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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2RRETFERERARTINL: EABHRE BREARFIE o 3
1.1, 2HMTRIL: BRATEARRILAEZEATIE (oo 3
1.2, AT 10 FRERILE T LETK oo 4
1,30 AT : ETARSE D PEETE oo 4
1.4, 2B THHENL: BERENKEER KEB AT s 5
2. BAXRERTARARFNL: BRTARDE RTELBEES ., 6
2.1, BRBETHIL: ABREZETEIEHEIE et 6
2.2, BRI : AT A ARIE AT oottt e e ee 6
2.3, BRNAST I : BEREARE ZE e 6
. RATAMAEZ: Kz 5 A FBABBELR B o 7
Ai A xR
B1: 2REEZFXSEHHN AA 17 B—4 A 21T BEFD (oo 3
B2: AREBRETHHFHEFEL (AA1T B4 A 21 BEED e 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: T2HABEEEFL AA 17 B—4 A 21T BEFD o 4
K8: FZEMMEERLFEN (AANT7T B—4 A 21 BB oo 4
B9: F2ERERXFHETHNKEFL GANTB—4 A 21 BERED) oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
A1 BARTHREFL (4ANT B—4 A 21 BB oo 6
B12: EBRMTHREFERL (4R 17 B—4 A 21 BB it 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
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SDIC ESSENCE FUTURES KX 47 B4R

1. 2K EXFEEAEZILFN: £ABEXRAE BREARFEXE
A7 H—4 021 B%E, £84 A Markit 413 % B AR5 PMI #7112 % AC T A, #— P8 £ B4
5 A&, FAIMEAZRE, 10 FHEMKSERBEFSLEE, RITARAKER K, 26k F, AETHN,
B> 1> T S
B1: 28 EZXZTHHEN AA178—4 721 BEA)

{rETS R R -3.43%

bR EE 1.97%
RJ/CRBESRNMERRE -1.96%
SIREEREE -0.65%
SIXfEFE -0.51%
SEERERER -0.33%
RixmhiglaThias -0.09% -
ETiEE M o.14%

TAHFR: Wind, BEHRZZHT

1.1, &3FBEFHA: RAZEKREZIH S4ML
4017 8—4 A 21 BE R, £EZFREMENLE, THEGE L BT, 2T ZHAETIT. Rtk
BokA, BRRBLEMKIERET . FTXTHEANIRRKETH, VIX 18P E @ EE%E,

B 2: 2R FTEZREFTHRGEHFNL (AA178—4 21 BEA)

FhinhRThiRE] -1.97%
MSCIHEXHEE -1.30%
MSCIEE -0.12%
BixmhinhEhiasy -0.09%
MSCIERM . 0.19%

