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P BRAK 10 449 Bl Al s -0. 38%
T E 10 FHE Gk S R -0. 06%
£ A -1.05%
RJ/CRB & s #&45 & 0. 10%
faR Y N RS & R 1.83%
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9 A AARAE T3 Al B bR IRIEK 6. 3%, B E—/N otk 2.1 AE 5 4, 010-58747724

LK 0.84%; 1-9 Aty, 2BE =T ~HT (RaKFP) BEK 5 9%;

1-9 A4y, 2B ZFRIBZRTRLTE 8%, HIKEE, §XEFBIEH/AENE

FAFHAZRAN GG A F Rk, T SE %, K Lk,

GeRE, h>H &>, ikt
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SDIC ESSENCE FUTURES KR =247 Bk
ANEHF
1. 2K EAFEAELRERFNL: RFTEAREE BT ARAR. . 3
1.1, BFATHENL: BREPET R IRIELE oo 3
1.2, &GP 10 FHEGOLERFERFEF b o, 4
1.3, ARCTHIN: EABHIBEBIELEE (oo 4
1.4, 2RABTHENL: BFRBENE B L e 5
2. BRARATARANIL: RFHREE GF LK o, 6
2.1, BABETHEL: AR EEE e 6
2.2, BRI : T AEFIRE e 7
2.3, BEARSTHBEINL: B BAREZE AR e 7
3. REAFAMBEL: KIERAF FOMC RBUE T oo 8
B& B X
B1: 2REZFSEANHEL (10 A 24 B—10 F 28 ) ooioioeiieeeeeeeeeeeeeeeeee et 3
B2: AREEREFTHKEFIL (10 1 24 H—10 F 28 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: 2Z2EFKEEREFIL (10 A 24 B—10 F 28 H) oo en e 4
B 8: TRZEMIKERIKILFEIL (FL ) oot 4
B9: 2ERERXEHETHNKEFL (10 24 B—10 A 28 B oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B 11: BARTHREFEIL (10 A 24 B—10 A 28 H) oottt 7
B 12: EAGTHREFEL (10 A 24 B—10 A 28 H) oottt 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZEXRHSMEMAETREFEIL (10 A 24 B—10 A 28 H) oooieeeeeeeeoeeeeeeeeeee e 8
ARA WA T B REERTA RN 2
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SDIC ESSENCE FUTURES KR FFiE 4T Bk

1. 2R KX EFEEEEZRAFN: BT EKRLEEK FGTRHRRE
10 A 24 8—10 A 28 B % E, £H 9 A4 CPl R 5. 1% FTalii. 11 A £ KR 488t m 8 F K,
£ B TRIAAPTES, EXIE RN FHERKEZEDR, RTEARFS LS FTARALTHRE. 2515,
AE L, BR>H>HA .
B1: 48T 2FZTHHN (10 § 24 5—10 f 28 H)

¢ThinRRThigE -2.25%

E = 1.05%
BXT X 1 0 HAEI IR =R -0.38%
SEE 1 0sFHAERIT TR -0.19%
] 1 0£FHA R ER Sz ae -0.06%
RJ/CRBSffitE ST lo.10%
o TR = o 1es%
BiEhinRaThigE S A%

FAFR: Wind, BEEZEZHE

1.1, 2B TFTHA: REBRTRBLES
10 A 24 8—10 A 28 B L/, B ERMNELWN, £AmERER DA HRG. T2RETHSH EHK,
MABERE, BRBE A BRABEBKEER, RERTHERR. HIXTHEATRRET . VIX 185 FEE K@
= %

B2 AREZMETHFHKBEIEFIL (10 A 24 B—10 A 28 H)

Fhr¢mhiniRhigsl -2.25%

MSCIFAHIE -0.18%

MSCIEE

RiEhinRTIEE

MSCIERM

HHFR: Wind, BEEZEHE
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SDIC ESSENCE FUTURES

