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SDIC ESSENCE FUTURES
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> ERREFZFEAAFL: BRHEDE B HlpiRET 9 A 0489 A 08 P ——— ﬁ:iiw
% E, $EEHAARIEDTHBFME, £0mEAMANAR. £ L igmwm& o
BN FHERUAEERE LK, BREREDR, ASEHhi%. B5KFE, A F AR ~0. 84%
E T, B ee>150> K. 2R BERIK -1.01%
2RERARBEEK -0. 56%

£ ARKHK 0. 76%

RJ/CRB # & #4445 % 0. 04%

> BRARETZAAFN: RIxBRFD%E 9404 8—9 408 HLA, FEBAR LKA | 154

AELHM, FE 8 Azt oREREIE, WINEATA ks, FH 8
A PPl FliLletaicE, 8 A CPI Rlibétik. BNEFES L. BAHHER T i
tATHM, RUBSEARDE, H6KE, H>R>H&, M 5 & A AT
BEATiEE, RaAsEhaXE, 26%F, M>E>H B AL KA 2. F3002969
B E M ALES 5 . 20012005
dingpz@essence. com. cnh
010-58747724

> KERAMEREZ: RERBRNMBTERABNE R 261 F, £k
IR S SRR TG H =T, TRBRMAEAFS LK, HEL, RLF
T BRI, RE RS A RF N, B A BEAKIER T
B, BERIRETEHHIL,

HRIRE
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X R &84T B4k (20230710~
20230714) - % TAEH K ME = & AT
A% ik
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7R 7 TSR
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ARAEBAE T BREZEHRATRNE . 1
ERERFESLBERAR



|_‘| e

SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2R KEAFTFEREZAEL: BAIE BRBIRIET e 3
1.1, BTN : EBIETEIE et 3
1.2, AT : 10 BAE BB FE B EAETT o 4
1.3, ARIETFHBEIN: EARBIBABEIELETKE (e 4
1.4, 2RABTHBENL: BEFRBEMIEL EFK e 5
2. BAKET ARIBEI: BRI e 6
2.1, BRETEL: ABREZTEIEHEE e 6
2.2, BRI : AT A BIIE AT oottt 6
2.3, HRNASTIHL: BT IHFENIE e 7
3. KAFEHRREZ: XERBMNATERIIANIE R oo 8
Ai A xR
B1: 2REZFXSEHHN (9 A 04 H—9 A 08 H Z D oo 3
B2: 4RI BZREFTHHEEFL (9 A 04 B—9 A 08 B L) 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
Blo6: AR EBRBTTEI: AT ittt ettt 4
B7: T2HABEEEHFIL (9 H 04 H—9 A 08 H Z D it 4
B8: FEEAMEERLFIL (9 04 H—9 A 08 H B oo 4
B9: 2ERXERXEHETHNKEFL (9 A 04 8—9 A 08 H L) oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B 11: BARTHREFL (9 A 04 H—9 F 08 H L) oot 6
B 12: BRATHRKFL (9 A 04 H—9 A 08 H L) oottt 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZRZA LM RMAKEFIL (9 A 04 B—9 A 08 BB oo, 8
ARA WA T B REERTA RN 2
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SDIC ESSENCE FUTURES KX 47 B4R

1. 2R K EFFEREAAFTN: BRE9E ApiRET
9 04H—9 08 HYE, £EUHNHAKBITHEFMME, EOmEABA R, ELIHHEA 10 FH1
ERAEREE LK, BRFEAERDE, BoEphig, 24614, LELHN, Bo>H>K.
B1: 28K EZXZTHHEN (904 8—9 7088 HAE)

LEDIRIRTHIRE = 136%
#hFThiBlR TR -1.20%

SIRERRES 1.01%
SEREFIR -0.84%
SIR(ERfENEE -0.56%
R)/CRBRESa{fiHEREL Jo-04%
ETiEE I o.76%
RS m R ERRE I 154

FAF R Wind, Bloomberg, E#HZ1ZHK

1.1, 2BEFHA: T2 FEH
9H04H—9 A08H %, £E8 A ISMIRS L PMI A2, £ 59 A 2 B % FwiF & Lo ASARTIE %,
% e &I IBALIF T FH KRR IF T e, 2T LRI, A RE, RNKEENT. 5T HEARRL
KT o VIX 38 BARZ A5,

