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ANEHF
1. 2RREFTFEREARTIL: BT AR ER BT EFEBT oo 3
1.1, BFAETHENL: EBRET TR e 3
1.2, 2FFETHIL: 10 FHEFIE R A%B BT oo 4
1.3, AL : EZAIEHIEEE oo 4
1.4, 2RAZBTIHBA: TGBEIR ETK e 5
2. BAKRETZRAAFN: BT EK BT AREBRIE oo 5
2.1, EBARTHEL: AREZTABREE LK 6
2.2, ERBATHEIL: AT E B ITR oottt 6
2.3, BRNASTIHMWML: KERASRTIHBEREE e 6
3. KAKEHREZ: BEXZEARAEREFBEAE e, 7
B& B X
B1: 2R EZFSEHHN (2827 B—3 A 03 B H D (oo 3
B 2: AREBRETHHFHEHEL (2827 B—=3 A 03 B LR 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: T2HABEKEEHFIL (28 27 B—3 A 03 B H D (oo 4
B8: FZEAMEERLFEIN (2827 B—3 A 03 H B oo 4
B9: 2ERERXEHETHNKEFL (2 A 27 B—3 A 03 B L) oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
A 11: BARTHREFL (2827 B—3 A 03 BB ) oo 6
B12: ERMTHEEFERL (2827 B—3 A 03 B B oot 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZRZAEMENEEFL (2827 =3 A 03 BB e, 7
ARA WA T B REERTA RN 2

ERFER RS LRERT



|:| BRRIEmS

SDIC ESSENCE FUTURES KA~ 4T AR

1. 2K EFEZEAREAAFR: BT HRLER KT ESHET
2H27H—3 A 03 HLAE, £HEBERERSAMML, THELLRHERAA &R, 10 FMERKSE XL
RMIE, EAXKBEDE, BTARRNKEE, FTESANL. B5%E, LELH, Bo>E>1F.
B1: 482X 2%5hHN (227 8—3 A 03 8% )

EriEsy  -o70%
LIEREY 00

SIRfRFAFTE | 0.02%
SIXERERES Ho.09%
HTHIBRTREN o 1.66%
RIETHIDRETHIRE - 1%
RJ/CRBEmiffEHEE S 296%
T e aa e an £ IER T &Y S Ba26%

FAHFER: Wind, EHRZ/EZHRE

1.1, 2FRBEFTHL: TE2RFTEHR
2 27 B—3 A 03 B %, £ABHMAAMART a9%oaAh A3y, 2T &k Eik, Aok A, BREMR
TG ERTe LT HEARRR LT H, VIX R EKRED K,

B 2: ARFIERZFTHHEBHEHFL (227 8—3 A 03 HEE)

MSCITEAIHX

#h¢ThinRETHIRE]

RiEhinheTHiRe

MSCIEE

MSCIEXM

FAHF: Wind, ERZ/ZHT

AREMAE T EREBERTATRNS .
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SDIC ESSENCE FUTURES KRR AR
B 3: AKEZHETHIL: TKTH B 4: 2R EEZRFTHIL: RMNTH
E—REikEkE  E—RKEE  FNESIKEIE
E—FikkiE  E—BkKE FNESHKBIE MSCIBRH 1.97% -0.62% 8.49%
E[H100 0.87% 2.40% 6.65%
MSCIEAIRE 1.52% -4.96% 3.49% #EEDAX 2.42% 2.62% 11.88%
Lifisie 1.87% 1.32% 7.74% EEICACA0 2.24% 3.83% 13.51%
- BAFIEE 2.94% 4.01% 16.98%
B 2.79% -6.82% 3.97% megzxss 2.85% 4.02% 15.01%
aTuss 0.67% 1.22% 10.40% BEFPS| 2.39% 2.78% 2.28%
RS 4.84% 5.58% 18.83%
R%225 1.73% 2.12% 1.02% §JEAEX - 1.90% 1.72% 10.39%
HESSEN 0.35% -0.72% 8.75% ELFURIBFX 0.66% 0.77% 4.97%
Bsmi 0.07% -0.10% 4.29%
BRSENSEX30 0.58% 0.15% -1.70% AEFRELUXX 3.60% 2.81% 13.37%
RIS TI -1.53% -4.31% -0.59% gﬁomxz@o; 1.31% 5.77% 6.38%
= OMX24E 1.78% 2.51% 5.17%
Hemnistee -0.63% -0.71% -0.54% #BEEOSEAX ) 2.13% 3.82% 4.80%
REEE -1.53% -4.62% -3.95% BEOMX24E 2.66% 1.46% 10.39%
{BBHRRTS 3.42% -5.69% -2.60%
SRS -1.94% -4.92% 1.59% BEHIFIATX 2.43% 4.78% 13.22%
DRhIEE -0.46% -5.41% 1.36% HPWIG 1.96% -0.47% 4.77%
_— ohitgLRE 2.35% 5.81% 18.20%
RiinE200 024%  -2.89% 318%  smmmmE 183%  -1.70% 1.48%
Hif=NZ50 -0.31% -1.84% 3.45% SRR -1.50% -7.14% -10.89%
TAHFR: Wind, BEHRZEHLT TAHFR: Wind, BEHZZHE
B5: AREIEMRTHIL: £MNTH B 6: ARIBRTHNL: LTH
E—FKIE  E—HKIE  ENESHKKE , = e EoVmE N
MSCIEE 1.95% -1.76% 5.75% ﬁ‘ﬁﬁkw; ﬁ-ﬁﬁlﬁﬂ%ﬁ EWEQEKWH
17500 1.90% -1.79% 3.69% Y ) 0 1 /09 1079
(62300 1.79% -0.82% 6.17% Pz 1.23% 4.69% 1.92%
EFEIFMXX 2.84% -1.52% 11.80% PA&5ITA100 1.12% -5.58% -4.45%
E{RBIBOVESPAIEE -1.83% -7.32% -5.35% .
FItREEMERV -0.99% 2.07% 21.66% FEXEDFMES 0.04% 2.16% 2.52%
ERERIBC 0.92% 15.41% 38.61%
IPSAZZFI40 2.02% 2.47% 3.36% (REFEEEISE100 3.04% 10.59% -5.39%
HAHFR: Wind, BEZZHE THFR: Wind, BEEZZHHE