B 3: AREERFTHIL: KT H

B 4: 2REZRFHIL: BRHNT P

IE—FREKEkIE  IE—RRKEIE  SFHESHKIE

E-[EikkiE  T—BikM%iE ENESKIE MSCIRRH 5.17% 8.80% -25.32%
=100 1.12% 0.60% -4.56%
MSCITEA X -0.18% -2.96% -29.80% EEDAX 4.03% 8.70% -16.63%
e A (EO 4910 10 209 ZEICAC40 3.94% 8.81% -12.30%
J_:u-t’m;a i s ek BARIER 4.36% 8.01% -18.29%
EE2 = -8.32% -13.84% -36.48% FGHEFIBEX35 4.92% 6.37% -9.15%
; 01949 £020 99 219 FEFPSI 3.26% 1.60% 2.91%
RSINRIEL 0.24% 5.03% 20.81% FIEASERSS 0.67% 8.76% -3.65%
B#225 0.80% 3.56% -5.86% BIREGE 4.53% 8.51% -17.97%
W2=AEX 2.31% 4.12% -16.34%
= A 0, 0,
B aRY 2.50% 4.57% -23.82% LLFIBIBFX 3.04% 4.90% -17.55%
EESENSEX30 1.10% 5.94% 2.93% ﬁ;sg“’" 3.40% 5.40% -16.34%
LUXX 2.54% 9.33% -17.95%
ERIHRIMESTI 3.00% -1.83% -2.06% FE0MX20 477% 7.06% 11.39%
v 9 0200 9 FOMXLIE 1.11% 3.93% 19.41%
K& ekl el T2t HBREOSEAX 3.18% 6.38% 3.19%
REGE 0.93% 0.43% -3.11% RIOMX 215 4.61% 6.38% -27.47%
15 0 . 0 ; 0 HSHIRTS 6.01% 3.65% -30.21%
IR 0.74% 10.17% 31.43% BIREFIATX 5.67% 8.74% -24.05%
BRtisE 2.84% 4.66% -13.61% EHWIG 5.94% 4.38% -28.50%
. Tt 1.70% 3.43% -16.96%
EMTZ200 1.63% 5.01% -8.85% fﬁ&ﬂﬁtgii;?ﬁ;sﬂ by, 8.81% 19.06%
HA=NZ50 3.22% 0.09% -14.61% =T = 3.59% -1.33% -16.19%
TAHFR: Wind, BEHRZEALT HAHF R Wind, BEHZ1ZHET
B 5: ARETERTHEIL: FNTH B 6: 2 EZRTFTHINL: LT
TR G HIE  FAESHRIE E—EHHE  E—PHE  FNESHEE
MSCIsE 3.95% 4.74% -19.28% iR -2.12% 4.83% 3.79%
B a0 e o e LIEITA100 2.05% 2.01% -4.85%
N o ‘o 0 =0. (] =
EFIFMXX 4.17% 8.02% -7.86% WEEDFME;E = :/" &l 8:/° 4'802/"
E(RBIBOVESPAISL -4.49% 5.61% 9.27% NE5BLOM 2.41% -0.55% 26.09%
[#REMERV 6.41% 7.12% 77.06% {REMBEEISE100 -1.41% 21.29% 108.81%
EWERRIIBC 2.92% 5.57% 53.78% RENTESE -1.09% -10.70% 2.80%
IPSAZEFI40 0.90% 1.83% 20.55% FFBECASE30 7.717% 14.12% -7.34%

HHAFAEE: Wind, ERZEZHT

1.2, &% TN

HAFARIR: Wind,

10 S ERAEFHRHRYH L

B RZZH 7

mH24W40H%H§H %im TR SR, 10 FHERKEF B E D% 190p £ 4.02%. 2RHET
Ri#., EEHE 10 FHE MK #iR =%,
@7.i%l@%m?&&ﬂ%(WﬂZ4&%Oﬂ%ﬂ) B 8: ZEMMKEFRSEEFNL (L—AH)

