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1. 2RREFTFERELRTIL: BRTEHBIE MT AR EZK s 3
1.1 &@8RTFTBIL: BIAREZZILFZT T i 3
1.2, 2AFFETHIL: 10 FHEFIBE R B E e 4
1.3. AT : EABEIFLEEE e 4
1.4, 2R\ RTHBN: =ik BAATAZ ERE IR BN, 5
2. BRAERTARAFR: BT LK RTAHRET BRFRED ..o 5
2.1, BRETHL: ABREZ T EIGHEARTKEIELS: e, 6
2.2, BRI : AT TR E T oot 6
2.3, BABRSTAHBINL: BT AERRED oo 6
3. REATEFNREL: BEXE—FHRT ABRITHEOR .o 7
B& B X
B1: 2R EZFSEHHN (40 03 H—4 F 07 B HFD (oo 3
B2: AREBRETHHFHEHEL (4A 03 H—4 07 BLEED oot 3
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B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
B 11: BARTHREFL (4803 H—4F 07 BB oot 6
B 12: ERMTHREFERL (48 03 B—4 A 07 BB it 6
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B14: BAEZZRZA LM ENAKEFIL (48 03 B—4 A 07 BB oo, 7
ARA WA T B REERTA RN 2

ERFER RS LRERT



|:| BRRIEmS

SDIC ESSENCE FUTURES KR FFiE 4T Bk

1. 2R K EFEREEZRAFN: BT ESHHEE FTRHRLE%
4 003H—4 A 07 BHL)E, £EANHOTERIERNTRIAL, THIEFGWLER AR £LHKHK
F g sty IRTREGELT, T AKZTASR LK, £46%F, UELHN, AR>H>K.
B1: 28 EZXZTHHEN (41 038—4 707 BHA)

il -048x%

NIRRT 0s2%

P 004%
SIRESIEY I o655
SIREBEEY I 0.735%
SIHEFREEY I o.77%
RJ/CRBRANMEEES T
o LS T o aew

TAHFR: Wind, BEHRZZHT

1.1, 2REFTHEL: REAKREIZRETS
40038—4 0780357, £E3 A ISMFELZIEHRE L PM F AL, 3 AFGIERLLAH %S
%o BT HANEBELZFRBGIEAPTIEA, LT EREHIET. KB ERAE, BRIZMK. LT HEIARA
KT VIX F54 8 Fes= %,

B 2: 2REBRZFTHHEBEHFNL (4403 8—4 F07 8L )

MSCIIFXHEIE -0.48%
HihIHIRTIR 0.32%
MSCIZEE -0.28%
BATHIHIRTIEY 0.01%

MSCIEGH BT

HHFR: Wind, BEEZEHE
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B 3: AKEIZHETHIL: TKTH B 4: AR EZRTFTHIL: RMNTH
. o _ E—FIIE  E—EHIE  FNESHKEE
E—FERkikE  E—PikiKE ENESTKIE MSCIERH 0.86% 3.34% 10.84%
=100 1.44% -2.38% 3.89%
MSCREA R -0.48% 0.71% 3.59% BEDAX -0.20% -0.22% 12.02%
Liltig 1.67% 1.35% 1.72% EEICAC40 0.03% 0.00% 13.15%
— BAFIEH 0.28% -2.52% 14.29%
{EiEE -0.34% 1.40% 2.78% FEHEFIBEX35 0.86% -1.62% 13.16%
; 07900 9 0 EEFPSI 0.50% 3.33% 4.17%
SR 0.20% 0.12% 12.02% FIEASESIS 1.84% -0.22% 15.51%
B#225 -1.87% -3.26% 5.46% BREGE -2.58% -5.13% 14.31%
N FZAEX 0.48% 0.86% 10.28%
HETaRE 0.55% 241% 11.36% EERIBIBFX 0.37% -1.10% 2.86%
EESENSEX30 1.50% -0.85% -1.66% ﬁ;sg'\’" 1.11% 1.86% 4.67%
o LUXX -2.48% -6.22% 5.02%
SRERIESTI 1.28% 2.28% 1.51% B=0MX20 1.27% 3.33% 8.32%
g -0.18° 249 -0.849 FEOMXLIS -0.25% -4.99% -1.36%
HNdsH 0.18% 0.24% 0.54% MEEOSEAX 0.48% -4.02% -0.28%
HEBE -1.99% -2.20% -5.49% RBOMX24S -1.48% -3.04% 6.22%
. 9 0 n BBEHMOEX 2.36% 9.27% 16.45%
HEHREE 0.34% 2.51% 5.89% BHFIATX -0.43% -10.16% 2.22%
DRt -0.17% -3.32% -1.19% HHWIG -0.12% -4.19% 1.87%
- LifEavi e ] 2.13% -1.97% 14.95%
EMITZ200 0.51% -1.21% 2.18% T 4.49% 2.45% -
Hf=NZ50 -0.12% 0.12% 3.46% BR=EEs -28.09% 3.93% -1.79%
TAHFR: Wind, BEHRZEALT HAHF R Wind, BEHZ1ZHET
B5: AREEZRFTHINL: EMNTH B 6: 2K FZERTHINL: LT
E—RERkEIE  IE—B3KBKE  EESIKEE s 5 : 5 A =
MSCIEE 0.28% 2.56% 6.97% -FikiE  E-FE FESTKE
17500 -0.10% 2.83% 6.92% Yt AE 0 0 0
25300 0.48% -0.74% 4.19% Pgs 298% 4.76% 4.08%
EFEFMXX -0.92% 0.04% 10.20% PAESITA125 0.54% -2.49% 4.31%
Z{REIBOVESPAISE -1.04% -5.37% -8.12% .
FIEIEMERV 2.90% 0.77% 25.12% FIAEEDFMERSS 0.23% -0.36% 2.35%
ERERRIBC 0.22% 1.29% 38.86%
IPSAEFI40 -0.95% -2.63% 0.22% (RERBEZISE100 2.32% -9.45% -10.61%
HAFER: Wind, BERZEHLT FAHFR: Wind, ERZEHT