1.2, &8 TBA: 10 FHPEMKBRK NG EF

2A278—3 03 BYE, HERBEERATE 2023 FLEPEHMEA FHH1FmE. 10 FMEMKEE
— B ERE LT, e gLy E%, JBE LK 2bp £ 3.97%. AT EHET. EFEARARX E2EH R 10 FHE K
KEFERI. 2HERAA, SKEG>7EAE>E .
B7: T&irfinsgEn 2A278—3 7038 3%8) 8: £ ZE Ml s Rk HN(2 A 27 8—3 A 03 B L)

\ I = (%) 14589 PrT] SEE 1058

T-EikikE T-FikE FESHHIE thE 0.02 -0.02 0.00 -0.01

LHGHEN 0.02%  -478% -0.35% ﬁ -g-g; g-gf g-g; g-g;

SHEREN -0.02% -5.21% -0.84% BT 0.14 -0:1 5 -0:1 6 020

SHERRES 0.09% -4.49% 036% = 0.09 0.20 021 0.8

= g _ &= 0.22 0.28 026 0.24

3 0.39% 342% 2.20% EE 0.07 0.06 0.00  0.00
WA R R : Bloomberg, HIZZ15H K WHER: Wind, BE#HRZEHTE

1.3, &RILTFHA: EARKARLDE

2 27 8—3 A 03 B3, BRETE RERKSARFT F A £ H BRI A K5 LIk, TR
ARATH KRB E, B KRG HEEHRE KR 0. ELEERTRLELLERAE, EFAKKALDE, ARTIC
R R, EAAGHE & 0. 70%.
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B9 TZEXEREFHELTNFEBEEL (2 427 B—3 A 03 8% AE)
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FAFR: Wind, BEEZIZHE

1.4, 2RXBFRTHHENL: Thhdw K
ARG, KEFRTHERED LR, THARBEFD,, TLHER, BFRLIEXZHLT, BHA
EBT &R F R EARGET . RESERKATE,
B10: 4322 KFHSMAREEIL ORI EE A & LM AN

RJ/CRBEmiNEISEL 2.96% 1.20% -0.97%
IrEeRERSWEEs 3.26% 1.02% -1.56%
TEaREEESWSEs 2.10% -4.76% 0.16%

” IFEERTIEESSEE 2.77% -5.94% 1.14%
AREHTEE T E e e R e 5.15% 4.07% -1.98%
R ESEE -0.09% 2.43% -1.04%

FERERIL SIS -0.59% -2.94% -2.28%

S aRIRERSWEIEE 1.49% 2.56% 7.90%

HICISRM 3.80% 3.54% 0.01%

WTIRiH 4.45% 4.11% -0.82%

CBOT/hE -1.53% -6.53% -10.43%

CBOTAS 0.00% -0.05% -0.31%

CBOTE:X -1.31% -5.91% -5.56%
TEHRNE [LMER 0.99% -15.28% -17.88%
LME§# 2.56% -8.34% 2.54%

LME43 2.22% -8.12% 0.23%

LMESR 2.63% -1.44% 6.56%

COMEX&ES 2.46% -5.29% 1.79%

COMEXESR 3.11% -11.19% -11.56%

FAFER: Wind, BEEZIEHE

2. BRAKEAKR AN BRTFLEK KT RARESRE
2A278—3 A0 BYE, BR& T AXFELR, TE 2 A#ELPM A 52.6%, HE—AHALA25A47F
S, ABHTHMM. KApAE, AFAERHSZTERE. PE 2 AIEFELT 5EFHERHN 56.3%, HE—A
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SDIC ESSENCE FUTURES KR 7B 4T B4R

AEFH1.90 0 E, 2 AFEMIHFELPM A 51.6, BE—ANA LA 240 0808, ZARERARG T AN
HE T 2 AHIEL PNl —&, = EME, 2 AVHIRS L PMI 4 55, B E—ANA LA 21 A0F 05, BRZGEE,
TR F A, ZT LK, FTRRARE R RiR. 25%E, B>H &> 1.