(%) 14EH0 pX:3:i S¢EHA 104EHA 14EH0 pX:3:i S¢EHA 104EHA
HE -0.04 -0.01 -0.06 -0.06 E -0.13 -0.04 -0.08 -0.04
=E -0.03 -0.08 -0.15 -0.19 EHE 0.56 0.34 0.27 0.30
Sk -0.02 -0.05 -0.07 -0.01 B& 0.01 -0.01 -0.02 -0.03
ER7TX 0.03 -0.19 -0.32 -0.38 BRIt 0.23 -0.02 -0.19 -0.02
EE -0.11 -0.06 -0.26 -0.38 EE 0.23 0.18 -0.09 -0.15
=mE -0.02 -0.21 -0.34 -0.38 =E 0.28 0.04 -0.21 -0.20
BE -0.13 -0.16 -0.10 -0.09 BE 0.12 0.01 0.00 0.08

HAFR M : Wind, ERZ1EZHHE

. 8. ARILTFTHA: a‘%ﬂ;?}a%’c)ﬂ B 5w %

fﬁkﬁ 3 B BUR 1 X B S5 28 A A
EANKEGEHASH, EER %%ﬁﬂﬁ AR%L?% 28] %,

e F o2kt E A 500 fZ.

HAHRR: Wind, ERZ1ZHT

%,uﬁ#&iwﬁ%%moﬂﬁmg,

5 F & ka1, 05%.
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B9: FTZERXSHEFTELAMIKEFT (10 4 24 5—10 A 28 7)

EESER
PtREELL R
BEARTD
ARM
SRR EEIER
BT
wmam
B
TEHEN
S

IREB
BEHIFRTH
e
EDEFEL
BRELHET
#ibnigETT
ST

L
ShET
[
M@=
b
L

3%

-3% -2% -1% 0

X
R
)
R

TR Wind, BEEZIZHE

1.4, 2[R THHA: BirdmhEELE
ERAHBEEE, KZHBNEE D ATEM, BRmh BRI, LR ETREN. 4 E45RF
bR EiBEE, EBRTBEREAAANT .
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RER >

Iy

4

\

B 10: 2K FZRFTAMBRKFIN GRRM4E TS &L ENHH)

MEMEEe

CRBIEHE#: &E

CRBIIEEHEE: BMm

CRBIRERFEEN: MBS

CRBIREHES: RE

CRBIREHES: &8

CRBIUEEIES: TUMEH

CRBIREHESI: 45Rm

HAtEIfEIES

RJ/CRBAEmAINEISEN

T raara an S AR

T e SRR

FEma LI EESEEE

T oo B A o At £

e EEN RS TE

T ek SR

T fea o oD 2 TR A

FEERINE

IS5 IRl

WTIRiH

CBOT/hZ&E

CBOTXE

CBOTEXK

LME§E

LME$¥

LME$g

LMESR

COMEX=SE

COMEXE$R

iR—FI3KERE

-1.15%
-1.18%
-0.21%
-1.25%
-1.08%
-1.13%
-2.29%

1.63%

1.83%
-0.52%
-0.26%

3.70%
-0.65%
-2.14%
-6.76%

0.60%

3.81%
-2.09%

0.48%
-0.55%
-0.54%
-4.41%

0.70%
-1.22%
-0.85%
-1.03%

IE—RikEkiE  FNESTKBIE

-1.05%
1.44%
3.53%
1.17%

-2.54%

-2.73%

-5.63%
1.84%
4.76%

-0.95%
3.15%
7.81%
6.79%

-3.95%

-11.95%
7.09%
7.94%

-8.11%

-0.78%
1.34%

-0.29%

-3.08%
4.64%
1.05%

-1.21%
1.64%

-4.49%
12.79%
22.03%
14.14%
-27.26%
-14.87%
-11.72%
19.12%
29.86%
-11.31%
-17.59%
54.76%
3.11%
9.32%
-13.02%
20.81%
17.14%
7.79%
4.50%
14.73%
6.59%
-20.25%
-20.58%
-22.53%
-9.95%
-17.79%

