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SDIC ESSENCE FUTURES KR T #1247 Bk
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1. 2RREFTFEREAARTNL: EARBHDE BREBREEA LK 3
1.1, BTN ZBIEEZTIH LT oo 3
1.2, AT : EREEAETRBTER oo 4
1.3, ARCTHEINL: FEAFEHIEA 100 KK oo 4
1.4, 2RB\RTHBEIL: EAKBABEBERRZBSMAEE e 5
2. BRAKRETZRIF: AT SBBIRIBIT oo 6
2.1, BTN : ABREZFTEBB IR ETK 6
2.2, EBRMMATHEIL: AT BRI FRIE AT cooeeeeeieeeeeeeeeeeee et 7
2.3, BRNASTHMBL: BAF RIS AR i 7
3. RATAMKBEZ: RKEBASFEERBEI oo 8
Ai A xR
B1: 2REEZFSEHHN (TH 10 B—7 A 14 BB D i 3
B2: AREBRETHHFHEFEL (TA10 B—7 A 14 B LR 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: TEHEABEEEHFIL (7TH 10 B—7 A 14 BB e 4
B8: FZEMMEERLFN (TA10B—T7 A 14 BB oo 4
B9: FZERERXFHETHNKEFL (TA10B—T A 14 B BRE) e 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
A1 BARTHREFL (TA10 B—T7 A 14 BB et 6
B12: BARATHREFL (7 A 10 B—7 A 14 BB oo 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZRZASMRMEEFL (T A10B—7 A 14 BB oo, 8
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SDIC ESSENCE FUTURES KE R~ iB4T AR

1. 2R K EFZEREAAFN: £ABKXEDE BREAREAK LK
7A108—7 A14 8%, £8 6 H@KRKIELBAHE R, BHERMEEEMHDE, ERKEERE T
FHE T, BB wER Lk, 246 %F, UELTN, B>HB>1H.
B1: 4% 2X2T5HHEN (7TA108—7 A 14 8% A)

SETTRY 221%

ISR I 21%
SIRRSIEY I 255
SIS I - 5+

RJ/CRBAESSMEHEE I 2 35%

FEESRRRE I 2 5%

BETITRRTIR s
SChITRRTIE o amw

HAHEE: Wind, Bloomberg, [E#Z%15H%

1.1, 2RBETHAL: TE2RETHELEH
7H10 B—7 A 14 B4 B, £ EEMMDE, BFHNEmIT LA, 2R E 2T REE k. Aiidk
F, PRWEEKBE K, HXTHEANFTREATH, VIX KB EAITEE,

B2 2REIEREFTHHEKEAL (TA10E8—T7A14835R)

MSCIZEE

BixthiniaThige

MSCIIEAIER

M hiziRTHIRE

MSCIERM

FAHF: Wind, ERZ/ZHT
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SDIC ESSENCE FUTURES Kk K% FEAT AR
B 3: &R ETRRFMIL: ERKTH B4: AREBRTHIL: BKHNTH
IE—fAEkEkIE  IE—RikEKIE  EMESIKEKIE
F-EsE  E-EA%E ENESN%E MSCIERH 5.66% 2.711% 14.41%
Er100 2.45% -2.21% -0.23%
MSCIREAMIK 4.39% 0.22% 8.36% EDAX 3.22% 1.26% 15.67%
iy 0 9 9 EECACA0 3.69% 0.63% 13.91%
JElE'm;E 1.29% 0.27% 4.81% BATIES 3.00% 2.48% 19.42%
3= 5.71% 0.03% -1.86% FEHEFIBEX35 2.05% 0.06% 14.69%
. 0 o 0 BEFPS| 1.60% -2.25% 2.49%
ﬁﬁﬂﬂﬂﬁﬁ 3.12% 0.26% 22.25% FIBASESS 3.70% 4.01% 42.57%
A#225 0.01% -3.32% 24.13% iR 4.96% 2.46% 25.08%
F22AEX 3.37% 0.97% 13.05%
HEGSRY 4.02% 0.35% 17.52% LHEFIBIBFX 1.73% -2.80% -3.72%
EESENSEX30 0.90% 4.48% 8.58% Ftsmi 2.16% -1.49% 3.55%
- . . . FRRELUXX 1.90% -1.86% -0.12%
SRR INESTI 3.48% 0.95% -0.08% BEOMX20 0.40% -1.80% 9.31%
i 289 499 289 FEOMXLIS 0.77% -5.40% -8.58%
L 2.28% 245% 0.28% HBEOSEAX -0.34% -3.44% 0.04%
RESE 1.84% -2.99% -9.03% BHOMX21S 0.22% -3.37% 6.32%
w— g 7 g EEHIMOEX 2.48% 4.97% 34.75%
SIBRR 2.18% 3.32% 1541% BEHFIATX 1.50% -1.55% 1.11%
BREhiE 3.85% 2.96% 0.89% EHWIG 4.56% 4.83% 22.24%
=t THsLs 2.12% -0.90% 9.09%
Eﬂﬂhﬁazoo 3.76% 2.05% 3.81% ik MHERBR THIgEN 3.93% 3.79% 18.41%
HfE=NZ50 0.28% 2.87% 4.711% BREIRERS 1.64% -9.54% 0.34%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
G T—PNRE  ENESKIE ‘ - - -
MSCIEE 2.56% 3.18% 17.77% E-EikiE  E-PikitE ENZES IR
IFE500 2.42% 3.04% 17.46% YMEALE 5 3 5
282300 2.17% 1.23% 4.52% pE 3 0.95% 1.52% 11.73%
BEIIMXX . -0.25% -2.49% 10.95% IBFITA125 2.62% 0.74% 1.39%
E(REIBOVESPALS -1.00% -1.14% 7.27%
FIHREEMERV 4.66% 17.06% 119.36% WX EDFMGE 1.20% 1.88% 20.20%
g T T [RHRESISEI00 L05%  20.09% 16.86%
TAHFR: Wind, BEHRZ1ZHE HAF R Wind, BEHZ1ZHET