TAFRE: Wind, ERLEEZHFE

AREMAE T EREBERTATRNS . 3
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SDIC ESSENCE FUTURES KX 47 B4R
B 3: AKEZHETHIL: TKTH B 4: 2R EEZRFTHIL: RMNTH
E—RRkEIE  IE—BRkEKIE EMESIKEKE
KT o T2 - — I 1413 =} AN B MSCIERiM 0.19% 6.75% 13.79%
E-RikikE G-RAkKE FNZSHKRE =A4100 0.54% 4.59% 6.21%
MSCIREAR -1.30% 1.84% 3.49% @EDAX 0.47% 4.37% 14.06%
——_— EEICAC40 0.76% 6.25% 17.04%
LiEE 111% 1.09% 6.86% EAFEH -0.49% 4.33% 16.36%
Ek2 -1.78% 2.47% 1.49% FEHEFIBEX35 0.56% 4.51% 14.42%
; HEFPSI 1.33% 5.85% 5.11%
SEMRIE -2.05% -1.00% 10.36% EIEASESSS 0.77% 6.35% 19.52%
Bt%225 0.25% 4.00% 9.47% BIRZGE 2.18% 1.89% 19.43%
T=AEX 0.10% 2.75% 10.62%
HEGORY -1.05% 5.86% 13.77% LEFIBIBFX -0.31% 4.37% 3.38%
ZESENSEX30 -1.28% 2.60% -1.95% :ﬁ;—;"’" 1.04% 6.29% 6.81%
- LUXX -1.86% 0.36% 5.24%
ERHRSTI 0.58% 3.13% 2.17% FZOMX20 1.07% 9.00% 14.84%
RImALIE 0.05% 1.95% -0.42% F2oMXLHE -1.80% 0.03% -1.75%
HBEEOSEAX -1.06% 2.88% 0.80%
REGE -2.15% -1.69% -6.61% BHOMX21S 1.23% 4.43% 8.49%
iBEIREN 1.15% 0.55% 3.70% HEHEFMOEX 3.33% 10.28% 22.55%
. BEHFIATX -0.12% 2.22% 4.08%
BRhitse 0.59% -0.39% -0.70% EBWIG 1.82% 9.51% 8.61%
iﬁﬁﬂﬁEZOO -0.43% 4.50% 4.16% ﬁ?ﬁ?ﬁﬁ?s -0.09% 6.65% 17.92%
- ik mHrRR T EE 1.88% 5.10% 0.70%
HiB=NZ50 0.40% 2.94% 3.96% CS AR -0.78% 1.75% -1.97%
TAHFR: Wind, BEHRZEAHLT HAHF R Wind, BEHZ1ZHET
B5: ARETEMRTHIL: £MNTH B 6: ARIBRTHL: LTH
E—RERkEkIE  IE—B3KEIE  EMESIHKBRIE \ = = ASUBES
MSCIZE _0_1;% 4.89':A; 7.73;, ﬁ_ﬁm’h ﬁ'ﬁﬁﬂ*mm E?'J]E’v\ﬁmma
172500 -0.10% 4.99% 7.56% YMEAE 0 0 0
Z{££300 0.55% 5.94% 6.75% iz 181% 1.86% 6.54%
BASIMXX -0.52% 3.09% 11.78% PI&5ITA125 1.77% -2.22% -6.13%
Z(REIBOVESPAISE -1.80% 4.14% -4.89%
FI#REEMERV 5.50% 29.33% 43.94% MEXEDFMEES -0.60% 2.31% 4.04%
EREHIBC 5.13% 2.48% 41.10%
IPSAEFI40 -3.51% -0.84% -0.67% {RERIBERISE100 -1.58% 0.23% -9.02%
HAFER: Wind, ERZEHLT FAHFR: Wind, ERZEHT

1.2, &FFTHA: 10 FHMEREBRER

AT H—4 A1 B5R, AT RUERLEBERTIH, THEAHAIS A £ ENRBEEFH, 10-F
MMERIEEEE LK 5bp £ 3.57% HmARRE, 2KEEAA, BH>SKE 57> HF.
B7: T&hArfsangEn GQA1TE—4 021 853) 8: T ZEMI A RRHFENA A7 B—4 21 BEAE)

S eic e () 1550 261 SEH 105

-k E-RikE ENZEORRE  om 0.01 -0.01 0.00  0.00

s anowan o Imodm o on o om

SHEIRIES 0.65% 0.21% 2.44% EXTTX 0:10 0:06 0:06 o:1o

SHEREES -0.33% 1.26% 352% @ 0.00 0.02 0.05  0.05

= g 0 REO 0 0 EE 0.14 0.16 0.08  0.07

SRR 0.65% sy i EDREE -0.03 -0.03 -0.05 -0.06
WA R R : Bloomberg, HIZZ15H K WHER: Wind, BE#HRZEHTE

1.3, £FRCTFBA: £ iz )8R 5%
AR17H8—4 121 A5, THMPEERMBEMMEL, ETKKB LML, TR FTEIFEEFRTL
ELLZHTH, ARFILEGE, £ TIEHFEXRFKE 0. 14%,