B 2: 2R FTEREFHKEFNL (9 04 8—9 F 08 B % JF)

MSCIERN -1.53%
Eikmhinhamoiasy -1.36%
MSCIZEE -1.28%
¥MhiakTHIRE 1.20%
MSCHEA I 1.01%

FHER: Wind, ERZEEBTE

AREMAE T EREBERTATRNS . 3
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B 3: AREERFTHIL: EKTH

B 4: 2REZRFHIL: BRHNT P

IE—FI3KEkE

IE—RkkIE  SFNESHKEE

-k T—BikBiE FESRKIE MSCIERM -1.53% -3.56% 7.69%
. , . =100 0.18% -1.44% 0.35%
MSCITEAHE -1.01% -2.35% 3.36% &EDAX -0.63% 0.71% 13.05%

Ty () 520 2049 0 EECACA0 -0.77% 1.11% 11.85%
%‘Eﬂﬂa Uit . Ui BARIEH -1.52% -0.33% 17.45%
3= -0.98% -5.42% -7.98% FHEFIBEX35 -0.90% 0.11% 13.80%
X FEFPSI -0.41% 0.08% 1.27%
SR RiER 0.41% 1.75% 17.25% FIEASESTS -3.08% -4.38% 35.46%
A#225 -0.32% 1.25% 24.96% BIREE -3.22% -3.12% 21.36%

F22AEX -0.93% -4.04% 7.27%
HEGaRE 0.63% -2.20% 13.92% LEFIRIBEX -0.74% -1.56% -1.23%
EESENSEX30 1.85% 0.91% 9.46% Ftsmi -1.14% -1.20% 2.04%
o . . . FRRELUXX 1.72% -4.96% -2.04%
SRERIESTI -0.79% -3.20% -1.34% BEOMX20 1.31% 1.18% 19.81%
g 07RO 9 9 FEOMXLIS -1.36% -0.32% -10.36%
TNz L5l Lific 0.72% 1.08% HBEOSEAX 0.46% 1.65% 7.55%
S -0.927 L3570 -1.£07 IREOMX21s -0.80% -2.61% 3.06%
REGE 0.92% 1.23% 7.28%

— HBEFMOEX -2.74% 1.40% 45.90%
R 1.42% 0.61% 23.27% BEHFIATX -0.86% -1.26% 0.55%
DRt 0.68% -4.11% -5.23% EHWIG -3.59% -4.93% 15.80%

e gL 1.42% -2.92% 9.98%
BiE200 -1.67% -247% 1.68% ?ﬁ:‘;ﬂmaﬂ;ﬁﬁ& 2.43% 2.93% 29.83%
Hm=NZ50 -1.60% -4.17% -1.13% SRR 10.59% 9.36% 10.88%

TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZZHE

B5: AREEZRFTHINL: EMNTH B 6: 2K FZERTHINL: LT

E—FIHENE G RNIE  SEESHEBE v mwwiE ! = ASLTHE

MSCIER = -1.28% -0.10% 16.57% ﬁ‘lﬁmﬁma ,L?_E W’Fa ﬁmggm’h
IFE500 -1.29% -0.23% 15.93% Y ALE 2400 (R0 0
22300 -2.29% -0.99% 3.56% 'J> %ﬁa 240% 0.63% 1.03%
BFEEIMXX -1.20% -3.16% 8.34% ugﬁj'[m 25 -1.09% -2.91% 2.20%
E(REIBOVESPAISE -2.19% -2.61% 5.08%
FIHREEMERV -16.11% 15.45% 163.53% EXEDFMSEE -0.55% -0.08% 21.92%
ERERHIBC -0.23% 7.89% 85.43%
IPSAZEFI40 2.13% -7.45% 11.52% {RERIBEEISE100 3.34% 9.53% 51.12%

AR Wind, EHZITHITE

1.2, 2RMFHL: 10 ALK ERE B

HHFARF: Wind, BRZZHE

9 AH048—9 H 08 HYBE, £IMEERMNEAENESEE —R. EHKEERERTA, 10 FHERKE
EREE L% 8bp £ 4.26% T EIE., 2REERN, KEE>ERFE>EBK.
B7: TEHRABEEKEFRL QAWM BI—9 A08HALE) K8 FEZEMIKAZEREFNL(O A0 HT—9 A08HLH)

