAR G B IO N AE . IMETR AW Ao ERREH, A8 TR b5 RSP RAH. FNAHNR—
HOOME. K P REARIEE A LR T ARG E— B, BETHELT, ARETOELIMELHELAT
MASHET A B RN BRI, A S RAAETA B A F 0T P B AT S KA K RAEAT
T,

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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