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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2RRETFERERARTIL: BT A LR RFRITET e 3
1.1, 28T : BRIBEALTFIKIEEAT oo 3
1.2, BRBETBI: EIRGE T FAA0E 25BP oo 4
1.3, LTI : EASEBEIEL EFK e 4
1.4, 2RAZBTIHBA: TIGBEAR ETK e 5
2. BEAXERFTZRAARL: BT LEEK GTEHE BRED e 6
2.1, BRBETHL: ABREZTEEIEHTTTE (oo 6
2.2, BRI : T AEEZE et 6
2.3, BEARSTABEINL: B S BEARMRDIRIEAT oo 7
3. ARXX AR E: XEBRARIABERRBET EEI .o, 8
Ai A xR
B1: 24REZFZEHHRN (T A 24 B—T A 28 B L) oot 3
B2: AREBRETHHFEHENL (TH 24 0—7 A28 BL R oottt 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: T2RABEEEHRIL (TH 24 B—T7 H 28 B H D (oo 4
K8: FZEAMBEERLFEN (TH 24 8—T7 A28 BB oo 4
B9: F2ERERXKHETHNKEFL (TA 24 8—T7 A 28 BE ) oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B 11: BARTEREFL (TH 24 B—T7 A 28 BB ) oot 6
B12: ERMTHREFERL (7TH 24 B—7 A 28 BB oot 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZEXRTHSIEMAEREFEL (T A 24 B—T7 A 28 BB oo 8
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1. 2R KEXFEEAEZILFRN: BT B LK HTHHET
7H248—7 A 28 B4, RERITIME, L2EZFNAME, EAKKRARES, BTRARLER, %
TIEGE R, LORE, UELHN, AR>SE>1H.
B1: 482X ZTHHEN (7T A 24 8—7 A28 8 %)

LIRERGEEES  -030%
LIRRFEE  o.28%
LIREGEREE  o27%

ETIR - 25
EATHIHALTRIR I 56
RJ/CRBTGSHEHES I 5%
TIRARTHIRE e
FERRE RS s

HAHFR: Wind, Bloomberg, [E#H /5%

1.1, 2FRBEFTHA: XX THREERT
7H248—7 A28 A%, EBRMSAERRPHREFAASE, £8 6 A PCE H D T@kFEHLE, 23K
ERBET HH K. RBRA, BRXFERGEN, FHTXTHERATFTRETH. VIX B AEZEDE,

B2 2REIEREFTHHEKENL (TA248—T7H28H835R)

Mscizc [ o-41%

#iEhiahe S [ o-25%

MSCIEEE

1.04%

MSCHEXIX

ThinRR TR

FAHF: Wind, ERZ/ZHT

AREMAE T EREBERTATRNS . 3
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SDIC ESSENCE FUTURES K £ AT AR
B 3: AKEZHETHIL: TKTH B 4: 2R EEZRFTHIL: RMNTH
IE—fAEkEkIE  IE—RikEKIE  EMESIKEKIE
=k T—BikBiE FESMIE MSCIEX#M 0.41% 4.36% 14.66%
; . . =r4100 0.40% 2.58% 3.25%
MSCREA R 2.45% 3.83% 9.17% BEDAX 1.81% 3.27% 18.29%
e 9 9 9 EEICAC40 0.59% 2.61% 15.49%
JElE'm;E 342% 211% 6.0%% BATIES 2.17% 6.19% 22.59%
fEiEE 4.41% 3.88% 0.68% FEHEZFIBEX35 1.19% 2.15% 17.69%
2 9 3 9 BEFPSI -1.15% -0.59% 2.71%
B niRiEd 1.54% 211% 22.32% FEBASELS -0.40% 6.95% 43.46%
B#225 1.41% -1.31% 25.54% BIREE 1.20% 5.15% 27.11%
FAEX 2.65% 3.45% 15.28%
SEGSREY -0.06% 1.72% 16.63% LEFIRIBFX -0.25% 8.46% 2.36%
ZESENSEX30 -0.79% 3.64% 8.74% ﬁ;;'\’" 0.98% 1.20% 5.48%
N LUXX 2.85% 4.64% 3.51%
SRRIESTI 2.83% 5.29% 3.69% BEOMX20 -3.53% -0.19% 8.50%
ki 1289 589 729 FEOMXRIE -0.87% -0.78% 9.21%
Bl :ﬁ et S st HBEEOSEAX 0.35% 2.70% 3.15%
REGE 0.92% 5.19% -1.51% BIOMXS1S 1.41% 1.45% 8.18%
. 0 5 9 HEEFMOEX 2.91% 8.19% 39.67%
HESOBHEA 1.87% 5.97% 19.33% BRHEFIATX 0.07% 3.76% 2.82%
DRfisE -0.34% 1.88% 0.90% EHWIG 0.94% 7.91% 25.24%
et Tmhigssg 1.45% 4.78% 12.71%
=200 119% 2.88% 5.18% Tk MERRRATISEY -0.12% 5.62% 21.80%
HfE=NZ50 0.05% 1.82% 4.13% =T e 3.17% 13.51% 5.91%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
E—FIEE G- FHXE  FNESKIE ; . e kot —
MSCIZERE 1.04% 4.83% 19.81 ;, ﬁ-ﬁﬁkﬂ%’ﬁa ﬁ-ﬁ ;m*mﬂ ﬁ’fﬂﬁ’v‘m’ﬁa
#5500 1.01% 4.69% 18.18% YL AL 0 0 0
£(6%300 -0.14% 3.53% 5.85% "b %ﬁﬂ 0.78% 3.39% 13.07%
EFEIFMXX 2.25% 2.71% 13.30% LIBFITA125 -2.18% 4.94% 2.67%
Z({REIBOVESPAISE -0.02% 3.00% 9.52% .
FIREEMERV -3.21% 11.76% 126.53% FEKEDFMES 1.21% 6.46% 21.01%
EREHIBC -3.70% 6.70% 69.60%
IPSAEFI40 0.61% 12.06% 20.46% {RERIBEEISE100 5.67% 22.11% 28.28%
HAFER: Wind, BERZEHLT FAHFER: Wind, ERZEHT