E-AAHE -PAME ENESHEME 0 TR A T e
e B T
SHERES -1.01% -2.16% -1.88% ERTTX -0:07 -0:14 0:12 0209
SHEREES 056%  -1.31% 20% =E 0.03 0.06 0.09  0.07
SHEMMEEN 0% 0% 6B BF 008 oot oo o0

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

1.3, 2RCTFHMA: £ARKEBEELEFRE
9 04 8—9 F 08 H%E, MEGFRENMA MK, MAALEAKTES R, ETHKHKEE LK, 23
ERPRAELERRMA, ARTICERE, £TIHHBE KRS 0. 76%,

AREWAE T BB TA RN, 4
ERERFESLBERAR
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SDIC ESSENCE FUTURES
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B9: TZEREHRXTHELHMFHZEFEA (9 104 8—9 A 08 8 %)

-3% -2% -1% 0%

SEET
HEBEATH
E S

T
HRARD
ARD
B

B
#ilm=mw
4

IR
SNt
EEEIER
EX7T

bl P
mam

L b il
TEHESH
EDEAEL
hnre
PItREEELER
iViSPaRHAEIER
B

FHFR: Wind, BE#EZEHRE

1.4, 2[R THHA: Birmhts L3k
WA B F AR, BEaNRAEHSE LR, SREHRTHHR L. EOKKBELES, BF
IR TUARRTAREERAKE, TERTHERE G,

AREMAE T EREBERTATRNS . 5
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B 10: 2K EKFB HMAERKFEN ORRNMAELE ) &L ENTH
E—FIRKEKIE F—REIE  FMESHKIE

CRBIMESIEE: &8 -0.22% 0.15% -0.58%

CRBIIE:EE: B 0.60% 0.66% 2.48%
CRBIREREEY: HlE 0.65% 3.18% 4.60%

MEMEIES |CRBIIEIEE: 55 -0.11% 1.21% 0.95%
CRBIIEHES: & -0.34% 0.77% -1.58%
CRBIRESHE&N: Tolkimsl -0.78% -0.21% -2.64%
CRBIIESISE: #5Am -2.10% -1.63% -1.87%
RJ/CRBREGNEISE 0.04% 0.86% 2.42%

T s m e e E 1.54% 2.31% 5.95%

SRR EEE2UEIEE -1.56% 0.12% 4.18%

. ey | LIEE2SIEE -2.76% -0.90% -7.91%
IR, e e T 2.92% 3.77% 10.68%
TSt SIS 1.04% 1.52% 11.78%

RS aERILLIESE 0.15% -0.15% -3.90%

T N A bt -0.23% 5.44% 27.81%

HICISRM 1.63% 3.35% 5.18%

WTIEH 1.37% 3.57% 8.35%

CBOT/hE -0.04% -6.44% -24.75%

CBOTKE -0.33% 4.14% -10.51%

CBOTE:¥ 0.05% -2.62% -28.81%

EEGFRINE |LMEER -4.43% -2.20% -32.99%
LMES¥ -1.89% -1.59% -17.78%

LME%S -2.50% -0.77% -8.69%

LMES$R -3.08% -2.08% -1.72%

COMEX&ES -1.20% -0.27% 6.15%

COMEXEIR -5.50% 2.05% -4.07%

FAFER: Wind, EEE/ZHE

2. BRAKELZAAHN: BRErARFDZE

9AH04H—9 A08RHLE, LELANMN, TE8 A#H Rl b FILE, WIMEATH IR E, PEB8A
PPl Flrbl&taile®, 8 A CPI Flrbitik, BRLFER VT A . BT ZWEFEATER, RABRERDE, 25k
A, M>E>T &

2.1, BRAKETHAL: ARZTSFTARKDE

THSMREFFERR, AREETABRREDE, AT HHRADE, A&7 @, 4k Aa] 50 20
JERT. MkTr @, L, BRKEER, 8., €AREFRATE. BT ed L, L ETen—REARd 47.56
e, #REBEFRLFSER Y. LIiE4E48E % 0. 53%.

