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BT K, PEARBITHERT, 10 AARTREKEm 6152 12T, R 010-58747724
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SDIC ESSENCE FUTURES KR =247 Bk
ANEHF
1. 2RRKEFTEAEREZIARA: BALEE B EE e 3
1.1 AT : ZRIETHEE ETK e 3
1.2, AFRGFHRL: 10 FHMEMKEFEFREE oo 4
1.3, AT : EZAIEERMEE E oo 4
1.4, 2RABTIHBNL: EETRHALDW s 5
2. BRAAETAAALHN: BT B RER HFRITEIT oo 6
2.1, BRETHEL: ABREZTEIEHEA T (oo, 6
2.2, BRMATHEIL: T A4S0 5055 T oo 7
2.3, BEAASETHBNL: KEH B EBRIFIELE oo 7
3. KAFEHREZL: EARBRBEBENATINE oo 8
B& B X
B1: 2REZFSEAHL (11 A 07 B—11 A 11 E D oo 3
B2: AREEREFTHHREFIL (1107 B—11 A 11 B 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: TEEFKEREFRFFIL (1107 B—11 1T B oot 4
B 8: TRZEMIKERIKILFEIL (FL ) oot 4
B9: 2ERXERXEHETHNKEFL (11T 07 B—11 A 11 B oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B 11: BARTHREFEIL (118 07 B—11 A 11 B oot 7
B 12: BAGTHREFL (118 07 B—11 A 11 B oo 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZERXRHSPEMAEREFIL (11 A 07 B—11 A 11 H) oo 8
ARA WA T B REERTA RN 2

ERFER RS LRERT
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SDIC ESSENCE FUTURES X EF FiE4T AR

1. 2R K EF 2 EREREAAFN: B L% =%
1M1 A07H—11 A 11 BE)E, 10 A £E CPl Rk @ EAZ & T HMAL, £ EAIER, £TIEHA 10 FH7
EHAEERNIEE, B LR, BARARNEAIRE, 25%E, AELHN, BE>HE>A &
B1: A48T 2F~TxHHA (11 A 07 8—11 A 11 8)

SErciadl -3.95%
IFESREmSIEERE -2.39%
RJ/CRBMEmiNSIEE -1.89%
21 0 HAE R R e -0.35%
BT 105 A E R A =e -0.22%
FRE10FHAE G 0.04%
hThinBRTHIREL - 573%
BiEThinkaTHIRE - ee6%

FAHFER: Wind, EHRZ/EZHRE

1.1, 23RBEFHAL: T 2RETH LR LK
1M A0 B—11 A1 BYERE, £AmETARERE LA, THRGRIFHE, 2B TEK. AKEF,
TRIREEFEIARABRM, FTXTHEIARRELET G, VIX IBEEEHEEE,

B2: ARFIERZTHHEBEHL (11407 8—11 A11.8)

F<hinkRTHhiaE

MSCIZXE

HiETHinRTHIEE

MSCIERM

MSCIEXHX

FAHF: Wind, ERZ/ZHT
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SDIC ESSENCE FUTURES Kk K% BT AR
B 3: &R ETRRFMIL: ERKTH B4: AREBRTHIL: BKHNTH
IE—[E3kEIE  E—BIKEKIE  SENESIHEIE
—EE  iT—-BikBiE ENESRMKE MSCIEXM 7.95% 18.77% -18.61%
=100 -0.23% 7.21% -0.90%
MSCREAS R 8.38% 10.46% -21.35% BEIDAX 5.68% 16.86% -10.45%
it 0.54% 2.04% -15.18% EECAC40 2.78% 13.34% 7.81%
e BARIEN 5.21% 19.07% 11.47%
2= 1.21% 3.74% -25.95% FGHISFIBEX35 1.96% 11.53% -7.07%
PN 0 0 ) 0 HEFPSI 0.84% 10.47% 4.95%
S MRiEE 1.53% 7.08% 23.11% FIEASERSS 2.12% 9.81% 0.50%
H#225 3.91% 1.07% -1.83% BEREGE 4.94% 15.72% -13.22%
F22AEX 4.62% 11.36% 11.91%
= A 0, 0 0,
HESAREY 5.74% 12.74% -16.61% EERIBIBFX 1.68% 10.54% -15.02%
EESENSEX30 1.39% 1.23% 6.08% ﬁ;-‘é\’" 3.15% 9.10% -13.58%
LUXX 6.18% 17.21% -11.09%
ERHIMESTI 3.14% 4.11% 3.35% B=0MX20 1.47% 8.48% -8.31%
ki 629 619 719 FEOMXSIS 3.27% 10.47% -14.78%
e 0.62% 261% 1.11% BREOSEAX -1.34% 7.59% 5.58%
REGE 0.67% 4.90% -1.23% RBMOMX245 7.60% 17.11% -21.20%
T 1970 2760 26 700 BRELRRTS 5.84% 21.34% -27.42%
! 4.27% 1.16% 36.29% BahFIATX 3.63% 19.34% -17.02%
DR 1.64% 7.40% -11.74% EHWIG 4.06% 18.12% -21.47%
. THHELE 3.01% 10.31% 11.71%
HMFE200 3.85% 1.68% -3.85% ?ﬁi&ﬂmgaﬁms& 2.51% 12.57% -13.85%
HBENZ50 0.72% 4.03% A3.21% SRR 1.41% -4.96% -21.87%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE

B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
F—KIIE  E—PHHE  EESHE E—NE  E—EHHE  FNESHE
nfiq% 6.06:/» 11.52% -17.35:4 e 1.99% -2.04% -0.62%
#5E500 >-90% 11.63% ~16.99% LA@5ITA100 3.49% 4.87% -3.19%
iyt Ve 1a7s%  oam  VWEDRMIE 170%  247%  661%
E{REIBOVESPAISE 5.00% -2.24% 7.09% R&4BLOM -0.11% 4.83% 29.91%
EMRIBC 12.22% 7.97% 71.93% ERFELE -0.68% -7.50% 2.93%
IPSAEFI40 2.50% 8.39% 24.19% FZCASE30 4.39% 19.96% -1.61%

TAHFR: Wind, BEHRZ1ZHE HAF R Wind, BEHZ1ZHET

1.2, &RFETHA: 10 FPEMKERATEHE

MAB—1 AN BLAE, £E@KMKEDE, SmERMBET RAMNERET A LGP MK. P KEFE
K EFRA R T4, 10 FHEMKERE E =% 35bp £ 3.82%. 24T Lk, P EI, T2EK 10 FHE
Ak & % ik E %,
B7: FTZ2EAKERREFL (M1THA07I—11 AN E) KBS TZEMKSEFRFEFL (L—1A)

(%) 1£EHA 2£FHA S£FHE 10FEHA 1£FHA 2£FHA S£EHR 10<EHA
fE 0.15 0.11 0.05 0.04 fRE 0.11 0.14 0.01 0.00
=E -0.17 -0.32 -0.38 -0.35 S| 0.31 0.06 -0.17  -0.09
B& -0.01 -0.02 -0.04 -0.01 B& 0.02 0.00 -0.03 -0.01
EX7TX -0.01 -0.06 -0.09 -0.22 EX7cX 0.40 0.13 -0.07 -0.31
EE -0.02 0.02 -0.12 -0.18 EE 0.33 0.38 -0.03 -0.30
=5 0.15 0.00 -0.15  -0.17 =5 0.50 0.30 -0.07 -0.27
ENE -0.18 -0.21 -0.22 -0.16 ENE -0.08 -0.21 -0.21 -0.13

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

1.3, ACTFTHRA: EARELABIE
(FEZFRBADLFE, EmEAMEAMEDE, ELBKSERETIT. EEFRTHSHRIME, ARPILERL
R, £ AR D KNG 3. 95%.
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SDIC ESSENCE FUTURES X EF FiE4T AR

B9: FRERHGRREEHELTMEREERL (11 A 07 8—11 11 8)

EBESI/R
PtREEELZR
PIRTH{A TR
TEREN
BRST
&
ARD
BEARD
T
ENEAEL
EBE AT
#hiniT
SRBEHSTS
Mmam
=T

E 3

ST

BT

o
Tigese Rl
HEB

= b

T

-6% -5% -4%-3% -2% -1% 0% 1% 2% 3% 4% 5% 6% 7% 8%

HAER: Wind, EHZ:EHH

1.4, 2RBFXTHBMA: TR ILZHAFSL
EIA b e 7 R &, FIBFTFIAT 2023 4R % L@ H M. DR A= 5. THREGITEE, #LATLA
M BK. T RRF SMHKESE,
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SDIC ESSENCE FUTURES KX FFiat