1.2, &RFTHR: £54% 7 A m & 25BP

7H248—7 A28 858, RERITTH X4 b 25bp. £ ETARAGE, Bk TBKSEZ2FHK
o R Mo T HF EBRAEF N 6 & FRHAER . b KA FE GO E T B E A6 .10 30 & ol 3 5 B B L3k 12bp £ 3. 96%.
RAEZE R, AHCEN, kA m>Ea>1E A
B7: T2HRAGHEKBEFNL (THA240—7 A28 8%E) K8 TZEMKIEERREFN(T A2480—7 A28 8%8)

) b= b - b= % $FHA £FHA SFH FHA

E-EURE C-PURE ENEOHEE .m0 oor o003 004 oo

SHRHER -0.28% 0.48% 2.20% ﬁ gg; ggf ggg gg

LIEREY 0.27% 0.60% 14T g 0.07 -0.06 002  -0.01

HERREY -0.30% 0.55% 411% =@ -0.03 -0.07 0.02 004

- & -0.08 -0.07 002 0.3

R 0.26% 1.96% 1.09% ENRE 0.02 0.04 0.07  0.07
AR : Bloomberg, EH#&Z1HK BHER: Wind, ERZIEHE

1.3, 2RILTFHIN: EARKARELE LK

7H248—7 F 28 B4, A ERMIBHBFEIKEN, UBRRERITRPEHESMKE. RULELE
i, £AMKEAZFKFES:, BREITEHZFEH 10 FHEMKER, OALELMME, TR2IEET P LELHK
AR, ARTILE K, £TIEHE KRR 0. 62%,

AREWAE T BB TA RN, 4
ERERFESLBERAR
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B9: TZEREHRXTHELHMFHKBEFA (724 808—7 A28 8%7)

PItREELLER
TEa5eRA
BBHIAH
B

EX7T

HRER
EDEFLL
mE=7
7T
mam
FhhnigT
3
IPISIRHAETER
BRAETHEN
TERER
#r

[=he
BEARD
ARM
T

&k
ERASLER
BFEET

®
®
N
£
~
£

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

TAHFR: Wind, EHRZEHE
1.4, 2K RTHHEAL: T LB Rk
EMAB @Y, THIARERAPAPAE, KEFARTHEAERLLELE, RERAAELE LK. T&ET
£ I8 H A R AR K

AREBIE T BBREEHTARN, 5
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B 10: 2K EKFB HMAERKFEN ORRNMAELE ) &L ENTH
E—FIRKERIE F—REKIE  FMESHKIE

CRBIMESIEE: &8 0.45% 1.09% 1.76%
CRBIIE:EE: B 0.27% 1.69% 6.81%
CRBIREREEY: HlE 0.20% 3.01% 1.27%
MEMEIES |CRBIIEIEE: 55 -0.10% 1.25% 3.15%
CRBIIEHES: & 1.51% 0.43% 0.82%
CRBIRE S : TR 0.57% 0.68% -1.60%
CRBIIEHES: HRm -0.02% 0.74% -0.73%
RJ/CRBREGNEISE 1.45% 8.20% 0.98%
T s m e e E 2.93% 11.31% 1.92%
HEaRREE2WSISH -0.28% 2.85% 6.99%
T LIS E e 2.56% 4.81% -4.44%
2= =1 =]
IR, o e m e T 4.96% 16.74% 1.45%
TS e -0.42% 3.81% 10.07%
RS aERILLIESE -0.98% 4.36% 2.27%
T N A bt -2.28% 5.42% 21.43%
HICISRM 4.20% 14.17% -1.98%
WTIEH 5.00% 16.66% 0.20%
CBOT/hE 1.08% 5.23% -11.00%
CBOTKE -1.37% 9.29% -9.28%
CBOTE:X -1.12% -1.26% -21.74%
EEGFRINE |LMEER 7.21% 11.33% -25.47%
LME§¥ 4.64% 5.01% -15.99%
LME4S 0.75% 2.32% -6.76%
LMES$R 2.81% 5.29% 3.59%
COMEX&ES -0.26% 2.21% 7.03%
COMEXEIR -1.23% 7.61% 1.22%