AREWAE T BB TA RN, 4
ERERFESLBERAR
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SDIC ESSENCE FUTURES

RER >

B9 TZEEXEREFRHELITNHEBEEL (417 8—4 21 8% A)

-3% -2% -1% 0% 1%

EEEILER
BT
PatREELLER
iy
E=7T
SRBERSH
BEARD
wmamh
ARM
=
MRS
B

R
EDEFSEL
TERER
Ex7T
ISP ETER
B
SIEET
IwER
Izl
L
HBHIAT

AHFARF: Wind, BERZEZHE

A, ARBRTHHEN: @H/ﬁ%k&*@?k 2 H sk I,
&Ff%@%ﬁﬁ%k A, EFREMaks: Lk R R, FE AR
%*%%%&&ﬁ%\ﬁ@A%ﬁ%@@o%k%ubﬁ SGR TG, Gt

B10: 2R IZXZHRMABREEN RN EIAS

20k FM T HE

IE—REKEkE IE—RRKEE  FMESHKEE

RJ/CRBEmINEISE -1.96% 4.70% -2.50%
T o ek YRR -3.43% 4.77% -4.27%
TEaREsESSEs -1.19% 2.41% 8.26%
et | ISR LI EE IR -1.07% 1.98% -0.42%
Mg iR TEE RSN -5.12% 5.92% -7.26%
et E e 0.69% 3.80% -1.85%
T e R ISR -1.74% 4.00% -0.78%
S e BN S 1.33% 11.86% 19.84%
HICIFRM -5.63% 8.32% -4.93%
WTIEH -5.72% 11.48% -3.18%
CBOT/h\&E -1.57% 1.74% -14.76%
CBOTKE -3.32% 0.05% -4.92%
CBOTEX -3.49% -3.00% -9.43%
FERRINE |LMEER 0.20% 8.28% -17.61%
LME§# -4.50% -5.53% -8.41%
LME43 0.52% 5.14% 0.59%
LMESR -2.91% -1.65% 4.86%
COMEXES -1.17% 1.05% 8.96%
COMEXER -1.22% 8.83% 4.03%

wHARM: Wind, HRZEZHE

. EEAMHER AKREITERT BN
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2. BAXRATZAAFN: BRTAREE T ELERESE

A7 B—4 A 21 BE A, 3 AENEFRIEGLEAA: 3 ML L T AL Aol B ib3g ik REFH; ARH
F R EEHRELERAR R TR, 1-3 AL EEHTF KILFT R IR G4 L5417, WAR R T /AR
LWRBR I, 2a%A, BRAEFRIDHE. BT HE%, RTEEmiziL,. H6KE, M>K>H 0.

2.1, BAKRTHIL: AR ST AR LS

SPEE LA R T HFRAELIN, A REZTARBMERDZ, AT HHRIALEST G2, RA4&T @, KKK
BERARD., WETE, R, BEREFIEK, ©FRATE 2 Femt, T2 —F%RE 3.38 11,
WAFRNE R ARG, EIELZI A RS 1. 1%,

B11: BARTHREEL AA178—4 A 21 B%/8)
E—F3kEkIE  IF—BKENE  EMESHEIE

LiFEs -1.11% 1.40% 6.86%
RIERkS -2.96% 0.20% 3.94%
eldbiRS -3.58% 0.17% -0.24%
#1150 -1.71% 8.41% 16.35%
ARgTHIZ  [dBIES0 -1.05% -2.85% -0.97%
FE300 -1.45% 1.26% 4.16%
_HiiE50 -0.93% 0.41% 0.72%
hiE500 -2.81% 0.25% 6.58%
miE1000 -3.51% -0.53% 7.83%
— 1BEHEEY -1.78% 4.24% 1.49%
EERERIEE -2.17% 3.27% 0.88%
H=iRhis | =iRRS -0.34% -1.48% -2.29%
IFSR300B2IEHALE -1.39% 1.24% 4.09%
HiF508RgHAtS -0.72% 0.52% 0.57%
BRSHALR  |chiESOOBRISHAL: -2.85% 0.23% 6.30%
mRiiE 1000833 EHAS -3.34% -0.31% 7.71%
=RIhEAS0HAE -0.81% -0.05% -0.43%