HAFRM: Wind, ERZEZHHE

2. BAKREFRZRAFN:

BFH &S AT L

10 A248—10 A28 B4 J, BXEEZHKEIL T, HELTM, AW KREHEORKEKS 7%, BRE—NAE
E1.8ANASE; #HORLEK0.3% KHE-ANAAFF;, THMELRLY K 24.5%, ESNEXEGHEZTT, o
GAE, BRATAHELFR, TEHI AR RELHMALMK 2.5%, HRE-ANADE 29 a0 % 9 A
AL E T W I AR LSRRI K 6.3%, & E—ANAdabk 2.1 ABH %, LK 0.84%; 1-9 Ay, 2EE R

KEHKT (REEKFP) REK 5 .9%; 1-9 A4,

BFEFRAAEBRAER, BRE R e Tk, BT HSE%E, FT Lk, L46%F, >0 %>,
2.1, BAKRTHEL: AJRAEE %
TASRAFAALKLENH R, ARTAERELAR D%, TR2TEBHEHR, SZAA . g7 @,

K R A& 69 P 4E 500 A E 1000 353 & LBk @45 )y, L3E 50 38 hei K. Mk @, it HEA. FILEE A,

B, K Suig ZaT. e m b, b EFem—FARd 127.06 10T, FiREIRCA TR Y . EiEizs

J Bk ivg 4. 05%.

A B BT KRBT LT % 8%, KR A, & RKEBEFERA

ARAEBAE T BREZEHRATRNE .
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B 11: EAETHRERFL (10 4 24 B—10 A 28 B)
IE—FEkEkIE IE—BikEiE  FMESKEIE

LiEss -4.05% -4.24% -19.89%
RIERkTS -4.74% -4.57% -29.99%
SkiRIg -6.04% -2.73% -32.27%
ABETiE  [iPj®300 -5.39% -7.51% -28.32%
_HiiE50 -6.44% -10.91% -28.93%
iE500 -2.94% 0.21% -21.44%
miE1000 -2.99% 0.46% -22.10%
- 1BEIEH -8.32% -13.84% -36.48%
EEhERIIEE -8.85% -15.60% -38.94%
F=tRhig | =iRAkE -0.18% -0.80% -15.23%
IPSE300BREHA -5.08% -7.61% -28.29%
_HiF50833SHAS -6.21% -10.87% -28.97%
BRISHALE  |chiESOOBRISHAL: -2.91% -0.02% -21.72%
mhiE 1000833 EHALS -2.40% 1.99% -10.53%
=RIrhEASOHAES -7.62% -12.31% -27.60%

BAHFR: Wind, BEZZHHE

2.2, BRHTHRL: T EFHRY
10 A 24 BE—10 A 28 B % &, HAITNTF T HA 43554 8400 1270, KL @mARNT AN, PRABEREMAA R T,
TS Lk, EARRE, Bf>4a k>3 AR
B 12: BAHETHREHEL (10 24 B—10 A 28 A)
E—RRkEIE E—PAKEIE FNESHKBIE

- S E (SE)EE 0.22% 0.54% 3.84%
hifE- I EEVE (S(E)1EE 0.05% 0.38% 4.76%
REHIH | PE-EREEVE(SEES 0.29% 0.57% 4.00%
- ESRREEME (SE)EE 0.02% 0.23% 3.18%
HhES -0.01% -0.12% -0.45%
2FHPEIRHAER 0.18% 0.29% 0.29%
AR | SEHRERHR 0.38% 0.59% 0.42%
10EHEIfRHAER 0.52% 0.80% 0.91%