1.2, &FETHL: 10 FHPEMKUBSEDHE

4 03H—4 H 07 BEE, THGARAMRE L EAAL AT A, 10 FMERKEEREETH %p £
3.39%., i Lik. £HFEAN, 7 AG>EM>SIE T
B7: T&hArfsinsgEn (4 038—4 07 83%8) 8: £ ZE Ml s Rk HN(4 A 03H8—4 07 BLA)

) PP = - (%) 1¢EHA 2£FHA S$EHA 10£EHA

ﬁ'ﬁﬂkﬁ@i ﬁ_ﬁ%mﬁ ﬁ?‘ﬂg%kwa hE -0.03 0.02 0.00 -0.01

SHESEH 0.69% 4.31% 3.72% ES el -0.03 -0.09 -0.11  -0.09

SHERRY 073%  A8% 3% oo o R ——

SIERREA 0.77% 3.95% %  E 0.03 -0.13 014  -0.10

B =6 -0.18 -0.24 -0.30 -0.23

3L 0.06% 0.18% 320% ENEE -0.19 -0.13 -0.11  -0.10
WA R R : Bloomberg, HIZZ15H K WHER: Wind, BE#HRZEHTE

1.3, 23RLTFHA: EALEKFEDE
4 03 H—4 A 07 B4, £EUBPLFHIELZNTME, EFAHKMFETH, BT EIFEETTLELKSE
AR, ARPILEEWRES. £LIHKE XM 0. 48%,
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B9: TZERXHMRETTHELHMNEKRBEFL (4 003 8—4 F 07853

EBE ST
PUtREELL SR
Hi g5
T
i
£ 523
TERSH
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BEARD
AR
hnc
ViSRRI {AETER
#hnETT
BEESLER
EDEFALL
SRELEH S
wmam
B
BR7T

EREB
6% 5% -4% 3% 2% -1% 0% 1% 2%

FAHFR: Wind, EHRZ/ZHT
1.4, 2RFRTFTHHINL: > b BALAFTRR > £5HKE o
L7 B OPEC+: ZH X ERMIAM RS, RNk G NERES, MANE Lk, B9 KFH & KA

o FELZEAFRFHLME S HOKK, 502 BRIK.
B 10: 23 IR XFHRMARKFTAN GRRNMEEIASLHBENHTH

RJ/CRBEmRINEIEE 1.59% 1.86% -2.07%

T e o ek YRR Y 2.64% 2.24% -2.44%

i [ e vkt 2.28% 12.05% 9.81%

MRSy T A M o] o -2.92% -1.70% -2.23%
e [ e bt 5.27% 2.59% -3.82%

e RS IEIEE -0.58% -2.42% -2.63%

T R SIS -0.52% 2.90% -0.92%

S e R AR R A 4.58% 7.88% 15.66%

HICISRM 6.27% 2.93% -1.22%

WTIEH 6.29% 5.20% -0.06%

CBOT/h& -2.38% -1.75% -14.60%

CBOTXKE -0.76% -1.63% -2.02%

CBOTE:X -2.20% 2.83% -5.08%

EEFRINE |LMEER -2.33% -3.55% -22.88%
LME$$ -3.56% -5.75% -5.51%

LME%8 -3.19% -0.93% -2.03%

LMESR -1.47% 0.02% 5.82%

COMEXES 1.85% 11.31% 10.58%

COMEXE4R 3.69% 24.99% 3.93%

FAFER: Wind, BEEZIEHE

2. BRAKERAAIFRN: BT LK B TRZRET AefERES
4 )EJ 03 H—4 A 07 H% /], 3 AM#4lied PMI A% 5% 7 HE L PMI AH—&, SHFERT RS H2EE

B EREAE . 3 AMIIRS L PMI Aoy K, BNZFEFSFE T RRABEKARM, BT LK, FFRRE
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7, BeEMRES. LokA, BE>MH>Hon,
2.1, BAKETHA: AREZEFTEARBHERRSES
TR mIF R LR &, AL E 2T ARHERICTR. BT B RGBS AT NA&E T @, &K KA, &K,
W@, BF. BIRFREEAN, AEAEERATE, AT e@ L, L EFLH—FARE 30.72 12T, &
AR NEE R A, BIELZIS B RS 1. 67%.
B11: BARTRSEHFL (4 403 8—4 A 07 B%)
E—F3kEkIE  F—BIE  ENESHBIE

