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SDIC ESSENCE FUTURES
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H 8 AdFRKIELTHNA T HREBHNE, THEALEHYPER, £ i%mwm& T
OB B, PR SRR, EA kA, AELTN, BE>H B>, yeTyETm 0:58%
2R B R 0. 55%
2RERARBEEK 0.57%
£ AHHK 0.08%
> BAXEARZAEZARN: BT ALk T AREEZE 8 4 28 H—9 RJ/CRB ] & 46 3% 5 2.21%
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A b EIERELE S5 EHIEHK 51% KRR AT, 8 A b B M3 4% b
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> KERAHNHER: XEEAEAEFEBITHEN s618, BARARNY
KECEREPRAGHE ZTT, THEF L X ZBORENG BN ENLFETHEL,
R T~ RV T AE

HRIRE
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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2HRRKEFTFEREIEIL: AR TIK oo 3
1.1, BTN : EBRETEARBCIK oo 3
1.2, 2AFFETHIL: 10 FHEFIBE R B E e 4
[IRECINIRS = SIn 2 I B O - F 1 @) R 4
1.4, 2RBADTHBENL: BIR T LB LK o 5
2. BRAETARALFN: BT B RER MTFRETE ..o 6
2.1, BRBETHL: ABREZTEEIEHTTTE (oo 6
2.2, BRI : AT A BIIE AT oottt 7
2.3, BEARASTHBINL: BET D ILETK oo, 7
. REARAHAEZ: XEFARREFBITHIL o 8
Ai A xR
B1: 2R EZFTSEHHN (B8H 28 H—9 A 01 H H D (oo 3
B2: AREBRETHHFHEFEL (8HA 28 B—9 A 01T H LA oot 3
B 3: AREBIBTEI: TR T ittt ettt ettt ens 4
Bl 4: AFREZIETEIL: BN T oottt ettt ettt 4
B 5: AREBIBTEI: FIMTTIT ittt 4
Bl 6: AR EBRBTTEI: FAETT I ittt 4
B7: T2HABHEEHFIL (B8H 28 H—9 A 01 H Z D (oo 4
K8: FEEAMEERLFIL (BH 28 H—9 A 01 H B oot 4
B9: 2ERXERXEHETHNKEFL (BA 28 8—9 A 01 HL ) oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B 11: BARTHREFL (8 A 28 H—9 A 01 H L) oottt 6
B12: EAMTHREFEL (8 A28 B—9 A 01 B B oottt 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZKRZA LM ENAKEFTIL (8 A 28 B—9 A 01 BB (oo, 8
ARA WA T B REERTA RN 2
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SDIC ESSENCE FUTURES KE R~ iB4T AR

1. 2RXEFZEAREZAFL: BHB = Fak
8H28H—9 A0 B4/, £EH8 ARKEITHoA T HRRENE, THEAWEANE R, £ 145
B Bk, BB Tk, EAKA, AELN, K>H &>,
B1: 482X 2T HN (8 28H8—9 A01 B%AE)

SeiEs Woosx

SHEMRIES I—ossx
LSTNEMMBELY s
STRESIRL o 5o
FHIERTIEY I 1 5 1%
RJ/CRBFISMISIES I > 2%
FERERRSSKEHEY I - <5
RIAIINTHIEY I 2 5c%

FHES: Wind, Bloomberg, [E#Z15HKF

1.1, 2FREFHIL: 2T ERIHEK
8 A28 H—9 H 01 BHL ], £AmERMEREP BAERKEEFERN, EEFRTHRANERITFE4, £
HIE T EARACHK, M ERAE, TRCEXEEERT, HLTHERARERETH, VIX B EFEE %,

B2: 2REIEREFTHHEKENL (8728 H0—9 01 HIA)

grebiniahiss [ ' 51%

MsCIEsH [ - 77
gzt | - o
mscizs I - -~
MsCIzAtR | - o

FAHF: Wind, ERZ/ZHT

AREMAE T EREBERTATRNS . 3
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B 3: AREERFTHIL: KT H

