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SDIC ESSENCE FUTURES KR {247 B4k
AEHR
1. 2RXEFZEREAFL: BT EREHEE HTFBRBET e 3
LI NS 2 3y /0 AR R 3 e i 3 OO 3
1.2, &8GFBIL: 10 FHEFMLERF BEE oo 4
1.3, ARICTFHBEINL: EAHRBEA 104 ERKX D e 4
1.4, 2RABTHBENL: BFRBENEEEE e 5
2, BRAKRAFTARAFL: RTEDE HFRBET TRAR .o, 6
2.1, BRBETHIL: ABREZETEIEHEIE et 6
2.2, BRI : AT TR E T oot 6
2.3, BRAST I : B ST TE oot 7
3. REFANKEDL: RERAERBEETIIE I oo 8
Ai A xR
B1: 2REZFSEHHN (BH 21 H—8 A 25 B H D (oo 3
B2: AREBRETHHFHEHEL (BHA 21 B—8 A 25 B LA 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: TRHABEEHEHFIL (BH 21 H—8 A 25 H H D oot 4
K8: FZEAMBEERLFIL (BA 21 H—8 A 25 H LA oo 4
B9: F2ERERXFHETHNKEFL BA21 B—8 A 25 B L) oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B 11: BARTHREFEL (8 A 21 H—8 A 25 H L) oot 6
B12: ERMTHEEFERL (8 A 21 B—8 A 25 BB JAD oot 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZRZA LM ENAKEFL (8 A 21 B—8 A 25 BB ) oo, 8
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1. 2R AKX FEEEKEAAFEN: BTRARESEE K TFIRI5ELT
8H21 H—8 A 25 B4 A, £BRMIFHBMARNALERFLFFALTHIRBEAR PHEAN X E S 0K
Ro EAMKBBLKR, RTRASRESAL, MTHIET. 265KkA, AELN, K>H &>,
B1: 482X ZT5HN (821 H—8 A 25 B %)

SIREGEEES  0.20%
SEREFHEN -0.08%
SIRERGE Mlo.10%
RixmizmbRiEE I 0-50%
fRE S RMmE IR I 0.62%
FThizBR TR I 0-68%
ETCiEE I 0.73%
RJ/CRBRSmaffitEEEs — 0.99%

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

1.1, 2FREFHIN: 28T B EIKHK
8H21B—8 A 25 A48, 105 HERNEZEZEDE, 2REIBRTEAAITEMR, SHIK, Mz E
A, ERANGK, BRIREIRE, AT HEINRF T RATH. VIXEHEAZLAIDE,

B2 2RIERFTHHEKENL BA 21 H—8 A 25 HLA)

MSCIEGM  -0.23%

MSCITEXHEX

022%

BRI I -

T e
MSCIXE I o.52

HHFR: Wind, EEZEHE
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SDIC ESSENCE FUTURES K £ 24T AR
B 3: AKEZHETHIL: TKTH B 4: 2R EEZRFTHIL: RMNTH
IE—fEEkEIE  IE—RkEKIE  EMESIKEKIE
-k T—BikBiE FESRKIE MSCIRR -0.23% -5.43% 7.46%
; , . =100 1.05% -4.41% -1.52%
MSCITEAHE 0.22% -6.31% 1.49% &EDAX 0.29% -3.18% 12.18%
Ty 9179 41920 29 EECACA0 0.91% 1.17% 11.68%
%‘Eﬂﬂa s bl U BARIE 1.41% -2.61% 17.30%
k3 0.03% -1.21% -9.23% FHIFIBEX35 0.77% 2.72% 13.49%
&) 0 2079 0 #EFPSI 3.47% -2.95% 2.82%
SR RiER 0.61% 3.97% 16.58% FIEASESTS 2.88% -3.33% 39.79%
A#225 0.55% -3.20% 21.19% BIREE 1.97% -1.43% 23.49%
F22AEX -0.23% -5.43% 6.44%
Eﬁﬁﬁﬁﬂ 0.58% -2.82% 12.64% FERIRIBFX 1.21% -4.46% -2.13%
EESENSEX30 -0.10% -2.73% 6.65% ﬁ;sﬁ“&xx ;-‘1’:‘3 ig:; f;ﬁ;
SRIEINESTI 0.50% -3.48% -1.89% BEOMX20 1.90% 7.94% 17.92%
ks 529 0.76° 659 FEOMXLIS 1.14% -4.15% 11.81%
AL 0.52% 0.76% 0.65% HBEOSEAX -0.35% 1.23% 4.09%
REGE 2.70% 2.34% -6.50% FEOMX 215 -0.38% -5.33% 1.72%
— " 1 ATS 9 EEHIMOEX 1.48% 6.29% 46.57%
R 0.46% 145% 17.50% BHBFIATX -0.59% -3.64% -0.88%
DRt -2.06% -1.76% -6.18% EHWIG -0.56% -5.15% 17.83%
- Tmhigssg 0.02% 0.74% 12.40%
BE200 -0.46% -3.87% 1.09% ?ﬁ:‘;ﬂﬁlgagﬁisﬁl 1.21% 6.28% 29.96%
Hm=NZ50 -1.24% -4.07% -0.05% SRR -0.04% -5.01% 0.23%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
—FKEE  G—DEE  EESHKEIE . . - .
MSCIZEE 0.82% -3.66% 15.01% -EkkiE E-PikE FNESHKE
IFE500 0.82% -3.53% 13.98% i AE 0 400 1919 0
25300 0.09% -3.53% 2.33% 'J} %ﬁa 0.40% 4.21% 8.85%
EFHIFMXX -0.01% -2.40% 9.76% P&5ITA125 1.21% 0.54% 3.23%
E{REIBOVESPAISE 0.37% -5.49% 5.56% .
FI#REEMERV 8.02% 33.98% 212.33% FEKEDFMEE 1.21% 1.49% 22.88%
ERERHIBC 0.41% 3.51% 78.44%
IPSAREF40 1.41% -5.22% 14.90% (REFIBERISE100 2.11% 14.43% 40.07%
HAFER: Wind, BERZEHLT FAHFER: Wind, ERZEHT

