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1. 2R KX ETAEEKRELILFN: FAHKKEDE BB T LE
11 A28 H—12 4 02 B %8, 11 A £EHIERIIEHLASABTAL . 12 J R0 B E TR, 10 FHE
RRBEEREAKEFEEDE, BRRABRTHEHIA LK, Z6%F4, AELTH, H>E>H S
B1: 482X ~TsHHEN (11 A28 8—12 02 8)

ER =1 J1.47%

RixhizkEHiE

irE SRR EEE

SHREBGEREY

RERERFEE

2HERFRY

MThIERTHIEE

FHFR: Wind, ERZEHE

1.1, 23RBEFHINL: T2RETHSZHEHK
1M A2 8—12 02857, THHELEFEEE, 2RET EREK, AR AE, BRI KR ET. #H%
THENT T RET S, VIX BREAEHEDE,

B2: 48R FEREZTHHEBEFL (11 A28 B—12 02 B)

RiEhinleThiaE

MSCIEE

MSCIEXM

MSCIIEX X

A THIRRTHIEE

HHFR: Wind, EEZEHE
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B3: 2REERFTHAL: BXKTH

B4: 2 FTZRTHIL: BRNTH

IE—E3kEIE  E—BRikEE  FHESIKEIE
—EkME  T—BiklE EESTRRE MSCIEXM 1.31% 13.69% -15.26%
=100 0.93% 5.77% 2.32%
MSCIE}(H!’,IZ 2.43% 12.78% -18.25% #EEDAX -0.08% 9.60% -8.53%
J:iEﬁ;E 1.76% 5.09% -13.29% iZEICAC40 0.44% 7.41% -5.74%
_—— BEATES -0.21% 7.92% -10.89%
fEied 6.27% 18.00% -20.18% FEHEFIBEX35 -0.40% 5.20% -3.80%
X & 0 0 17920 FEFPSI -0.08% 3.35% 7.60%
n:%’]ﬂmaﬂ 1.30% 14.28% 17.83% FISASESIE -1.15% 3.78% 1.54%
A#225 -1.79% 0.41% -3.52% BIREEE -0.26% 4.98% -13.62%
H2=AEX 1.12% 9.56% -8.38%
ALE! 0,
Eﬁ@ﬁﬂh& 0.14% 417% -18.25% EERIRIBFX 1.25% 5.65% -12.90%
FESENSEX30 0.98% 3.28% 7.98% ﬁ;sg"’" -0.05% 3.29% -13.31%
LUXX 0.16% 7.11% -11.90%
SHHINESTI 0.45% 3.76% 4.34% FEOMX20 3.59% 6.76% -2.61%
Reilkise -0.48% 0.06% 6.66% FHLOMXLIS 1.69% 7.97% -12.68%
- BEOSEAX 0.71% 0.41% 6.00%
RESE 1.29% 1.03% -0.95% IREOMX21E 0.40% 7.89% -21.27%
w— g g 90 180 HEHFRTS -2.94% -0.10% -30.59%
HESIBHEA 10.76% 5.16% 28.19% BEHBRIATX -1.83% 7.94% -16.93%
BRhitE -1.78% 4.57% -8.89% EDHWIG -0.13% 9.49% -18.89%
- THHELS -3.59% 1.11% -15.95%
RiRE200 0.66% 4.59% -1.85% ?ﬁi&ﬂﬁtgﬂgﬁi‘aﬁl 0.19% 10.60% -9.69%
Hm=NZ50 2.28% 3.18% -10.68% BRI -2.56% -2.33% -21.21%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: AREZETHIL: £NTH B 6: 2KIERTHA: LT
—RikE BRI 2 HKENE Rk E—PHE  ENESHEE
MSCIXE 119% 8.23% 15.84% WiselE -1.06% 6.14% -4.07%
2200 i it M. bemTaloo 1.88%  -4.40% -9.16%
EFEIMXX -0.84% 0.73% -3.83% Bﬂfﬁg{gﬂfﬁ g':‘f’ 'g'zg?’ 24'81:"
F{REIBOVESPAISE 2.70% -4.28% 6.77% et Al -0.38% 7.94%
FHREEMERV 31659 e R {REFESISE100 1.82% 21.88% 167.16%
EREHIBC 14.11% 69.28% 156.62% EERIEEE -0.25% 7.12% 11.05%
IPSAEFI40 0.78% 1.85% 22.80% FFZCASE30 1.08% 14.90% 8.10%

