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SDIC ESSENCE FUTURES

2023 %02 A 20 H

X £ % Fiz47 84 (20230213-20230217)

(AR ERBPIE REFK = EAV A

> ARREAFAZAFA: BAAREREEE 213 8—2A178%
J&, AN 69 E B LSRR BRI TR, Sodn EBME R R R E RN
B, ELRHEAIA AR 10 FHERKERRELIHFERYLELE, BRHFH
o H B WIBAT, RARA, UELIM, BRS>M>H s,

> BAXEFAXZABTL: RTEE GTA=ERWZE 2 A 13 8—2
A7 B SR, HIT 50, BATHREGRTH IITER, H 8 &48t-F
HEARTHFREALTER, RTLEWE, HTHRESRhiR. 245%F4,
B e > >

> RKREAFEFNREZ: HEXZEANEFERKRABALATIL 6414,
BE2AZUKBEAEATHOETT, UHMEATHHRZHFTNIES ), 2%HEE
HIEATA L. BEXETERNLFETHE.

RieRT: BRKEZLERATAHR

AEK = BITRE

SREZFTSRAL

H—RAEH

AT HET K -1. 40%

KA BT 458 -0.14%

E2Xi £ 1 4 -0.95%

LR E G —1.16%

A RAE ARAEK -0. 70%

AR 0.29%

RJ/CRB T #4545 & -1.87%

HEHEHRLMSHEK -2. 64%

FAFR: Wind 7R
T A B AT
AT A5 2 F3002969
A E A LAES 52 20012005
dingpz@essence. com. cnh
010-58747724

HRIRE

K AR ZZATAMH (20221114~
20221118)~ £ % A F &4m H N T
VAR &)

K AR ZZAT A K (20221121
20221125) - % 7o Bk 4 AR B B
* R Lk

KR F B4 B4k (20221128~
20221202)- £ LAGH KB E e H
A% ik

KR F B4 B4k (20221205~
20221209) - T HHEF L EE B AR
M = Lk

KR T =BT A4k (20221212~
20221216)- RERATRBE RS MET
AT S

KR B4 Bk (20221219
-20221223)- H AFATERAMI K
e Wb &b PN

KR Fia47 B4k (20230102
=20230106) = dF R & 77 3% A & 15 +F
A R K

K EHF ZZA7T AR (20230109
-20230113)- £ EH@IKk#HFEEE KA
W3S 3

KA #F FiztT B4R (20230116
-20230127)- EMAI M IE R & T~
BRIt 4

KA #FFiz47 B4R (20230130
-20230203)- 1 A #r3EAF RiZALAE %
TG R R 5

K £ # Fiz47 AR (20230206
-20230210)- £ 45 HF L RE AR
BT AR B T
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SDIC ESSENCE FUTURES KR =247 Bk
ANEHF
1. 2R RETFEEREAFIL: BABRERETE e 3
1.1, AT : ZEBRETHABFA TG i 3
1.2 2T 10 FHEFMBFIELETKE oo 4
1.3, AL : EABHIAEIELE LT e, 4
1.4, 2B THHENL: BRIZRETARMEZIEDE s 5
2. BAXRETARAFL: RTEDE KT ARERBE oo 5
2.1, BAETHL: ARTEEIEHEIR T e 6
2.2, ERETHEI: A L B T e 6
2.3, BARSTHBEINL: B SMAETEIE LI oot 6
3. REATFHREL: BEXEEAZFE KT ILILFE L oo 7
B& B X
B1: 2RFEZFSEHHN (2A 13 B2 A 17 BHFD (o 3
B2: AREBRETHHFHEFEL (2A 1302 A 17 BEED oot 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: TEHABEEEFL (213 B2 A 17 BEFD (i 4
B8: FZEMMEERLFN QA3 B2 A 17 BB oo 4
B9: FZERERXFHETHNKEFL QA1 A—2A17 BER) e 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
A1 BARTHREFL (2 A 13 =2 A 17 BB oot 6
B12: EBRMTHEEFERL (2 A 13 B=2 A 17 BB et 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZRZASMEMEREFL (2 A 13 8=2A17 BB e, 7
ARA WA T B REERTA RN 2

ERFER RS LRERT
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SDIC ESSENCE FUTURES

RER# 24T

1. 2RXEFFERZAFN: BRARERKEEE
213 8—2 A 17 B 47, BN HEBZ2FRIEEAIT TR, S £HME R AERERLE, £1
FRMMA B, 10 FHEFKZEREARRHKF LS, BREBRETBHEIT, BoRFE, LELIHN, K>