1.2, &M TBIN: £ EAHER

7TAMN0B—7 A14 8%, 22£F%KETRASANT AEL#E—F b, FELFRIELNERFAE, @
Tk HABARRINDE, TIHILT9 AmERIAA T T, P RAEFMSEFEIRE FE N0 FH) £ 05 F B Z T 4 23bp
% 3.83%. T RAERE. 2HEEAN, B>k im>13 .
B7: TREAEHKEFEL TA08—T7A148%58) B8 REMKEERFFALT AI08—T7 A148%547)

. vt e A e (%) 1588 25815 SR 105

i-EikE G-PikiE ENZOKBE g 0.02 0.03 0.03  0.01

SHRARY 2.28% 1.36% 3.06% =H 'g-g: '3-(2)‘1’ 'g-g: 'g-(z):

SHERER 238 1B B ot G0 oo oto ot

SUERREEY 2.21% 1.78% 470% = 0.01 -0.09 012 -0.15

- & 0.01 -0.08 -0.18  -0.15

2L 2.26% 2.06% 6.95% ENRE 0.02 -0.06 -0.06 -0.07
AR : Bloomberg, EH#&Z1HK BHER: Wind, ERZIEHE

1.3, AFICTHN: EAHBHEK 100 K%

7A10B8—7 A14 857, £8 6 Hil@k$#ELRIN, BEFRTETETERIRITAI AL, o2 THA
BABR £ FATBORBE A T, BRULE LA, £ABKAE K@ E, #kak 100 KX, E2IEFET P LELER
A, ARPILEREGERFBESH. EAHBKBE LB 2. 21%,
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PItRELL R
TEREN
IMSITRAETER
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ENERALL
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mam
AR
=
HEHAT
BESIR
FhnigT
s
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SIEET
370

ExT

B
FE=T
THER
Bkl ETS
b ]

-2% -1% 0

R

1% 2% 3% 4% 5% 6%

TAHFR: Wind, ERZEHE
1.4, 2XARTIHBMA: EAREABEREBFAXZTARNKES
EARHBRE TR, HHEFRKETARNEE ELR, T2H 6B RLT ik % E7T. COMEX & 44
#& Kk o
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B 10: 2K EKFB HMAERKFEN ORRNMAELE ) &L ENTH
E—FIRKERIE F—REKIE  FMESHKIE

CRBIMESIEE: &8 0.79% 1.51% 0.24%

CRBIIE:EE: B 0.62% 1.68% 3.64%
CRBIREREEY: HlE 0.89% 2.09% -2.63%

MERNEIEE |CRBIIKISE: RS 1.29% 3.09% 1.88%
CRBIIEHES: & 1.84% 2.87% 0.95%
CRBIRESHE&N: Tolkimsl 0.91% 1.40% -2.05%
CRBIIESISE: #5Am 0.26% 0.20% -1.41%
RJ/CRBAESGINTEISEN 2.39% 4.04% -2.51%

T s m e e E 2.45% 6.35% -3.18%

SRR EEE2UEIEE 2.34% 0.55% 7.20%

. ey | LIEE2SIEE 4.47% 0.71% -4.29%
IR, e e T 2.08% 10.06% -6.42%
TSt SIS 1.49% 6.17% 10.47%

RS aERILLIESE 2.95% 0.49% -0.33%

T N A bt 1.87% -3.03% 20.95%

HICISRM 1.87% 8.18% -7.40%

WTIRiH 2.17% 9.60% -6.51%

CBOT/hE 1.27% 4.72% -16.56%

CBOTKE 4.07% -1.22% -9.92%

CBOTE:¥ 3.58% -15.42% -24.21%

EEGFRINE |LMEER 4.09% -4.50% -27.71%
LMES¥ 3.09% -1.34% -17.98%

LME%S 6.19% 0.87% -4.81%

LMES$R 3.64% 1.70% 3.55%

COMEX&ES 1.49% 0.18% 7.06%

COMEXEIR 8.05% 4.79% 4.05%

TAHFR: Wind, BEHZEHT

2. BRAKEFZRIAEIN: BAH B RiRET

7A108—7 A14 8 %7, 6 AERNCPlI PPl Bltb ZIAK T fidy, LRSS, PEH 6 AHEAR TR
BIFFRAMARME, M2 5 M R 0240, wEat, PE 6 At ORI RBLETIR. Z46%E, BRAZ
F A AR @AT, A EBCR L. R H S RmIRIET. HKEREA, Be>R>1f.