HHFAE N : Wind, ERZEHT

1.2, 2 MTHEIL: 10 FHERKSERFEDE
1M A28 8—12 A 028 %R, £RBEFAMRETRETRASE 12 ADHKFERERET A, £AWET
AN BERE, 10 FHEFUEEDE 17bp £ 3.51%, ARG T Lk, B+ E. B A, TZ2ER105HE
BEY. AHEEA, BM>1EAM> Sk E M.
B8: TZEMIAEERSEHINL (11 428 8—12 A 028)

ol aFEER T

B 7: TRAAABRBEHL (11 428 8—12 02 8)

HHFARF: Wind, BRZEZHE

-BME E-AAOE ENESHME 0 M M oW em

SHGHER 1.60% 6.99% A513% == -0.07 -0.14 018 -0.17
SHEREH 1% 1% 1636% e i o0
SHRRRER 155%  T54%  -56e%  E 012 008 014 0.4
= -0.17 -0.1 -0.2 -0.1
SHRMHREY 141%  TA% 1% e v A -

HAFFE N : Bloomberg, EH#&%15H%

ARG : Wind, [E#Z1ZH T

1.3, &FCTHMA: EALHBEHE 105 XH X
F IR B B A5, BRI 2T RE km RSB —2 ot ELRFBAEDE, IEET T L 4L,
AR PICERFE, ELIHEZBER 1. 47%,
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FAHFR: Wind, BRZIEHR

1.4, 2RFASTFTHHEA: TL 2K AR EK
M2 A2 AR EMME T 0 6 ihik EHM 60 £ 069k LIk, OPEC+k & 4458 = B AR AR, BIRHH
Eiak. EARKUEEWE, BRERAPAKE, KFHRTHES M. LMELRL, COMEX & 4k ta & AT .
B10: 2R EERF B e MASTKKFE L (AT E N & 40E 0+ 5D
E—FIRIIE E—PE  ENESKBE

rEeRaRSEiEs 1.18% -5.07% 25.81%
TEaREEESWSIEE 2.90% 10.01% -1.89%
FEERTLEESISEE 7.23% 12.57% -5.66%
HIRMIBIES |IFSSEALERIAEIEE 1.06% -9.34% 43.56%
eSS WSIEE 1.34% 2.68% 4.36%
EEERI2KEEER -2.11% -4.59% 7.31%
IrEaRRERSWEEs 1.28% 3.15% -4.33%
HICIS R 1.88% -10.57% 9.60%
WTIEH 4.95% -10.08% 6.48%
CBOT/hE -4.13% -10.06% -1.33%
CBOTAKS 0.49% -0.96% 7.52%
CBOTEX -3.58% -5.83% 9.11%
EEFRINE |LMEER 10.46% 17.24% 35.96%
LME§$ 6.02% 12.39% -12.14%
LMESS 8.08% 13.60% -9.14%
LME$R 6.03% 10.89% -13.15%
COMEXEZS 3.21% 10.61% -1.04%
COMEXESR 8.73% 21.51% 0.00%

FAFER: Wind, BEEZIEHE

2. BAXERZRAFN: BT ALK FF=E

1MA2A8—12A028%F, BR&TAHKEL®, TE 11 A4 L PMI 4 48%, HE—DHATH1.2/407F
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SE, MORE, EFRERUSKE; PR AEFR LA S ENIEHN 46.7%, BRE—ANATHE204 hEH
Eo PE N AMATHR L PMI A 49.4%, B E—AA LA 0.2 F SR, AMATRERE., BAZFLAEN
o HHRATG I, RERKEETEAY, THHEEAEE, KT RS LK, fTE%E. 26%4, K>H
5>k

2.1, BRETHL: ABREIEFEIKER

JEM AR E K T AR AT G L5507 T - F A ERRERER, kTR AT 7 @R Em 5 R
Ei. BRI AR, RT G RFHSEDE, A RERTARRRER LK, AT RZEAA LA R¥&7H |,
KEMRE G DEIF A RERI, SR IGTKE EAT. MR T &, BAaRE . B H 5 B B ARG, R F RILTME,
s edm b, b EFSM—FAFRN265.071CL, FRNFHIEM, EIELZI5 KR 1. 76%.