B> s

B1: 28 F2FK2THHEN QA 138—=2A17 B L A)

e SRAmmEIEEE
RJ/CRBSG{EIEE
HIBARTH IR
SIREFERES
SIRfRFEE
REERERE
RiXThizlRTHIEE

E S o

-2.64%

-1.87%

-1.40%

-1.16%

-0.95%

-0.70%

-0.14%

N o.29%

HAHFR: Wind, EHRZEAHT

1.1, £2RBEFTHEAL: T2RETFTHAEYAH ML
2A138—2A17 AL R, £LR%AIMA BT LR THAESY, 12FBRZT AN, FKHELIH, Kb
BokA, LR ZIREIME, BRARFKRMEEAT. #4T H A0 RA K LT H. VIX 3358 A% .

B2 ARETERFTHHEKEL QA1BE—72A178B5H)

MSCIEXHEE

IR

MSCIZEE

BIETHIBERTHIRE

MSCIEXM

-2.21%

-1.40%

-0.16%

-0.14%

HTAFER: Wind, EHRZEHFE

AREBIE T BBREEHTARN,
ERFER RS LRERT
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SDIC ESSENCE FUTURES

B 3: AREERFTHIL: KT H

B 4: 2REZRFHIL: BRHNT P

‘ . ) ) E—FKIIE  E—PMIE  SNESHKENE
E-FEikikiE E—BkRE FNESTKKE MSCIERM 1.33% -0.10% 9.29%
E[H100 1.55% 2.22% 7.42%
MSCIEAIEK 2.21% -2.61% 4.44% BEDAX 1.14% 1.98% 11.19%
LiEtsiE -1.12% -0.01% 4.36% EEICACA0 3.06% 3.73% 13.50%
= BRI 1.74% 6.23% 16.60%
iRl -2.22% -442% 4.74% Eﬂi;}lgsxss 2.36% 4.47% 13.41%
AEMEE -0.69% 3.66% 9.49% BEFPSI 1.01% -1.68% 0.89%
ﬂ;ﬁb . DD . oO o ‘0
ats o e ses  Zm R
HESSREY -0.56% 3.50% 9.61% EERIBIBFX 0.81% -0.03% 5.89%
= 1.13% -0.97% 91%
ZFSENSEX30 053% 0% 0% i e
EREIESTI -0.96% 1.18% 2.37% gﬁomxg 1.51% 2.04% 4.98%
2OMX2IS 0.64% 0.25% 3.84%
HenmisteE 0.76% 1.92% 0.66% {BEEOSEAX -1.11% 2.57% 2.93%
RESE -0.97% -2.15% -1.53% ISEOMX21E 1.77% 1.43% 10.44%
BEHRTS -5.33% -8.56% -5.19%
BEIRtEE -0.38% -3.83% 4.88% BHFIATX 1.51% 4.61% 11.82%
DR 1.87% -455% 2.77% &;v{wu;b o.75:/., -1.17:/o 5.212/0
2200 110% 0.58% A15% AL 1.36% 9.46% 16.44%
=inha olNJED b0 ol TRk mERRETHISE -0.60% -2.62% 4.19%
HBENZ50 -0.28% 1.88% 5.85% L= e = 22.93% -2.04% -10.37%
TAHFR: Wind, BEHRZEHLT TAHFR: Wind, BEHZZHE
B5: AREIEMRTHIL: £MNTH B 6: ARIBRTHNL: LTH
E—REEkEE  E—RKEE  FNESIKEIE ’ - - _
MSCIZE -0.16% 4.01% 6.60% -FEikiE  E-BikE  ENZSHRE
17E500 -0.28% 3.82% 6.53% Yt AdE 0 10180 0
S{££300 -0.47% 0.68% 5.83% pAE 1.31% 1.08% 0.67%
BFERFMXX 2.49% 1.07% 10.99% PIFITA100 0.22% -3.52% 0.51%
E({FEIBOVESPAISE 1.02% -2.72% -0.51%
FItREEMERV -0.37% 5.78% 23.21% IEKEDFMEGES 0.11% 3.23% 3.65%
EMBHIBC 4.90% 29.13% 33.00%
IPSARFIAO a18% 1.90% v2en  (PEBEISE100 157%  -664%  -8.76%

