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SDIC ESSENCE FUTURES

2023 %06 A 12 | KEXFEZITRS

K XK~z 47 B (20230605-20230609) l

> ARKAFZEAARA: BT HRBRET KTES 6 A50—6 4 Pr——— J&T)jj:d]
9 A%/, £EEFMBHAIAL, HH)KEERREN G, T2 ATERTE :

v = , s N - sz . . ” K IA T IRL T AR 0.43%
5@’1‘5’3], E AR HOHE, BT B e R iRiEAT, R EHA Eo é’?é\%%, VA& SRR ~0.02%
A, > s> i, 2B 0.01%

2RERRBEK -0.07%

£ARK -0. 47%

RJ/CRB # 4448 & 0.33%

> EBAXEFAZABR: RTEARAT RTRBIET FRARLESE | AESERsokaRK | 0.0%

6 A5 H—6A9 LR, mELHM, FESASLORLERIALEAL,
5 At o Rl ik R AT T IA, AT AR, FES5 A CPI Rtk . N
F, 5 A PPl RMt® %, ¥4kRAE, BNEFELHENABPEIm LT E G R B R HTIT

3 : 5 ; % : ; A5 AR L 445 . F3002969
Ak 4 P B T 3 2 A o £ n b 0
Bl, MTRFRRSHE, ARTHRR. HoRE, HE>H>M A B ARIES 5 20012005
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010-58747724

> KETEANKRREL: THHHFERBNESN Lo0%E, SATHHZ
IR EE, RIEH ZMik LTk, £0EKEEHRBESNHIEE,

MARE
K £ =it B4R (20230313~
20230317) — BR & 4% A4T B8 A B 4 B

AR H K R

R T: BEREERERRAAN X £ B 47 AR (20230320~
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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2RREFTFEEREARTIL: BT B RBBEAT BTEF oo 3
T.o 10 AIRBETAEI: BT IDRETT BRI oottt 3
1.2, AFRBETREINL: B EFIEEFE I oo, 4
1.3, AFRCTHINL: EABHBEBEIFL AT (oo 4
1.4, 2K\ ZTHBMA: BFRKEEREEIELIL oo 5
2. BRAERTARIAFN: RTEKRALLS RTIRZET BRRREL 6
2.1, BTN : ABREZTEAIBBELZHETE i 6
2.2, BRMMTHEIL: TG RTRIEAT cooveeeeeeeeeeeeeeeee e 6
2.3, BEABASETHBEINL: BT IHIFLRIE (oo 7
3. REATEMREL: THBFEBEBEDUER T 8
Ai A xR
B1: 2REZFSEHHIN (6AB5H—6 9 HBIED i 3
B2: 4RI BEREFTHHEEFL (GABH—6H9 BB 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: TRHEABIHEFHENL (6 A5 H—6H 9 HIE D i 4
B8: TZEFMBERKFEIN (6AB5H—6H 9 B HRD (i 4
B9: 2ERERXTHETHNKEFL (GABEB—6H9 BB e 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B 11: BARTHREFL (6 A5 H—6 9 BB oot 6
B12: EBRMTHEEFEL (A5 B—6H 9 BB oot 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZRZAEMENEEFL (6AS5A—6H9 BB (e, 8
ARA WA T B REERTA RN 2

ERFER RS LRERT
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SDIC ESSENCE FUTURES X £ BT Bk

1. 2RAEXREEAEREZAFER: BT R RBIBET HFTED
6A58—6H9 BLEAE, £ELFKEAMAL, AP REERRATEII L, T HRZAHIEI], £
ok, BT R SthiRisiT, T ESRANE. Eo%F, AELHHN, BR>HH>H.
B1: 28T 22X ~THHNL (6A5808—6 A9 BHLAE)

SETiRE -0.47%
IREMERE -0.07%
SIRfEHEY -0.02%
SIREEREY |0.01%
trE R R |0.02%
RJ/CRBrm{fiEHEE I 0.33%
KiETHizRRTHIREN IO 43%
#ThinRRTEHREY S %

FAHFER: Wind, EHRZ/EZHRE

1.1, 23FREFHIN: FXETFTHETRFE
6 A5 H—6 A9 BLERE, THIFLENFAE, 2T ARA TSN, KB EF, RILEAATE, FHXT
BEIFTFRETH. VIX HEFEEH LA K,