B11: BRARTRSEHFL (11 A28 8—12 A 02 A)
E—RIBKEkIE  IF—BRKIE  ENES KR

FiFsig 1.76% 5.09% -13.29%

FIERKIE 2.89% 3.15% -24.48%

gIdkiREE 3.20% 0.31% -28.27%

£lelso 0.82% -2.80% -27.90%

ARgHig  [{EiES0 -0.17% 5.42% 1.62%
FR300 2.52% 5.25% -21.65%

_iiE50 2.75% 8.12% -20.15%

FRiE500 1.32% 2.84% -16.19%

FiE1000 2.59% 2.39% -16.60%

. 1BHERREL 6.27% 18.00% -20.18%
BROT e snEauER 6.66% 1893%  -22.68%
=iRtbia |=iREkE -0.96% -0.07% -15.08%
PR300BISHALS 2.68% 5.53% -21.43%
_FiES0RRSHAR 2.71% 8.34% -20.11%

eI FhilE5008%38HAER 1.31% 2.91% -16.22%
hiE1000B85HAS 2.84% 0.55% -3.95%
ER/IhEAS0HIES 3.89% 7.64% -19.01%

HAHFR: Wind, BEHRZEAHKE

2.2, BAMTHEIL: T HADE
11 A28 8—12 A 02 B 3/, £ITAFTHEAFEHEAL 2940 270, Fo2dmEATREHR. RiehaGet, &
T E %, BARRE, 2 RG> B>k,
B 12: BARMGFREHFEL (11 28 H—12 A4 02 8)

IE—REKERIE IA—PBIKEE FAESTKEME

HiE- S E (SME)EE -0.25% -0.84% 2.97%
RS- RIHMEEME (B(E)fEE -0.32% -1.10% 3.67%
& (hiE-EEEME(SE)ISEH -0.29% -0.99% 2.95%
RiR-EBERIME (MBS -0.12% -0.58% 2.58%
HHES 0.01% 0.02% -0.43%
2SFHAENRARE 0.01% -0.56% -0.31%
HAER™Hi% |SEEHAEIfRHALS -0.11% -1.27% -0.96%
10EHAERIRES -0.15% -1.89% -1.12%

HAFRM: Wind, ERZEZHHE

2.3, BARA®THBEINL: B FHEKRAR
FENAEEE, BAXZHSE® Lk, T 2R SBMe T, WERRT BA EHMRIKEER, ShEATE,

ARSI T BREEITARA 6
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B13: BAKFE R eAGHFKBEFI

WINDE migs
WINDEEE
WIND#I
WIN D EESRE
WINDS &
WINDEZEEE
WIND;HBg;m#
WINDAY
WINDREIF=
WINDEFE SR

WINDIEEEEM

i E5 1 473

1.70%
0.15%
1.78%
2.74%
1.97%
1.32%
0.94%
-0.25%
-0.40%
0.08%
2.18%

if— BKEcE

5.07%
-12.11%
8.92%
11.94%
7.10%
5.99%
-0.23%
-0.57%
-2.94%
4.35%
5.59%

FHES KR

-0.48%
4.68%
6.03%

-5.70%

-4.22%
8.22%
3.23%
8.09%

-3.43%

-27.50%
-22.25%

HAHFR: Wind, EHEZEHE
B14: BRI ZREH B EM4EHEEHFRL (11 A28 8—12 A 02 H)

-2.00%  0.00%

2.00%

4.00%

6.00% 8.00%

10.00%

REHEE
FLEESSE
FBEETE
HEY
FOEE
FREH
PR TEE
EREY
pakisti=ca
BB
FREH
e
PVCIEEL
= 273155
HIREH
TATEE
iPREE
HIEsEE
pialdi=a
TEEN
PPIE&I
RS
e
BLgE
LPGIEE
A=t
iPIRIEE
IRHEEE
iPEEE
A TR
R} Ediea

HHER: Wind, ERZEHIE

3. RATAMARE: BARETHEHHA ZhIREBAT
GokA, BRIRRGRIRIL, ©FT5RGEET SR, RET AR LR BIRETEY.

AWAEBAS T BAREEHRA RN,

BERERESLBERT



|_‘| e

SDIC ESSENCE FUTURES KX 47 B4R

(H#r)FA48]

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 FAR B I IR N AE . METR DM Ao ERREH, A8 TRH 5 RAREPRAH. FRAHRNF—
WML, B P REAKIEE D MR T AR E— R, BEMRAT, ARETOELIMELHELAT
HASHEA G BB BETHAT, Ko SRAHEFA R 8 R ARS T AT R RIS R ET R QAT
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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