\

Ji 4k

[;A\l

B10: &I EXFTHSMAKKEL RN A & LNt
E—FKIXIE E—FKIIE  FHESHKKE

CRBIIESES: &8 0.40% 0.52% -2.91%
CRBIIEHEE: Bm 0.81% 1.26% 13.79%
CRBIRERFEEN: iMBg 1.17% 1.39% 21.76%

MEMISIES |CRBIIEIES: 5 -0.10% -0.07% 13.48%
CRBIIEHES: & 0.56% 0.45% -25.37%
CRBIRERIEE: TIMEH 0.11% 0.02% -13.01%
CRBIRESEEN: SR -0.33% -0.51% -8.29%
RJ/CRBEGRMNEISE -1.89% 1.03% 21.41%

T ammE e -2.39% 2.19% 32.72%

e [t e vt 5.48% 6.61% -4.01%

SIS TR T EE LIS 5.70% 10.46% -7.53%
= =% rEaRaERSasE -4.45% 2.07% 56.18%
Tt E SIS 0.50% 2.98% 2.12%

T RIS IEE -1.65% -2.67% 11.11%

T e 1o B e W TR Y 2.34% -0.50% -2.65%

HICISRM -3.03% 3.63% 22.86%

WTIEH -4.04% 2.02% 17.77%

CBOT/h&E -3.98% -7.92% 5.65%

CBOTXE -0.74% 4.05% 8.36%

CBOTE:X -3.34% -5.12% 10.97%

EERRINE |LMEER 15.55% 20.72% 32.82%
LME§E 4.07% 2.75% -14.35%

LME$S 4.60% 4.86% -12.62%

LMESR 5.63% 14.03% -11.93%

COMEX&EZS 5.25% 5.60% -3.08%

COMEXER 4.21% 14.74% -6.68%

HHARR: Wind, ERZEHIT

2. BRAKREFARAEN: BT RS LEK RT1RIGET

1MAO07T B—11 AN BERE, HXEZHE LT, KA, 10 A REH 2 FITH 0.3%, FLE % 7. 5%;
# o RITFH 0. 7%, L% 10.4%; H HIMER LY X 0.9%. SFRIBME, donAE). BEAT ARIEL
7, 10 A CPI Rk bk 2.1% tb E A= & 0.7 N &E 5%, R £ 0.1%; 10 F PPI Bty L3k 0. 9%45 A T 4 1. 3%,
Tt b FH0.1%35 % Lk 0.2%. HARi@IK& %, CPl 5 PPl N 2440 K, YEARBRITHIEL =, 10 A
ANR T 6152 12T, RV 3 2110 127T; 10 A4La sk T A2 R 9079 e, b LR AR 7097 12T,
10 AR M2 FIH3E K 11.8%, 3§38 b £ RAK 0.3 ANA 25, e EFRIMA 3.1 ANF 2 5:10 AR M R34 K 5.8%,
Btk EAKIK 0.6 MBS, WEFRHZHIAGIE 2 5M FTHL£AH, ARDELETHAMN. L6%
F, BRRNLZFEAFEAANTRAL, BEEREBFERED ., BTHS LR, GTREET. 6%F, AL
> &>t

2.1, BARTHIL: ARIZTEBHA SN

SFETF AR, AREIGIAM . AREZTEABRAGF AL, AT RAIAAADE. RA&T @, KEEH
FILR S, EIE 50 J BN KR NAEARE, CLLRIEA TR E. w3RT @, Gi T, FH, M5B EAAK, &
FOEIFEAATME AT @ L, b EF 2R — BRI, B4R E N F RN LRI KIE 0. 54%.