B2: AREEZMEZFTHHEHEHFNL (6ASH—6H9 LA

MSC'W -0.23%

MSCIZEE

BEHAETHIEE

MSCIEAHER

FhThinRe TRl

HHFR: Wind, BEEZEHE

AREBIE T BREEHTARN,
ERFER RS LRERT
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SDIC ESSENCE FUTURES
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B 3: AREERFTHIL: KT H

B 4: 2REZRFHIL: BRHNT P

IE—fEEkEIE  IE—RkEKIE  EMESIKEKIE
E_Hmmg ‘ﬁ_gﬁkmﬁ ﬁmgﬁ)ﬂkﬂ‘ﬂﬁ MSCIERM -0.23% -2.89% 9.21%
=100 -0.59% -2.31% 1.48%
MSCITEAE 1.68% 1.95% 6.05% BEDAX -0.63% 0.34% 14.55%
Ty 9 YT 0 EEICAC40 -0.79% 2.01% 11.42%
JElE'm;E 0.04% 2.64% 4.60% BATIES 0.34% -0.37% 13.85%
3= 2.32% -1.88% -1.98% FEHEFIBEX35 -0.08% 1.55% 13.13%
. BEFPS| 0.94% 0.29% 4.41%
ﬁﬁﬂﬂﬂﬁﬁ 1.07% 1.96% 19.44% FIBASESS 3.60% 11.53% 35.69%
A#225 2.35% 10.79% 23.65% BEREEE -1.78% -0.39% 19.62%
F22AEX 0.73% 1.47% 10.20%
HEGSRY 1.53% 5.52% 18.10% HEFIBSBEX 0.18% -2.63% -1.67%
EESENSEX30 0.05% 1.24% 2.93% Etsmi -1.65% -1.68% 4.89%
N . 0 . SZRELUXX 1.11% -1.38% 1.56%
SRR INESTI 0.65% -1.711% -1.98% BEOMX20 0.47% -2.44% 10.97%
g 9 1720 2909 FEOMXLIS 0.73% -1.85% -4.77%
L 0.92% 175% 2.29% HBEEOSEAX 1.09% 2.34% 2.94%
RESE 1.54% -0.92% -6.80% BHOMX21S 0.18% 2.49% 9.37%
Epis 9 9 0 BEHIMOEX -0.42% 6.25% 25.71%
SIBRR 1.12% 4.13% 9.31% BEHFIATX 0.72% -1.09% 1.10%
BRtisE -0.07% -2.21% -0.90% EHWIG 1.34% 4.65% 15.78%
=t THIELETE -0.57% -5.89% 8.85%
200 0.32% -1.84% 1.19% ok MERARTHISE 3.03% 6.63% 12.62%
HfE=NZ50 -1.60% -2.48% 1.89% SRS 1.49% 2.22% 12.19%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
TR GG FNESH%IE ; e o .
MSCIER 0.36% 4.02% 12.17;, ﬁ_ﬁﬁkmm ﬁ‘ﬁﬁkwm E?‘J]E%kﬂmm
172500 0.39% 3.90% 11.84% Yt AdE 0 0 0
22300 -0.66% -2.96% 2.62% 'J' %ﬁﬂ 34T% 0.92% 8.17%
BAESIMXX " 2.40% -1.84% 12.48% LABFITA125 4.18% 0.36% -0.68%
Z{FBIBOVESPALS 3.96% 8.91% 6.64%
FIREMERV 8.17% 22.95% 88.91% FEXEDFMES 2.65% 3.52% 10.87%
#11BC 5.25% 4.82% 69.47%
g 0 e (REREEISEI00 1000%  25.19% 2.13%

HAF R : Wind, BHEZIZAT

1.2, &RMTHA: SHRERKSREZAHSNL
6A5H—6H9 LA, £AVBIFERERATMAIINATH LR K E. EMEZEMET, 1 FHERIK

HEEE, 2FRUALEMMKBE LS. 10 FHEMKZEEZ LS 6bp £ 3. 75%,

B B A > B > 12 A
B7: T2mABHEKBEHFENL (6AS5H—6H9 835A)

HHFARF: Wind, BRZEZHE

TR KK LA, AREEN,

H8: FTREMKAEFHREHNL (6 AS5H—6A9HLH)