1.2, &M THL: 10 FHMERKSEEFZTIE

8 421 H—8 A 25 HL A, 10 FMEMKE R T =%, BE T 1bp £ 4.25%, T &) M. 2HEH
N, B EA>1E RE> B
B7: T&rfinsgEn (821 8—8 A 258 %3) 8: F ZEMAEERBKFEN(B A 21 H—8 A 2580 %)

E-FRME G-PUE SHESHEE .o o e e aa oo
SUESH -0.08% -2.61% 02% == 0.09 0.1 0.06 -0.01
SHEREH 020%  -3.08% 1.43% E'éz 002 001 008 011
SHERGES 0.10% -2.00% 220% EE 0.04 -0.03 -0.06 -0.09
SHERRREY 030%  -0.83% 5.86% ﬁg o oo pyslipedt
HALF K Bloomberg, BE#Z1EHE HAFRK: Wind, EEZEHTE

1.3, &FLTFTHMA: EAHBKTH 104 EH X
8 A 21 H—8 A 25 HL A, Bk 8 ARSI PMI ZIRNAEFA, MU LELD K, £ FERFES:,
TR ERPFRAEARBIN, ARTICELZS®E, £TEKEKRMBE 0. 73%.
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HAFRM: Wind, ERZEZHHE

1.4, 2[R THHA: BirahAED %
E£EUBAFREE, BIRm0EERE, B 12T 048R 545 ERKE, TE2RZHRER—,
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SDIC ESSENCE FUTURES KEFK FE4T AR

B 10: 23R EZRKZHRMEREREFN (AT EEHSHEENTHE
E—EAEE E—RHBIE  FESHBIE

CRBIMESIESE: &8 -0.04% -0.55% -0.57%

CRBIIESHEE: AR -1.17% -0.79% 2.22%
CRBIREREEY: HlE 0.05% 2.19% 2.26%

MEMEIES |CRBIIEIEE: 55 -1.07% -1.45% 0.28%
CRBIIEHES: & 1.51% -0.70% -2.06%
CRBERESIEE: TkiR#l 0.76% -0.39% -2.46%

CRBIIESISE: #5Am 0.56% -0.92% -0.68%
RJ/CRBmumﬁ?E& 0.99% -0.95% 0.16%

T s m e e E 0.62% 0.88% 1.80%

SRR EEE2UEIEE 1.82% -2.98% 4.41%

. ey | LIEE2SIEE 1.49% -2.77% -7.86%
IR, e e T 0.31% 4.62% 3.66%
TS e 0.50% 0.23% 9.84%

RS aERILLIESE 0.90% -7.79% -3.13%

T B R e 2 U ER e A 3.80% -0.24% 24.32%

HICISRM -0.62% 2.03% -1.97%

WTIEH -0.84% 1.43% -0.57%

CBOT/hE -3.09% -13.86% -21.62%

CBOTKE 2.42% -2.39% -9.02%

CBOTE:¥ -1.12% -11.25% -28.22%
EEGFRINE |LMEER 3.18% -3.71% -30.58%
LMES¥ 3.83% -2.89% -19.17%

LME%S 0.63% -2.54% -9.90%

LMESR 1.00% -2.85% -0.18%

COMEX&ES 1.30% -1.53% 6.19%

COMEXEIR 6.51% -3.23% 0.43%

TAHFR: Wind, BEHZEHT

2. BAXETZRAARRN: RTEDE HTRIZRET Ao R
8 H21 H—8 A 25 H 4 /3, é& TR, ABRALE M BR R B, A REH I, LHRAE, BAR
T\?jf%ﬁﬂﬂﬂ JETRASE R, T IRIRET, BT HRE, HZokEA, Bae>H>K.
BRRETHAL: ARIETEBHESR
Lﬁiﬁ%éAﬁ@kK% P AEAL SR R AR FRA] BT S B AR A MR BUMIL R IPO T A AR RRGT
FENFIER P BT HFENATER, ARZZTARBMERKERD L, AT YR DRE A, K& 7 &,
MK RAE IR £ Ko WIRTTE, RMHBBMIK, EH, R REAFHRERFHREE L, T4 a L, bEF4H
— R %A 224. 20100, FARE B EIRLA TR . LIELRAE BN 2. 17%.
B11: BAETHRZEFL (821 H—8 A 25 8% A)
IE—[AikEkiE IE—RBikEkiE FESHKEE