AR Wind, EHZITHITE

1.2, 2R THR: 10 FREFIS FELEHRE
2A13E8—2A17 8 %3, £E@RKEDEZALERET AL, A0 EFHMERRELERT L. 2HIRE

GOl & B H 84651, 10 F &l s % LK 8bp £ 3.82%, i 55 #1547,

EimIs. AHERAAN, RG> SHKEHE> B,

B 7: E2EALREEFENL QA 138—2 A17 8%A)

HHFAEF: Wind, BRZZHE

MP ESN, ZREE 10 54 E ks F

B 8: F ZEMIAERSEFENQ A138—2 17 B 3 /7)

SRS
32
SHERREE
SHENRRER

-0.95%
-1.16%
-0.70%
-0.88%

-2.38%
-2.88%
-1.80%
-1.51%

-k T-RHINE FHNESHKIKE

0.83%
0.40%
1.44%
2.23%

(%) 1£EHA
HE 0.02
E S| 0.11
B& -0.02
ExtX 0.11
EE 0.04
== 0.16
ENE 0.14

2¢FHR S5£FHR 10£EHR
0.01 0.00 -0.01
0.10 0.10 0.08
0.00 0.01 0.01
0.16 0.19 0.18
0.08 0.09 0.06
0.21 0.22 0.20
0.05 0.03 0.02

HALF S Bloomberg, BE#Z1EHE

1.3, &3CTFHAL: £ARKARLEL EF*K
R R kS e £ AR R, FEER D SHORM, ARPICEHSE AR,

2A138—2 A 17 A4/,

* A HE &7k 0. 29%.

HAHRR: Wind, ERZ1ZHT

ARAEBAE T BREZEHRATRNE .

ERERFESLBERAR
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e

\
iz
s
=

B9 TZEZXEREFTHELTMHEBEEL (2A138—2 A 17 8% A)

L= b il St
b3

BT

B
PItREELLZER
=7
T
AR
wmam
HEARD
#hhnipTe
E-5
ENEFALE
WE

IiEB
TEHRSEH
&
TigusepA

I RSBaRI{HEIER
EX7T
HBHIST
BABIER
SRS

-3% -2% -1% 1% 2%

o
BN

HAFRM: Wind, ERZEZHHE

1.4, 2B RTHHN: BRI 2 XFHRAEIHDE
EABBER, BWBIEELN, AR FHNEAEATEE. KER BERREETF. BFELEZREH BT,
AL LME 4. 4R & Bk
B 10: 2R EERFHMAAKRKF L (BRI SHENTH

RJ/CRBEmINEIEE -1.87% -3.10% -3.67%
EeEmmSERE -2.64% -3.97% -4.11%
HEaRREE2WSISH -1.25% -3.88% 0.02%
FEaRTIER2SIsE -0.85% -6.64% 1.23%
=
il EsT et et -4.21% -6.28% -7.31%
TR ESEEE 0.89% 2.10% -1.80%
ISR 2T SEE -0.53% 2.72% 1.25%
SR m SIS 0.13% 6.56% 5.24%
HICISRM -3.90% -1.76% -3.30%
WTIRiH -4.01% -3.26% -4.91%
CBOT/h&E -1.68% 4.65% -1.93%
CBOTAKS -1.05% 0.15% 0.18%
CBOTEX -0.44% -0.37% -0.11%
TERRINE |LMEE -6.63% -9.03% -14.34%
LME$¥ 1.82% -8.85% 3.82%
LME$S -2.37% -8.64% 0.06%
LMESR 1.75% -3.01% 7.58%
COMEXEZS -1.34% -2.89% 1.16%
COMEXE!R -1.30% -7.93% -10.17%

FAFER: Wind, BEEZIEHE

2. BAXARZRAKR: BTEE KT AL RE
2013 B—2 A 17 B S, % wmegn, BN RG A A TS, K88 i xtF A A
BT RTELDE, GFHREHRE. H00F, TH> >R,

AREWAE T BB TA RN, 5
ERERFESLBERAR
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SDIC ESSENCE FUTURES KR 7B 4T B4R

2.1, BEAKRTHL: AREEARK LR TH
e Z UG LEkEh ), K ASUILATIR A E KA PTIE%. A ILEARKEIZIT, AT RZEA LT, K&
&, REKBEERENTREFER. w3 T @, BRiidt. 2@ aiLFIk, £h%4&. €T ARG ZFRATE,
T et L EFEH—FERNB251 1L, FARNFLE A, EiELE4% F 2 1. 12%.,
B11: BARTREHFL (2A138—2 A 17 B S R)
E—F3kEkIE  IF—BNE ENESHBIE