S
SHEREY
SHERGEES
3

-G G-PkkE FNZSHIKE

-0.02%
0.01%
-0.07%
0.73%

-1.46%
-1.75%
-1.01%
0.81%

1.61%
1.14%
2.68%
4.16%

(%) 1£FHA
HE -0.11
S| -0.05
B& -0.01
EXTX 0.07
| 0.06
== 0.19
ENE -0.03

2¢FHR SR
-0.05 -0.03
0.09 0.08
0.01 0.01
0.11 0.10
0.12 0.08
0.20 0.13
0.08 0.08

10£FHA
-0.03
0.06
0.02
0.10
0.05
0.14
0.05

WA F N Bloomberg, H&KZ17HK

1. 3. ACHFHBA

: EARKERFEAG

HAHFR: Wind, BERE/EHT

6A5H—6A9HB%E, £E5 H ISMAEH:ELPMl £F3HRRTHAI., EAHKKEEAGG, i 23
EFRPAELSHAME, ARTILEFEE K, £ TI8E)E K30 0. 47%.

AREWASE T BRI TA R,

ERERFESLBERAR
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7Rk

B9: FRERGREEHETITNEREENL (6A5H—6H9 8 %A)

TEREN
HEBHAT
ftREEELE
BRI ES
ARD
BEARD
Tigaseel
ENEREL
B
mam

g 5 [ EERI 7
Ex7T

B

=
FhnigT
TiER

T

s
M=
370
SRSt
BEESER
T

-12% -10% -8% -6% -4% -2%

(=]
®
n
=

HHFR: Wind, B#ZEHRE

1.4, 2RBFRTFTHHEN: B KEH KK LI

DR RIS BRI R X AE, BN R LR %, XARKMEH, AELBRERRIAGZ, TE&BER

AL, RS ART—

AREBIE T BREEHTARN, 5
ERFER RS LRERT
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SDIC ESSENCE FUTURES KEFKFE4T R

B 10: 2RI ZRZTHLMAEIREF N AT S0 ENTH
IE—[AikEkE E—RIKEIE  FNESTKBE

CRBIMESIESE: &8 0.52% 1.43% -1.18%
CRBIIE:EE: B 1.31% 2.70% 2.01%
CRBIREREEY: HlE -1.50% -1.14% -13.44%

MEMEIES |CRBIIEIEE: 55 2.85% 4.04% -1.21%
CRBIIEHES: & 0.69% 1.39% -0.62%
CRBERESIEE: TkiR#l -0.03% 0.57% -3.33%

CRBIIEHES: HRm -0.85% 0.22% -0.25%
RJ/CRBmuumtE?E& 0.33% 0.99% -6.20%

TS T Bk e = W ERE A 0.02% -0.55% -8.47%
HEaRREE2WSISH 0.71% -3.53% 7.08%

w, ey | LIEE2SIEE 1.07% -1.75% -6.57%
IR, e e T -0.70% -1.06% -13.44%
TS e 0.73% 6.29% 3.14%

RS aERILLIESE 1.04% -0.27% -1.97%

T B R e 2 U ER e A 2.46% -0.18% 25.18%

HICISERM -1.78% -2.02% -12.73%

WTIRiH -2.11% -3.35% -12.62%

CBOT/hE 1.77% -1.41% -20.23%

CBOTKE 2.64% -1.16% -8.96%

CBOTE:X -0.53% 1.94% -10.91%
EEGFRINE |LMEER 0.67% -5.83% -29.31%
LME§¥ 3.08% -9.34% -20.05%

LME$S -0.24% -0.33% -5.30%

LMESR 1.11% -1.711% -0.42%

COMEX&ES 0.58% -3.00% 7.96%

COMEXEIR 2.95% -4.80% 0.89%

TAHFR: Wind, BEHZEHT

2. BAXERZEAAFN: BRTEARALE RTRIRET A REL

6 A5H—6A9 LR, LM, FES AL RILEREAATAAL, 5 At Bl bigik & INIF T
B, A EREARTLEE, PES5 A CPl Rtk b4, 5 A PPl Rt @&, #4kk A, BANLFEHEN A ¥,
R E B, TS ARREY, BT HRR. H6kEA, Boe>H>.

BRARTHEAL: AREZSTEABKSKITE

WA B FHRFERLNFE A REZELABHUSZHKD P, AT BHRZAA AR, R¥&T @, sk
R BUR, k:&%#%ﬂﬁzﬁiﬁ»o WMk @, Ko, FEEIE, £HRE&RRR, FIEERATME, AT 4@ L,
A EFEE—RFANNT. 2910, FREIRLAR Y . LiEL745 B#kKN 0. 04%.