AHFARF: Wind, BERZEZHE

2.3. BARARTHHAL: AR¥AhIiaikisd
BEAR TR EESEE X, 200 ZHMMHE, R, TEBMREZIK, HENT R TR EFH
B13: BAKRZER A8 R
IE—EikERIE IE—BkEkE  FHESTKEE

WINDERIgE -1.69% -2.21% -5.97%
WIND§EE 4.12% 8.64% 18.06%
WIND{T -3.44% -6.63% -2.85%
WIND/REERE -5.11% -10.19% -15.80%
WINDBG & 0.15% 1.78% -11.28%
WINDEZE 2.10% 2.35% 2.29%
WIN D;HBg;H#l -2.69% 0.95% 0.02%
WIND&Y -0.64% 4.00% 7.93%
WINDREI~= R -3.42% -1.66% 0.66%
WINDERES S -2.55% -1.36% -29.91%
WINDIEZBiEl -3.46% -9.59% -25.86%

HAFR: Wind, E&Kz1EZHT

ARAEBAE T BREZEHRATRNE . 7
ERERFESLBERAR



|:| BRRIEmS

SDIC ESSENCE FUTURES KR Fi

\

T4k
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B14: BEREEZRZH R NAAKREEL (10 A 24 8—10 A 28 H)
R
FEEE
KOERS
TARSEL
TSR
fEias
palidi=es
RIS
WREE
IEAEE
PEHEE
PVCIEE
IrHiEEE
=
RIS
1SEIE
FBtBEE
FBrETEE
Palissi= |
fi]} CEE
B 5=t
#BRER
THIEH
PPIEZ]
b iiii=Ea
pakigli=t. |
PREN
altisto
EHrEs
ali=ii=Es
LPGIEE]

-8.00% -6.00% -4.00% -2.00% 0.00% 2.00% 4.00% 6.00%
RTAER: Wind, EELEHHE

3. KELEMKREZL: #£2KF FOMC 23 F ¥
o kk, B AREFRAMANFR, EREEFARLONATHRZGEZAE. £EAH FOMC 2t
FEVAR T AR I, RATA K KT MR — 2 .

AREMAE T EREBERTATRNS . 3
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(#0741

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

(&7~ ]

ERZERTARN S LA EIEE2SMERZGHRTE BN, CEEMTRITEHLFT4,

AR EREZEMTA RS OATRAR “ANa” ) MM IANAAZPE OATRAR “FF”) £HA. &
WA BEMAK B ARE AL E P o B RAFFBRLZERNE P, F A REF MK,

AL AL T AN SINA TR ATAZ &, A2 KN 8] FARIEZ 515 & 09 B A M R T EE M RIS AT R TTA
BRBEMNARBLE FELEZ N ARETERGTH. SLAEMNRR A 6] T KA ARE L B ey Ad, A
RF PTG I RIARINAE . IMETRE R H A AR, AN TRAE 5 ARENETH. TRAEMNR—
BORE. B ARAAREN EMERT ARG E—RE. AETHRAT, AREFOELERMEREHELER
MR STAEFT AR BTN BETHRILT, A0 RMEATA R KR AR F 6T A EHTF BT K RAET
it

ARETREIR AR L C M2 A 3e i RAB R4k 4E, AN RN EABEG AR, Kk, TEREHE R T. &
AR L LI RAR AL BRI RN T B PR A TR, HER GRS RARE G, EPE
B A7 A A= i) YA e 1 2 6 3 R RO

AIRE AT RN )T o AN 3T ARERG — A RAEFAHB@IT, FUARE T QGIA A
WAL By A Bl o KRN S FRB @I, AIRE AT NG MEAT 7y KAEAEATR Xe9 4 N, 2o K
B4 S, RFKRDRAHEATEAEA, B AEATIZAC AN 8] ALY b 77 XA

AREWAE T BB TA RN, 9
ERFER RS LRERT