B 4: 2REZRFHIL: BRHNT P

IE—E3kEkIE  IE—BIKEIE  FENESIHKEIE
F-BkLE -BuNE SNEANNE MSCIEXM 1.77% 1.61% 9.36%
=R4100 1.72% -1.28% 0.17%
MSCIREAMIK 2.88% -2.44% 4.42% BEDAX 1.33% 1.12% 13.77%
Tyt 9 2049 9 ZEICAC40 0.93% -0.22% 12.711%
JElE'm;E 2.26% 3.34% 142% BATIES 1.68% -1.03% 19.27%
3= 2.37% -5.82% -1.07% FEHEFIBEX35 1.19% 1.30% 14.83%
. . o 0 BFPSI 1.11% 2.12% 1.68%
ﬁﬁﬂﬂﬂﬁﬁ 0.99% 1.47% 17.73% FIBASESS -0.02% -0.49% 39.76%
A#225 3.44% 0.01% 25.35% R 1.54% -0.47% 25.40%
H2AEX 1.73% -3.74% 8.28%
HEGSRY 1.77% -2.02% 14.64% LRIBIBFX 1.67% 1.17% -0.49%
FESENSEX30 0.77% -0.60% 7.47% iwtsmi 1.08% -1.23% 3.22%
. FRRELUXX 1.51% 2.61% -0.32%
SR IESTI 1.36% -2.76% -0.55% BEOMX20 0.30% 8.38% 18.26%
ki 199 809 859 F=OMXL1E 3.04% 1.72% -9.13%
AL 119% 1.80% 1.85% MEEOSEAX 2.85% 3.96% 7.06%
RESE 0.08% 0.72% -6.42% FEOMX 215 2.13% -2.30% 3.89%
i 9 0 o HEEIMOEX 2.34% 4.02% 50.01%
SIBRR 3.44% 0.30% 21.54% BEHFIATX 2.32% -0.34% 1.42%
BRhiFE 0.33% -4.66% -5.87% EBWIG 1.94% -2.54% 20.11%
—_— Tlass -0.75% -1.48% 11.56%
200 2.29% -1.04% 3.40% AR IS 2.47% 3.36% 26.74%
ERENZ50 053%  -3.62% 048%  SmimmEm 0.04%  -6.46% 0.27%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: AREZETHIL: £MNTH B 6: AREERTHIAL: LT
G E—HAIIE NS ‘ . _ _
MSCIZE 2.67% 0.08% 18.08% E-EidkiE  E-RikikE ENZESKRE
1F&500 2.50% 0.05% 17.40% Y ALE 0 0 9
£(0£300 3.58% 1.62% 5.99% A3 0.75% 0.11% 9.66%
EEEMXX - -0.09% -0.26% 9.66% IBFITA125 0.10% -0.17% 3.33%
Z(2EIBOVESPA}S 1.77% -2.45% 7.43%
FIREMERV 0.57% 42.58% 214.12% IEXEDFMEGEE -0.23% 0.16% 22.60%
ERRIIBC 4.16% 11.52% 85.86% o o o
IPSAZFI40 -0.83% -5.30% 13.95% (REFIBEZISE100 440% 10.99% 46.23%

AR Wind, EHZITHITE

HHFARF: Wind, BRZEZHE

1.2, &FETHL: 10 FHPEMKUSEDE

8H28H—9 A 01 BHL/E, £FME RAMMELMEHESMMLmK. THI 9 A £ B4 15 8 69 T
Fido 10 FEAEMAKEF R E T Top £ 4.18%, fii T Lk, 2HTEEAN, JAE >3 Afi>E 5.
B7: T&kAfansgEn (8 288—9 A01 8%) 8: L ZE Ml s Rk HN(8 A28 H—9 A 01 BHLA)

S - % 14618 24FHH SHEH]  104EHR

-FikikE E-PikE FNESHHIE thE 0.04 0.03 0.04  0.01

St 0.58% 1.09% 03% =8 -0.08 -0.16 -0.15  -0.07
e 05% A% UM% am o1 oo a0 o0
SUEREES 0.57% -0.86% 218%  EE -0.01 -0.05 -0.05 -0.01
- &m 0.02 -0.03 -0.06  -0.07
HEHRRIEH 0.75% 021% 6.64% EE 0.00 0.06 -0.03  -0.03

HALF K Bloomberg, BE#Z1EHE HAFRK: Wind, EEZEHTE

1.3, 23RCTHA: ELIKEEMRHEK
8 128 H—9 A 01 B %8, BB FIIEAIHABBRITH0 8 B E G, AR ELT R, £ 1K
B B kik. TEAFER PR EAKKELIN, ARTICLE LK, £TA5HE KM 0. 08%.