LiFEs -217% -5.18% -0.82%
RIERERS -3.14% -8.08% -8.04%
eldkiRS -3.71% -6.95% -13.05%
#8150 -3.74% -9.75% -9.32%
ABghig [{EES0 -5.96% -11.32% -19.95%
FE300 -1.98% -5.26% -4.20%
_HiE50 -0.89% -3.61% -5.69%
FRiEE500 -3.40% -7.24% -4.83%
mRiE1000 -3.89% -9.53% -6.41%
BT 1B 0.03% -7.61% -9.23%
EEhERIIEE 0.46% -6.49% -7.90%
' —_— B =1. (] e (] =0. 0
H=tRhig | =iRAkE 1.13% 3.72% 6.25%
JFR30082iEHAES -1.82% -5.24% -4.09%
HES0RRiSHE -0.65% -3.53% -5.73%
BHEHALE | HRESOOBRISHAL: -3.44% -717% -4.82%
FhiE 1000833 EHALS -4.01% -9.48% -6.43%
ERIREAS0HES -0.56% -3.89% -4.74%

FHA R Wind, ERZEZHE
2.2, BRARTHIL: KT IRZRES
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SDIC ESSENCE FUTURES KEFK FE4T AR

8 H21 H—8 A 25 H% A, RAFTNFTHBMELEE 470 L1, #AiTHTH L L EHE., /T TFHA8 A 15
HLPRIO AN &, 5 FIEINEHRT, T ELERIRIET. BARRAE, BH>LLFE>EAG,
B 12: BAHETHREHEL (821 B—8 A 25 A % /&)

IE—EME IE—RKEE FUESHKEKIE

ifR- S E (SME)IEE 0.12% 0.84% 3.72%
FifR- IR EME (SE)ISH 0.18% 0.76% 5.24%
REHIE | hE-EREVE(SERES 0.18% 0.97% 4.08%
- EREREVE (SE)IEE 0.09% 0.48% 3.54%
HHES 0.00% 0.01% -0.11%
2SFHAE RHALS -0.13% 0.04% 0.44%
HAtsThin |SEEHREMERHALY -0.26% 0.34% 1.37%
10EHAE fRHALS -0.31% 0.64% 2.27%

HAHFR: Wind, EHHEZFEHIE

2.3. BEARAETHBA: BT BRRE
B mHESAEF. TE2HBMEP, (LT, BERT S 5% ET.
B 13: BAKF B g Rk HF
IE—EikEkIE E—BikEE  FHESTKEE

WINDRE RSS! 2.74% 2.37% -1.20%
WINDEgER 0.45% 7.78% 10.84%
WIND{T 6.87% 9.95% 1.69%
WINDJREENE 4.11% -0.66% -6.21%
WINDBS & 1.33% -0.57% -10.87%
WINDEERE 1.99% 0.13% 11.69%
WIND;iE; il 1.11% 0.01% -3.39%
WIND&H 1.90% 1.81% -5.06%
WINDREIF=S 1.68% 2.91% 0.88%
WINDIRFE S 0.93% 2.33% 22.11%
WINDiE£EiEH 1.00% 4.28% 12.27%

AHFAR I : Wind, BERZEZHE
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B14: BAZE AR B M ENAKKENL (8 A 21 H—8 A 25 HLF)
HHHEE
[
KO
RIS
TESE
BEUER
SHHE
PRI
PPIE&

BRI
BRI
R
iPEaTEE
iFERTER
tRHEE
B
iFRER
TR
PVCIESY
FBtmTEA
R
TATES

FRRgIEEY
FERIEE
FRE
iPEHER
T
LPGIE&L
FEsiEs
VB

-3.00% -1.00% 1.00% 3.00% 5.00%
TAHFR: Wind, ERZEHE

3. REFTAMKREL: REAEEKBEREFALALFIRL
hRE, BHMENBREKEIERELY, REERRALFEARTHEFETAERN, MEFTZKIRZEH TN,
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(#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, 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 E A0 R AB B SE, AN RM AR RSN, ki, REMARAE AT, &
SR AR Sk B HEGY BRI R A T B PR MR, B4R R 350 MR 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 .

AREWASE T BRI TA R, 9
ERFER RS LRERT