AREWAE T BB TA RN, 6
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SDIC ESSENCE FUTURES K EF FiE4T AR

B11: BARTHREFL (11 407 B—11 A 11 A)
IE—RAkEkE F—BKEIE  FHESIKEE

LiFEls 0.54% 2.04% -15.18%
RIERES -0.43% 2.78% -25.02%
eldbiREE -1.87% 2.65% -27.61%
ARgTIE  [iPiE300 0.56% 0.11% -23.32%
50 2.02% -1.45% -23.10%
$iE500 0.08% 5.47% -16.59%
miiE1000 -0.99% 7.28% -17.06%
_ [EE3 7.21% 3.74% -25.95%
EEPERISE 7.02% 3.07% -28.76%
Hi=tRhin | =iRAkE 0.31% -0.07% -14.61%
iFﬁ:sogﬂa?‘aaﬁﬁ 0.32';; 0.23°/: -23.26‘;;
HE5082gHAtS 1.80% -1.50% -23.27%
BRISHALE  [dhiESOOBRISHAL: -0.27% 5.62% -16.72%
mRiiE1000B33EHAS -1.51% 4.20% -4.48%
ERPEAS0HIE 2.31% -1.77% -21.26%

HAHRR: Wind, BE#R;EHT

2.2. BABKRTHIAL: FTHLBIEEH
M A7 EB—11 A1 BYE, RITNTFTTHEESD % 8001 T,. F&@A IS, BIRBFIAYK, FFEs:
1 35i81T. HARKAE, 12 RG> k6> E450,
B12: BRETHREEL (11 07 8—11 A 11 8)
E—FEkIE I E—BIKIkIE EMESHEIE

thiR- S E (SME)IEE -0.22% 0.17% 3.56%

thiE- RSV E (SE)EE -0.14% 0.12% 4.64%

fREHIA |PE-EREVE(BE)EH -0.20% 0.24% 3.72%
thiE-EREEVE (SE)EE -0.14% -0.07% 3.00%

KHES 0.00% 0.00% -0.45%
2fFHAENRAREE -0.09% 0.04% 0.14%

5% |SEEHIERERR -0.25% -0.03% -0.02%
10ERAENRIRER -0.27% 0.06% 0.38%

AHFAR I : Wind, BRZEZHE

2.3. B RTHHMA: AXARAERRLES
R, BARRTHRRERES, T ERSPFRER LK, AP HE. 545 BILEMRT WMk
kAT o
B 13: BHR KT R HEBE T
IE—RFkEkE IE—PBRKEKIE  EHIESIKENE

WIN D RigE 2.32% 0.95% -0.72%
WINDEE; -3.86% -0.24% 18.44%
WIND#I 2.39% -3.55% 1.58%
WIN DJEEESRE 3.15% -3.31% -9.55%
WINDB & 6.12% 8.87% -3.42%
WINDZL£RE 5.41% 5.06% 7.37%
WIND;BE;dl 0.23% 2.95% 5.57%
WINDAY) 0.52% 1.81% 8.87%
WINDREI*~ & -3.60% -4.47% -1.79%
WINDE = 1.77% -1.90% -27.33%
WINDIEEEEM 0.23% -7.32% -23.52%

HAFR: Wind, BT

ARAEBAE T BREZEHRATRNE . 7
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B14: BNEEZ2REHSHEMEHREEL (11 07 B—11 A 11 8)
g
EhisE
EREIEE
2iHiEE
LPGISE
EESIER
STEEE
s
PVCigSE
R
BEEY
S
ERIBE
SHEN
TAREL
WIS
PPig#&
P
EEHIsEL
2ibei= o
paliseist oy
Fal=ris
Pt
palsis 0y
FOEIEE
P
S =
Falors
Fal =
Y
PRIEE

-7.00% -5.00% -3.00% -1.00% 1.00% 3.00% 5.00% 7.00% 9.00%
TAHFR: Wind, BEHRZEHE

3. RAX*MREE: XABKIKIENATRH K
GHRE, EAMMILY R BE I, £ AIHSENSTANE, EM S =R A B PR, A2 H
Sk ik A B BR LA KA

AREMAE T EREBERTATRNS . 3
ERFER RS LRERT



|:| BB ES

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

[ 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
IR FTAR G B IO N AE . IMETR AW Ao ERREH, A28 TRk 5 AREPRAH. FNAHNR—
WML, K P REAKEE A MR RT ARG E—RE, BETHELT, AREFOELIMELHELAT
MASHET A BN BRI, A S RIAETA B A F 0T P B AT S KA K RAEAT
i,

AARAE RN 2 C MM R AB B SE, AN RM AR RS, ikt REMARMAE AT, &
SR AR Sk FAR ARG B IR A T B PR AR, B4R R 350 MR R 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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