AREWAE T BB TA RN, 4
ERERFESLBERAR
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RER =BT AR

B9: TZEREHRXTHELHMFHZEFEA (8 728 8—9 401 8 %)
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=

SR
EESIR
HBHRAT
TEHSEH
EDEFLL
#wah
ExT
BRELHES
TREB

&

R RIEHEEIER
PtREELLZER
=
TRaaseHA
hnyT
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#hnssTC
BEART
ARM
=T
L

T

HHFK: Wind, EHHEZEHIE

1.4, 2[R THHA: BRI L SNEE%
OPEC+ Rt K=, BrmME LRI Lk, THRNEmGFEHA, BF 22T L4284k ERIKK, 22

R i@ %,

AREBIE T BBREEHTARN,
ERFER RS LRERT
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B 10: 2K EKFB HMAERKFEN ORRNMAELE ) &L ENTH
E—FIRKERIE F—RIKIE  FMESHKIE

CRBIMESIEE: &8 0.37% 0.18% -0.36%
CRBIIE:EE: B 0.07% -1.50% 1.87%
CRBIREREEY: HlE 2.51% 1.67% 3.92%

MEMEIES |CRBIIEIEE: 55 1.31% -0.31% 1.05%
CRBIIEHEH: &8 1.12% 2.35% -1.25%
CRBIRE S : TR 0.58% 1.36% -1.87%
CRBIIEHES: HRm 0.48% 1.49% 0.24%
RJ/CRBREGNEISE 2.21% 2.84% 2.38%

TS T Bk e = W ERE A 2.49% 4.09% 4.33%
HEaRREE2WSISH 1.36% 0.21% 5.83%

. oy | LIEELIKEIEE 2.78% 0.56% -5.30%
IR, e e T 3.74% 7.23% 7.54%
TS e 0.72% 0.10% 10.63%

RS aERILLIESE -0.94% -1.72% -4.04%

T N A bt 3.04% 3.59% 28.11%

HICISRM 5.56% 6.73% 3.49%

WTIEH 7.50% 7.90% 6.88%

CBOT/hE -3.95% -7.03% -24.72%

CBOTKE -1.32% 3.63% -10.22%

CBOTE:¥ -0.87% -3.40% -28.85%

EEGFRINE |LMEER 1.01% -2.65% -29.88%
LME§¥ 3.69% -0.16% -16.19%

LME%S 3.95% 1.22% -6.34%

LMES$R 1.59% -0.17% 1.40%

COMEX&ES 1.18% -0.23% 7.44%

COMEXEIR 1.07% 3.02% 1.51%

FAFER: Wind, EEE/ZHE

2. BAXET ZRAABRN: RTB=LEK MTAREEE

8 A28 H—9 A 01 B/, 8 A RAIEL PMIL9. 7% & FAMAAAE, AFRA kS, 8 AF EIEF &L
B 5 ENFEH 51% RAAMAAAL. 8 A F EU#4 &L PMISI%, HAT—AHA LA 1.8 AaHE, TRF KRN,
AR EPR—H, BokE, BAEKER LR, A KRBEEAFRARNGRET, BTHS LK, fTeX, L4
kA&, B> B>k

2.1, BRAKRTHIL: AR 2T RABEFHK

BRRBAEFR T FHEAEE, A RESTABRERLK. BT B AR D . &7 @, K&
RIAEBIF. kT @, ©F. ERKEEN, ©HARANAFL, 2aFEATME, AT ea L, LEFL2E—f
ARk 156,87 1L, Hih B EIRIA PR Y . EILLEE A TR 2. 26%.