2.1, BRERTHAL: ARESTEARKSH ER

BN AE A ERTIRA R, A REZEAAERK S A LK, AT B ARI AR FAL. KA T @, AR R4S
AR, EARAKEEF. WET B, GhHEL. RELHFIREK, G2, BIFRARE, ST 20 L,
BT —AIRN198. 44 1L, HAFRBHAA RN, LIELZIE KR 1. 29%.

B11: BARTHREFL (7 A10H8—7 A 14 85 E)
iIF—ERkEIE  E—BKEIE  FENESIKBKE

LiFEs 1.29% 0.12% 4.81%
RIERES 1.76% 1.14% 0.58%
glkiRg 2.53% 2.64% -5.23%
€150 -0.03% -4.61% 3.30%
ARghig  [{EES0 -1.47% -1.68% -7.68%
FE300 1.92% 0.88% 0.71%
_HiE50 2.35% 0.12% -3.31%
FRiE500 1.16% -0.22% 2.83%
mhiE1000 0.35% -0.16% 4.18%
BAGTIE 1BEIEE 5.711% -0.55% -1.86%
EEhERIIEE 5.81% -0.90% -2.18%
H=tRhin | =iRAkE -0.16% 0.42% -3.10%
IFR30082iEHAES 2.33% 0.83% 0.40%
LHES0RRISHE: 2.92% -0.15% -4.00%
BRISHALR  |hiE500BRISHALE 1.26% -0.23% 2.65%
rhilf 1000855 HAES 0.43% 0.02% 4.06%
ERIREAS0HES 3.70% 0.67% -2.63%

HHFR: Wind, EEZEHT

ARAEBAE T BREZEHRATRNE . 6
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SDIC ESSENCE FUTURES KEFKFE4T R

2.2, BAHTHIL: KT &R RIEST
7010 B—7 A 14 B 38, RITNFFT 5B 432180 /e, RATR T H 2@ A AT, 15T hi%isiT
B¥AK. BARKE, &L4>EHF>1E .
B12: BAFETREFL (7 A108—7 A 14 B35 R)

IE—FEKERE IE—PRIKEME FHESHKENE

HfR- 2 E (SME)FEH 0.07% 0.29% 2.78%
RE-RIREEME (SE)IEE 0.13% 0.36% 4.27%
REHIE |hiE-EREVE(BE)ISES 0.11% 0.32% 2.97%
- EREREVE (SE)IEE 0.10% 0.29% 2.97%
HHEE 0.00% 0.01% -0.11%
2fFHAENRAREE -0.03% -0.05% 0.43%
HALETHiA | SEEHREIRHAER -0.07% -0.11% 1.11%
10sFHAENRHALSE 0.03% -0.18% 1.74%

HHFERE: Wind, BEHEz1ZHIE
2.3, BARARTHEAL: BEAR SRS R AR
BEARFRASRTHELERRES, TE2HMRET, LI, BRRFITK: 2RI TE,
B 13: B A KFER 48RRI
IE—EikERIE IE—BikEE  FHESIKEIE

WINDR RSS! 3.11% 3.55% -4.41%
WINDEgE] 4.37% 12.18% -0.29%
WIND{#I 4.95% 8.26% -8.65%
WIND/EEERE 3.74% 2.78% -7.93%
WINDB & 1.53% 1.43% -9.51%
WINDEZE 1.84% 0.08% 10.33%
WIND;iE;dit 1.74% 13.79% -4.78%
WINDA# -1.70% 3.25% -5.39%
WINDREI~= SR -5.01% -2.16% -6.84%
WINDERES S 2.14% -1.41% 20.10%
WINDIEEEiE 4.57% 4.05% 8.86%

AHFARF: Wind, BERZEZHE

ARAEBAE T BREZEHRATRNE . 7
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B14: BAEZAKZHRITM4EHRBEHFL (7 A108—7 A 14 8 %3)

RN
BEEM
BB
FEREH
PBHEE
HIE =1
ZHEH
=2 =
FiHE
PR
PEER
L
ERER
iPEEEE
b=l st
iPiREE
iPiaEs
e
SRR
PVCIE&L
PPig&k
TAIEE
Rl e
[FiaEa
HEER
EOIERE
iPHRIEE
LPGIE&
FxiEs
HESiaE
-4.00%  -2.00% 0.00% 2.00% 4.00% 6.00% 8.00%

HHFR: Wind, EEZEHT
3. KEFEMEZ: REBASFRETRERL

ZAKRE, AT EAMEHEAL, THAABE AL EFM EERFAIML, X ELIE NI ENIRZH TILFI,
AR E R RE T AT AA

AREMAE T EREBERTATRNS . 8
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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 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 E A R AB AR S, AN RH L AR AR, Skt TEMARAE AT, &
SR AR Sk FAR ARG B IR A T B PR AR, B4 R 50 M B R A 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, 9
ERFER RS LRERT