FAFER: Wind, EEE/ZHE

2. BAKEXRZAABN: BT LR mTE% HRES
7H2480—7F 28 B4, FRECEBEBBHAAG, THHEESERIKk, L6k FE, RTE% 3K, FH
2%, AmEhhik, ZA5%E, B>H2> .
2.1, BB THL: ARETETAIEFR
PR ECEBANIEH, BEXKTATY, RRBTERZC, A BREIETEARBKERLER, BT BHRAA L
o RA&TE, RKEINERTRBRKEES., w3k @, ELERR. S ZFIK, FEALFFRATME, 428
Foem b, M ER 2L —FFRN345.06 10T, mAEREERNFRN, LiEsz45 )83k 3. 42%.

B 11: EAETREFL (724 8—7 728 8% )
IE—RkEkIE  IE—BEkEkE  ENESIKBIE

Lkl 3.42% 2.71% 6.04%
RIERE 2.68% 1.11% 0.77%
ek 1%t ] 2.61% 1.26% -5.42%
#8150 0.74% -4.82% 0.29%
ARghig  [{LiES0 0.05% -4.64% -10.05%
FR300 4.47% 3.83% 3.13%
_HiiE50 5.49% 5.60% 0.45%
HiE500 1.98% 1.60% 3.05%
mhiiE1000 1.00% -0.64% 2.93%
— 1EEFSE 4.41% 4.01% 0.68%
EERERIIEE 6.13% 4.67% 1.54%
Fi=tRbis | =iRAkS -1.02% -0.78% -4.12%
IFR30082IEHAES 4.57% 5.04% 3.35%
LIiES0RgISHRt: 5.52% 7.25% 0.44%
BEHAER | dhiE500B%SHALE 2.14% 2.18% 3.09%
thilf 1000835HALS 1.04% -0.07% 2.99%
ERIhEAS0HER 6.42% 6.77% 1.99%

AR : Wind, EHRZEZHE

2.2, BRAFTHRA: FTAREEZE

ARAEBAE T BREZEHRATRNE . 6
ERERFESLBERAR
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SDIC ESSENCE FUTURES

RER =BT AR

7024 B—7 A 28 B Y E, FATNTFTIGRAEFIZ5L 2290 12T, 4R4T T K @ AR AN, IET KK, 1E
BFRTAREZAT, ¥ARAE, DLFE>E RG> B,

B 12: BAHETHREHEL (724 8—7 A28 8% 7)

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

iE— KRR
-0.05%

0.02%

-0.06%

0.01%

-0.01%
-0.05%
-0.20%
-0.29%

0.61%
0.55%
0.70%
0.37%
0.01%
0.10%
0.29%
0.42%

IE—RikiE  FHESTHINE

2.99%
4.48%
3.23%
3.08%
-0.12%
0.46%
1.18%
1.83%

HAHFR: Wind, EHHEZFEHIE

2.3, BEABRTHBA: B R&IKBIRELT
THFEEE, AT HE S hiR. 20 BRETd,
B 13: BAKF B g Rk HF

RER . I ITHACHK; HEMT . TekRATE,

IE—FikEkIE IE—BiKEIE  SFHESIKEE
WINDRE RSS! 0.50% 4.75% -3.11%
WINDEgER 4.75% 14.22% 5.71%
WIND{T 3.43% 12.56% -4.77%
WINDJREENE -1.36% 2.47% -7.15%
WINDB & 0.68% 1.67% -9.52%
WINDEERE -1.07% 2.46% 10.99%
WIND;iE; il -0.44% 8.54% -3.47%
WIND&H 0.29% -0.99% -6.21%
WINDZREIF~= R 4.80% 3.51% -0.32%
WINDIRFE S 0.29% 2.87% 19.73%
WINDIEZEiElF 0.91% 11.10% 9.38%
HHFR: Wind, BEZZHHE
ARERAE T BB EEHTA RN 7
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B14: BAEZKZH R TI4EHRBEHFN (7 A 24 8—7 A28 8% 3)

BN e
PRI
PR
PreiEs
=i = o
Friail
FRER
pakissisia
SEE
iPHRiEE
PEEN
HEiREE
EPEEIEE
SHER
RaE
iPBEE
FEEREE
EEEN
EOIEEE
iPEEE
EREM
PPiE&E
[FhiEE
TARSEL
FEHEE
HE RS
PVCia#&
RN
RN
LPGIS&E

-4.00% -2.00% 0.00% 2.00% 4.00% 6.00% 8.00%
FAHFER: Wind, EEZEHE

3. AXKEMKREDL: REBZERKEAEEARER AN

FAERA, LM G ERXEEANRE KRBT RO, ZEFEARST =R JEARHE, TE X
EAE T ARG o

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

[ 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 RBEEAA, MERTRALK N 8] bty A 77 XAk .

AREWAE T BB TA RN, 9
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