HAFR M : Wind, E#Z1EH K

2.2, BRARKTHL: R TIRZREIT
4017 B—4 A 21 B 48, ®AFNFTHEAFEEHZL 1780 10T, KAE@MARI FTAr. K hFAKIE, 157 155%
BT, HARRE, L HE>EHE>E AR
B12: BRETHRERENL (4 A178—4 21 B%E)
E—FIKEkIE E— PR EESEIE

hiR-SME (SE)EH 0.10% 0.43% 1.04%
HE-EIEEME (SE) B 0.18% 0.75% 2.77%
BEHIE |PiE-EREEVE(BE)ISES 0.13% 0.44% 1.10%
this-(SRREME (SE)5H 0.10% 0.46% 1.82%
EHES 0.05% 0.06% -0.06%
24FHAEIfRHREE 0.03% 0.08% 0.05%
HAtETHiS | SEERREIRHALY 0.11% 0.22% 0.28%
10£EHAEIRHRES 0.17% 0.52% 0.67%

FAFER: Wind, BEEZ1EHKE

2.3. BARASRTHHENL: JoikE %
BEARNGTHAEDE, T 2HBREIHTH. WS A EVRIGK, R, WLERT 2ILRE,

ARAEBAE T BREZEHRATRNE . 6
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SDIC ESSENCE FUTURES

B 13: BAKER 48RRI

WIND gl
WIND#ER
WIND# I
WINDJREESRET
WINDEE
WINDEEE
WIND;HigH#
WIND#
WINDREI
WINDER#ES &
WINDIFEEEM

IE—FE3KERYE
-1.98%
-4.02%
-2.62%
-3.91%

0.39%
-2.14%
-2.76%
-2.87%

3.14%

3.21%

7.71%

i = i) i3
0.15%
9.38%
-1.04%
-9.81%

4.25%

3.89%
-6.08%
-3.49%
-1.01%
12.50%
20.68%

FHES KR
-3.19%
-1.87%
-3.88%
-9.93%
-5.88%

7.92%
-14.70%
-5.64%
1.02%
16.79%
20.53%

TR Wind, BEEZEZHE

B14: BANEZZAEZHRTNMEREFN AA178—4 421 B3 3)

[FEimisE
s
i HEES
R
=iE
TAIEE
FiMiEE
iPRER
EkiEH
IRAEE
iPHEEE
iPEEEE
PEEN
EOHIEE
ERiaE
LPGiE#E
EREH
PPig&l
TR
BRiEE
PERiEE
PEER
BEEER
iPBHEE
PR
PVCia&
HEsEM
EREEM
ERREE
HEER

-7.00% -4.00% -1.00% 2.00% 5.00%

FAFER: Wind, BEEZIEHE
3. AXKAEMMEREDL: X258 E£BHMBNELELN
ZAHRAE, SMERZFMEAA—Z WM, THRMEERMSERAPEL, EFAERITAHHIDE, %
E 5 A FIRBESIN, AT K E T FMARE ) RBH R

ARAEBAE T BREZEHRATRNE . 7
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SDIC ESSENCE FUTURES KX 47 B4R

(#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 EE) S VYN E I FEICEN S Y G A

AR R T AN IR T A 0 AT AE B, A2 A0 8 RARGE A5 R 0 b 3R Bk o AR P B80T
FRAMNRRELE P ESEL A KSR TH. EUARNURRAN 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 EETHUT, Ao RIAETA B AT F 04T P EAT$ R EAT IR K R AT
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