B11: BARETHREEL (9 04 8—9 A 08 H%JE)
E—EkEIE  IE—PEKEKE  SENES KNG

LiFEs -0.53% -4.41% 0.89%
RIERS -1.74% -7.36% -6.66%
eldkiRS -2.40% -8.04% -12.66%
#8150 -3.56% -6.63% -6.08%
ABghig  [{EES0 1.81% -2.68% -13.28%
FE300 -1.36% -6.02% -3.40%
_HiiE50 -0.49% -4.23% -4.37%
iE500 -0.73% -5.89% -2.66%
mhiE1000 -0.08% -5.70% -2.85%
SBAGTHIE 1EEIEE -0.98‘;: -5.12‘;; -7.98‘2
EEhERIIEE -0.28% -4.15% -5.82%
H=tRhin | =iRAkE -0.38% -2.53% -6.83%
iFiR30082IEHAES -1.51% -6.24% -3.61%
LHES0RRISHES: -0.65% -4.55% -4.80%
BHBHALE  |sRiESOOBRISHAL: -0.94% -6.26% -2.96%
rhilf 10008535 HAES -0.45% -6.31% -3.35%
=RIhEAS0HLR -1.50% -4.83% -4.43%

HAHFR: Wind, EEZEHT
2.2, BAMTHA: T kI5ESH

ARAEBAE T BREZEHRATRNE . 6
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BERRZISHATE

SDIC ESSENCE FUTURES

RER =BT AR

9 04 H—9 A 08 B %7, RATNFFT A4 & % 6640 1070, BATIE T 5K 4 @A AL E AR T 55 H k4,
HAKR T, 43 AAF> W iid > B,

B 12: BAHETHREHEL (9 404 8—9 A 08 8% )

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—EME IE—RKEE FUESHKEKIE

-0.39%
-0.29%
-0.45%
-0.23%

0.00%
-0.12%
-0.26%
-0.42%

-0.01%

0.23%
0.00%
0.06%
0.01%

-0.21%
-0.48%
-0.65%

3.17%
4.95%
3.42%
3.29%
-0.11%
0.27%
0.85%
1.46%

HAHFR: Wind, EHHEZFEHIE

2.3. BARRTHHNL: BT ATE
BEABRT oD%, TR2HeamBRP, RRLELKSE, LI, WmEbHEATIE,
B 13: B A KFER 48RRI

IE—FikEkIE IE—BiKEIE  SFHESIKEE
WINDRE RSS! -1.99% 4.14% -1.52%
WIND&EE 4.03% 13.84% 22.06%
WIND{#I -4.00% 7.78% -2.02%
WINDJREENE -1.76% 6.50% -5.51%
WINDBS & -2.14% -1.55% -11.64%
WINDEERE -0.12% 2.75% 12.77%
WIND;iE; il -3.97% 1.08% -6.66%
WIND&H -2.02% -3.42% -7.01%
WINDZREIF~= R -0.48% -1.16% -0.74%
WINDERES 5 -1.83% 2.19% 22.12%
WINDIEZEiElF -5.27% 3.66% 15.88%
HHFR: Wind, BEZZHHE
ARERAE T BB EEHTA RN 7
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SDIC ESSENCE FUTURES KA Fi

\

J 4R

ISt
=\

B14: BAEZKEZHRITMAEHKBEHFL (9 04 8—9 A 08 HLJE)

=2 S
*PiRiaE
SiEE
HEsEs
PHRiEE
IRAEE
B e
TARSE
TRiEE
Paiaa
REE
ZiaEs
iPEREE
EEiEH
PEEH
fEmiag
PPig&EL
PEEE
ISR
fTEfEE
PVCISH
LPGIS&ER
PBHEE
PEEH
£prEtait
EmiEE
FEREH
EOEER
[

-6.00% -4.00% -2.00% 0.00% 2.00% 4.00% 6.00%

HHFK: Wind, EHHEZEHIE

3. XXX AMBEE: XERRNBITERAIG A
o KA, BEIERSE BTG HRT, FRBMHHSE LR, FET, RTFRHAATMY
Yot KRR R EI AR B A EIRH AT E, RIS BLA.

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
ERFER RS LRERT