2.1, BRETHL: ARETEFEARKER LK

EAKERAFR, BHFRERITEA, A BREEZTEARKSH LR, ATRIHARET, R¥&FT @, K
HHHFRINEST, mKREA I, Gk Is B B, W3k Hd, @i, ERAAFESFFREE, B hiLE.
HERAFEFAATE, BT eat, LEFEE—RARAN 66.19 0T, BFAREHAFRN, LiEZE B K
& 1. 87%.

B11: BARTRSEFL (227 8—3 A 03 8% 7)
F—F3kEkIE  IF—BKNE  SEMESHBIE

LiEgsig 1.87% 2.23% 7.74%
IRIERETS 0.55% -1.24% 7.59%
eldbiREE -0.27% -6.14% 3.22%
8150 0.83% -1.52% 4.06%
ABgTis  [{LiES0 0.28% -4.92% 7.28%
FE300 1.71% -0.63% 6.69%
_HiiE50 1.72% -1.19% 5.28%
hiE500 0.78% 1.61% 8.97%
1000 0.33% 2.39% 10.93%
BAGTHIE EAEIEE 2.79% -5.84% 3.97%
EERERIEE 3.52% -6.54% 3.50%
=iR5ia | =tRAkIS 0.62% -0.66% -0.13%
iPRE30083SHAS 1.64% -0.84% 6.57%
LiF50B%5HA% 1.59% -1.49% 4.96%
BRISHAES  [chESOOBRISHAL: 0.52% 1.12% 8.55%
thiif 1000B5HALE 0.19% 1.82% 10.44%
ERIchEAS0HALS 2.03% -3.00% 3.58%

FHFR: Wind, BEZZHHE

2.2, BRAMGTAIL: T EHR%E
2027 8—3 A 03 B4/, RITAFTHBEESFDE 4750 120, Ke@iast P, mFESHH £, BIKRE,
AW A5 > 43 A A > B Ao
B12: BAGTRSEFEL (2427 8—3 A 03 B %)

IE—FEKENE IE—PRIKEE FHESTKEME

PiS-SME (SE)EH 0.00% 0.08% 0.05%
HiR-EIREVE (BE) B 0.16% 0.92% 1.37%
s | hiE-EREVE(SE)ES 0.02% 0.10% 0.07%
PiR-EREEVE(BE)EH 0.07% 0.53% 0.96%
EhEs 0.00% 0.01% -0.11%
2 HE REREE 0.04% -0.26% -0.24%
HAEETHi% | SEEHAEIRRHALR 0.07% -0.37% -0.38%
10£FHAEIfiRHR LS 0.09% -0.40% -0.42%

HAFE R : Wind, ERZI1EH

2.3, BRAASRTHHNL: XETHRTHEFERY
BRZFHELH, HhROELEQFHM. ELTRMIT, KRAD, LIKIEEN, L. SHEATR
.

ARAEMAE T BAREZEHRARNE . 6
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B 13: BAKER 48RRI
IE—REEKERIE E—BikEkiE  FUESIKEIE

WINDRfmigsd 0.06% -0.17% 1.65%
WINDEg&EE 0.99% -1.01% 2.81%
WIND{I 1.39% -3.64% 5.15%
WIN DR EERES 0.28% 4.81% 6.52%
WINDB & -1.50% -3.20% -5.07%
WINDEZE 0.36% -3.39% -2.86%
WIN D;fiBg;h#} -0.21% 0.77% -1.56%
WINDZ# -1.15% -0.76% -0.05%
WINDREIF S -1.15% 6.18% 7.56%
WINDIRFE S 2.61% 1.46% 4.90%
WINDIEEEiE 0.46% 0.48% 2.16%

FHF R Wind, ERZEHR
B14: BAEZAZTH R TR HFN (2 427 B—3 403 8% 3)

PERE
TR
g
ghaEE
EREH
PVCIES
ERIEH
S EE
PPiE&
iPREE
IERREH
iPEEEE
iPBEE
iPHAfEET
i
fEmiagl
=2iH o
ERbEE
PR
EOERES
iPRiaE
=ilmEE
RS
EiEE
EIRtaE
TAISE
[FimiEE
LPGIEE
Rt in o
EEimiaE
-7.00%  -5.00%  -3.00% -1.00% 1.00% 3.00% 5.00%

FAHFR: Wind, ERZIIEZHR
3. KEAKEMKEL: BEXEZBAENEFEENAE

hkE, BRAREAR A THAEEEMAEAEKEARBNZFAANEEELTH, ETHEXLIENL
BRMBFANRGEARERL, B ARAEAT RN —2 XIEHE.

AREWASE T BRI TA R, 7
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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 B B IO N AE . METR AW Ao ERREH, Ao &) TR b5 AREPRAH, FNAHNF—
HOOME. K P REARIEE A MR RT ARG E— R, BETHELT, ARETOELIMELOELAT
MASHET A B RN BRI, A S RAAETA B A F 0T P B AT S KA K RAEAT
T,

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 .

AREWASE T BRI TA R, 8
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