LilFEE 1.67% 1.30% 7.72%
IRIEREIE 2.06% 3.09% 8.64%
ellkiRig 1.98% 2.65% 4.27%
18150 7.35% 17.21% 20.95%
ARgTHi%  [1EES0 -0.81% -4.27% 0.93%
IFE300 1.79% 1.84% 6.50%
_HiiE50 0.86% -1.04% 1.88%
iE500 1.97% 2.87% 10.23%
miiE1000 2.43% 2.74% 12.12%
. BTSN -0.34% -0.99% 2.78%
BRDY e trEeE 1.07% -0.26% 2.82%
H=iRbiE | =iRRkS -1.17% -1.49% -1.99%
IFSE300BRISHAE 1.58% 2.00% 6.41%
_HiFS0BggHAt 0.63% -0.88% 1.61%
BRfSHALE  [chiESOOBRISHAL: 1.73% 2.87% 9.99%
hiF 1000853 SHA%E 2.22% 2.62% 11.78%
=RIhEAS0HAE -0.59% -0.62% 1.10%

HAHRR: Wind, ERZEZHIE

2.2, BRMGTHAL: mTREES
40038—4 07 B%RE, RAAANFTHEAESDE 11320 107, Ke@imsT-Fia, BT Lkt T # ok —
EEH, MTIRRES. FihkA, RE>E RG> B
B12: BAETHEEL (4703 8—4 A 07 8%)

IE—FEKERIE IE—PRKENE FAESTKEME

Pis-SME (SE)EH 0.05% 0.49% 0.73%
FiE- ARV E (SME) 5L 0.15% 0.90% 2.40%
REmln | hE-EREME(SE)IER 0.04% 0.47% 0.73%
PiR-EREEVE(SE)EH 0.10% 0.55% 1.60%
EhEs 0.02% 0.01% -0.10%
2 HAEIRHAES -0.02% 0.13% -0.01%
HAtETHi% | SEFHAEIREALR 0.02% 0.26% 0.11%
10£FHAEI iR LR 0.09% 0.41% 0.32%

FAHFE: Wind, EHRZ/EZHRE
2.3, BARRTZHN: BRTHERED

BEAR ST HERERAR, 28T 2HHBRPNEAA L., IR, KB MRRKEER, HEMRT LILR
1=

ARAEMAE T BAREZEHRARNE . 6
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B 13: BAKER 48RRI

WINDRaigE
WIND#E;
WIND#I
WINDJREESRET
WINDE &
WINDEERE
WIN D
WIND#
WINDREI g
WINDRFE S
WINDIFEREEH

iE— KR
-0.01%
7.61%
-0.80%
-4.01%
-0.82%
2.89%
0.86%
0.02%
-1.29%
3.90%
1.30%

iF— BkiEE

-3.01%
-2.43%
-5.82%
-8.07%
-2.21%
10.48%
-7.68%
-3.84%
-6.25%

6.83%

1.45%

FHES KR

-1.89%
2.75%
-2.32%
-3.54%
-7.55%
8.29%
-10.18%
-3.63%
0.86%
13.38%
5.71%

TR Wind, BEEZEZHE
B14: BNEZKEZHRITNAEKZEFL (4 03 8—4 707 8%3)

-8.00% -5.00%

-2.00%

1.00% 4.00%

7.00%

fRxiaE
BRI EE
IRATIREL
iPEEE
FREzE&
fas=2 =i
EREN
PPigER
JETRISE
BEHiEH
PVCis&h
iPHRiEE
iPialaik
EHIEE
TAIEE
FiHEA
THEEN
=2
R
PEEE
e
g S
PEEE
TR
LPGIEE
APiiEa
B
PHRIEE
(e
RS

10.00% 13.00%

WA : Wind, ERZEHIE

3. AEXAMREE: BEXE—FRT ARTHN R
oA, BT RE A AR AR, RO G, B AT 2B R — SRR ARG,
LR kA, BHBLTENISE, KADRA K,

AREWASE T BRI TA R,
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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

AARA R T AN IR T A 0 AN TFAE B, A2 A 8 RARGE A5 R 0 b 3R Bk o KR P00 A
FRAMNRRELE P ESEL N KSR TH. EUARNUARAN T LA AREY B A, K
IR FTAR G B IO N AE . IMETR AW Ao ERREH, A8 TR b5 RSP RAH. FNAHNR—
HOOME. K P REARIEE A LR T ARG E— B, BETHELT, ARETOELIMELHELAT
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 .
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