B BARTREHL (6A58—6 A9 8%A)
IE—AikEkiE IE—PRikEkE FESKEE

LG 0.04% -3.76% 4.60%
RIERS -1.86% -2.98% -2.02%
ek 1% 73] -4.04% -4.58% -8.68%
#8150 -1.97% -0.16% 7.57%
ARET™H1E  [{BIES0 -4.13% -3.99% -4.03%
FE300 -0.65% -4.75% -0.90%
_HiiE50 0.01% -5.92% -3.47%
iE500 -1.57% -2.79% 2.47%
mhiE1000 -1.97% -1.76% 3.41%
— a4 2.32% -2.40% -1.98%
EEPEIRISE 2.50% -2.16% -1.72%
H=tRbin | =iRAkS 0.23% -0.30% -3.35%
IFR30082iEHAES -0.46% -4.82% -1.20%
LiES0BR5HALE 0.25% -6.12% -4.04%
BRISHALR  |hiE500BR3SHALE -1.43% -2.69% 2.36%
thilf 1000825 HALE -1.94% -1.96% 3.15%
=ERthEASOH -0.28% -6.09% -4.39%

HAHFR: Wind, EEZEHE
2.2, BARTHIL: T ELEIRIRES

ARAEMAE T BAREZEHRARNE . 6
ERERFESLBERAR




BERRZISHATE

SDIC ESSENCE FUTURES

RER =BT AR

6A5H—6A9 LR, RFNFTHBEESEE 90121, KE@ERTA, THELBA LA, %
TARIRIZAT . BARRA, BH>L5>1E At
B12: BAHETHREHFEL (65 8—6H9 8 35E)
E—FEEIE E— DS EMES RIS

PiE-SME (SE)E

PiR-RIMREWE (SE)EH

RFHE |PE-ERETMEEE)EY

PiE-EREEVE (SE)EH

HhES

2 I RS

HRtE™h | SEEHAERHEALE

10£EHAEIHALS

0.20%
0.13%
0.22%
0.11%
-0.01%
0.12%
0.34%
0.59%

0.67%
0.56%
0.69%
0.45%

-0.01%

0.18%
0.35%
0.34%

2.27%
3.81%
2.40%
2.60%
-0.12%
0.41%
1.05%
1.66%

HAHFR: Wind, EHHEZFEHIE

2.3. BARARTHEL: BeTHEERR
WHHEATGE, BRARFRARARES, T 2H LR, BHEMNT . R BREI0K, LRI E
B 13: B A KFER 48RRI

IE—FikEkIE IE—BiKEIE  SFHESIKEE
WINDRE RSS! 1.38% -2.00% -7.57%
WINDEgER 0.73% -1.89% -9.22%
WIND{#I -1.91% -6.33% -15.61%
WINDJREENE 4.44% 2.88% -10.32%
WINDBS & 1.46% -1.26% -10.11%
WINDEERE 0.54% -0.06% 9.97%
WIND;iE; il 2.77% -3.90% -16.76%
WIND&H 0.21% 1.07% -7.87%
WINDZREIF~= R 0.23% -5.31% -5.29%
WINDIRFE S 3.10% 4.25% 22.34%
WINDIEE EiEl? -0.32% -7.14% 2.01%
HHFR: Wind, BEZZHHE
ARERAE T B BEEHTA RN 7

ERERFESLBERAR
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SDIC ESSENCE FUTURES X

\

J 4R
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=\

B14: BNZZAXZARPHMAEKREHENL (6AS5H—6A9HLH)

EOEEE
PVCis#
LPGISE
HE R
TAIE#E

BEEN
b bisr o
PPiE&E

PERiEE
PEEN
imisE
PEiE
TR
EREN
PEEE
HES o
BIEEA
SRR
iPHRiEE
[FiifEa
== i
=2iaE
PRI
FilEA
imisd
IRETIEE
PEE
EEE
FEmiail
=5
-5.00% -3.00% -1.00% 1.00% 3.00% 5.00% 7.00% 9.00%

TR : Wind, BEEZEIZHE

3. XEXFMHEE: THHFEBREMNLE2N
GARE, SHTHRZAAENRE, R >t ETRiE, %EARERERLRBH]

AREMAE T EREBERTATRNS . 8
ERFER RS LRERT
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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

(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 G B IO N AE . IMETR AW Ao ERREH, Ao 8 TRk 5 AREPRAH. FNAHNR—
HOOME. K P REAKEE A MR T ARG E—RE, BETHELT, ARETOELIMELOELAT
MASHET A B RN EETHILT, A RIAETA B A F WA P EAT S KA K AT
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, 9
ERFER RS LRERT