B EBARTREFL (8 A28 8—9 A 01 HLA)D
E—ERkEIE  IE—PEkEkE  SENESIKEE

LiFssg 2.26% -4.79% 1.42%
RIERkS 3.29% -6.10% -5.01%
gkt 2.93% -5.56% -10.50%
#8150 7.40% -3.60% -2.62%
ABgTHI%  [{BiES0 6.41% -5.31% -14.81%
iFE300 2.22% -5.17% -2.07%
_HiiE50 1.89% -4.29% -3.91%
FRiE500 3.04% -5.71% -1.94%
mRiE1000 3.88% -6.15% -2.78%
— BB 2.37% -8.14% -7.07%
BRDY e trE e 2:54% 7.62% 5.56%
Fi=iRbiE | =iRRS -0.24% -2.92% -6.48%
IPSE300BRiEHA 2.05% -5.28% -2.13%
HiF5082gHAtS 1.65% -4.42% -417%
BRSHALR  |chiESO0BRISHAL: 2.92% -5.71% -2.04%
thilF10008R5HAES 3.76% -6.24% -2.91%
SRIThEAS0HE 1.85% -4.23% -2.97%

FAHER: Wind, BERZEHLT

ARAEBAE T BREZEHRATRNE . 6
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2.2, BRAHTHIN: mTIRE5ELT
8 A28 H—9 A 01 H Y&, #ATNFF T IHIEEFHIZEL 6810 1L, 53 A Fvh, BATR T T8 T,
MR B RAE AR E T AR E %, Rk A, DLE>ERAE> B,
B 12: BAHETHREHEL (8 28 B—9 A 01 AL /E)
E—EREIE E—BREIE ENESHIIE

HfR- 2 E (SME)FEH -0.14% 0.57% 3.57%
- RIHREVE (SE)IEE 0.01% 0.72% 5.25%
REHIE |hE-EEEVE(SEEH -0.18% 0.65% 3.89%
hiE-SREEVE (SE)HEE -0.02% 0.42% 3.52%
HhES 0.00% 0.01% -0.11%
24FHBEIRHRER -0.05% -0.07% 0.39%
HALETHiA | SEEHREIRHAER -0.25% -0.05% 1.11%
10EHIEIfRHAER -0.38% 0.10% 1.88%

AHER: Wind, EEZEEHE
2.3. BARARTHMA: ARTHRAEER
BT HEOREIF., TEHBMIET, R, WERT Sk ET,
B 13: BAKF B8RRI
IF—REkEE E—BRKEKIE  EHMESKEXE

WIND#Smigsl 1.70% 3.17% 0.48%
WIND#E]] 5.86% 9.43% 17.33%
WIND{tI 0.36% 6.78% 2.06%
WIN D{REESNE 2.56% 3.26% -3.81%
WINDE& 1.30% -1.66% -9.71%
WINDEZRE 1.09% 1.29% 12.91%
WIND;HBS;H# 0.60% 2.43% -2.80%
WIND&H -0.03% 1.58% -5.09%
WINDREIF~ M -1.12% -0.18% -0.26%
WINDXES 1.87% 3.92% 24.39%
WINDIE£EiEH 8.96% 4.86% 22.32%

AHFARF: Wind, BERZEZHE

ARAEBAE T BREZEHRATRNE . 7
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B14: BAEZKEZH R TR HFE (8 A28 8—9 A 01 B L 3)

R
EEEH
PEE
ofEH
FREH
EEEN
PVCia&
PR
TR
SE
PR
TAISE
IEEREH
BRI A
BaE
PHREE
st
o
ERtEEE
PPig&k
PEEEE
[RimEE
HEsE
R s
femiE
EOIEREE
PinEs
PBHEE
LPGIEE
IEREH

-2.00% 0.00% 2.00% 4.00% 6.00% 8.00% 10.00% 12.00%

TR : Wind, BEEZEIZHE

3. REFAEMHEZ: XEEAZREFETHERL
trhkA, BRNRERBEAETAANERZT, THRRFEXREZERERERAEZANEFETHL. BARNE
T BRI 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

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
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 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, 9
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