Ll -1.12% -0.01% 4.36%
IRIERETS -2.18% -0.72% 6.35%
eldbiREE -3.76% -3.78% 4.37%
#8150 -3.73% -1.73% 2.75%
ABgThiA  [JEiES0 -1.19% 5.42% 8.68%
FE300 -1.75% -2.48% 4.21%
50 -1.18% -3.99% 3.00%
hilE500 -1.53% 1.71% 6.36%
miE1000 -1.53% 4.11% 9.34%
— tEkEfSEy -2.22% -3.98% 4.74%
EERERIEE -1.89% -4.41% 4.27%
=R5ia | =tRAkIS -0.28% 0.33% -0.29%
iPE30083ISHAS -1.78% -2.71% 4.00%
LiF508%5HA% -1.18% -4.01% 2.74%
BRISHAES  [chESOOBRISHAL: -1.59% 1.62% 6.23%
thiif 1000B25HALE -1.83% 3.66% 8.97%
ERIchEAS0HALS -2.12% -4.63% 1.81%

TAHFR: Wind, BEHRZZHT

2.2, BRHTHA: RTHEBFEHSH
2A138—2 A 17 B %8, 2T AFTHIEESEHZL 21011, REBATFILSE, AT ESEIT. ¥BIKREE,
Sk A >4 B > B AR
B 12: BAGTHREFL (2 A138—2 A 17 B %)
E—FEIE E—BKIE EMES KIS

- S E (BB 0.07% 0.29% 0.15%
HiE- ARV E (SME) 5L 0.30% 0.82% 1.11%
REmln | hE-EREME(SE)IEY 0.07% 0.24% 0.12%
PiR-EREEVE(SE)EH 0.19% 0.62% 0.86%
EhER 0.00% -0.52% -0.11%
2 HAEIRAAES -0.03% 0.13% 0.04%
HAtETHi% | SEFHAEIREALR 0.08% 0.42% 0.20%
10£FEHAEI iR LR 0.17% 0.81% 0.41%

HHFR: Wind, BEZZHHE

2.3. BARSTHIA: BBNEKRKLAL
F s 2 EMBAYSN, BAKRZTHET AL S 0%, EXABMBKILIL. 22T ST, KERT
B, R SO, . BB SFRATE,

ARAEBAE T BREZEHRATRNE . 6
ERERFESLBERAR
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SDIC ESSENCE FUTURES KR 7B 4T B Ik

B 13: BAKER 48RRI
IE—REEKERIE E—BikEkiE  FUESIKEIE

WINDRmIgE 0.67% -0.14% 0.00%
WINDgETE -0.67% 2.02% 2.48%
WIND{ I -0.51% -3.72% 2.76%
WIN DY EESRE 2.65% 2.51% 2.70%
WINDB & -2.41% 0.43% -4.48%
WINDERE -0.49% -5.09% -4.22%
WIN D;iifg;dil 1.85% 1.28% -2.24%
WINDZE 2.15% -0.51% 1.09%
WINDREI= SR 5.85% 6.01% 6.06%
WINDEXES S -1.43% 1.78% 1.00%
WINDIEE EiEH 1.22% -4.00% -0.14%

FAHFER: Wind, ERZ1ZH5E
B14: BRNEZEZRZHBMEMAEHRBEHFL (2 A138—2 A 17 B 5 7)

PEEE
FRHBEE
P EREE
HEE
iPRIEE
LPGig&E
*REEEE
EOHEE
iPERkEE
ZHiEM
RS
TARGE
BEEN
iPBEE
PR
PPig&E
T FEM
iPHRiEE
SRR
PVCIE&
EREE
IBEIR
[FEihiss
B e
RS
Friail
FEiEM
e
FRimiEE
4HEEN

-8.00% -6.00% -4.00% -2.00% 0.00% 2.00% 4.00% 6.00% 8.00%
AAHFMR: Wind, BERZ1ZHE

3. REXTEMKELZ: BEXZEAZLFEKRAHALALTR
b kA, B2 ARURBAZNOERT, LMEATHRZ KGR A, LFRBEHETH L, HE2
EE KRBT,

AREWAE T BB TA RN, 7
ERERFESLBERAR
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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

[ 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

AARA R T AN IR T A 0 AN TTAE B, A2 A 8 RARGE A5 R 0 b 3R Bk o AR P A0 T
FRAMNRIRELE P ESEL A KSR TH. EUARNRRAN 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 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 .

AREWAE T BB TA RN, 8
ERFER RS LRERT



