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EBREARET REASBGR, THETEHEANAER, 10 FHEGKEE i%mwm& o
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A R4E AGTEE 0.84%
£ AHHK 0. 54%
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SDIC ESSENCE FUTURES KR {247 B4k
AEHR
1. 2K ETFEREIAEIL: AT R T LI e, 3
1.1 AETHIL: ZRIETHEHETE e 3
1.2, AT : EL N AMEBEE T e 4
1,30 AT : EUAEH D T oo 4
1.4, 2RABTHBN: B F RHBEREFRENZEN oo 5
2. BAXRETARAFL: RFHREDE FTEBET oo 6
2.1, EBARTHEL: AREZT AR E B TAT e 6
2.2, BRI : AT AR E T oottt 6
2.3, BRNAST AN : BT IHEARAIE (oo 7
. KEAFAMREL: KiERAZBERTTHEB oo 8
Ai A xR
B1: 4REZZFZEAHHL (10 A 09 B—10 A 13 B B i 3
B 2: AREBRETHHFHEHEL (10 A 09 B—10 A 13 B LR oo 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: T2HAHKEHFIL (10 A 09 B—10 A 13 B B i 4
B 8: HZEHMAEFEREEIL (10 09 H—10 A 13 HHB ) oo 4
B9: 2EEXERXEHETAMNKEFL (10709 B—10 A 13 B LR oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
Bt BARTRKHFEL (10 A 09 H—10 A 13 H B i 6
B12: BAMTHEEFEL (10 A 09 H—10 A 13 H L) it 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZEXRTHSMEMAAREFL (10 09 B—10 A 13 BB ) oo 8
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1. 2RXEFZEAREZAFN: BB =F LRk
10 A09 H—10 A 13 B L, £FKMAR BT RASHGK, THELRLERIA ISR 10 FHEMKEE
J A wmiksEs, £ T, REARERIK, B6%E, UELTHN, Boe>H>K.
B1: 28K EZFXZTHHEN (10 409 B—10 A 13 B % A)

ES
RIATHARTHIEY o
SHERES W os%
SHESES o
SIEMMAEY s
FHITIIR I . +o%
RI/CRBESSMIGIEE I - 555
FESEESSIEHEY I +245%

FAF R Wind, Bloomberg, E#HZ1ZHK

1.1, 2B FTHA: TE2REFTHEHEHR
10 409 H—10 A 13 HEE, 10 FHEFRKE R EDE, 2K TENAITEM, 28R L3k, AHIBEF,
I RHRX GRS ERT. AT HEINFTRETH, VIX )8 EH I,

B2 2R EREFTFTHHFHEEL (10 A 09 H—10 A 13 H H /)

mscizE N o-+1%
gzt [ o=
MSCIZRH [ o.71%
mscA | -

FAHF: Wind, ERZ/ZHT
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B 3: ARFIERFTHMIL: LKFTH B 4: 2REZRFHIL: BRHNT P

, , . . - IE—EkEE  E—RikEkE FHESIKEG
i3 S = 1 - S =2| E f7 MSCIRRH 0.71% -3.05% 4.45%
=64100 1.40% 0.98% 1.98%
MSCTAREK 1.56% -2.66% 0.87% %DAX -0.28% -2.99% 9.07%
Lilsig -0.72% -1.12% -0.04% EEICAC40 -0.80% -3.03% 8.18%
— BEATEH 1.32% -1.30% 16.80%
1733 1.87% -1.09% -9.95% FHIFIBEX35 -0.03% -2.03% 12.20%
o0 g 0 0 9 EEFPSI 2.58% -5.26% -5.14%
AR IniRiES! 1.59% 1.21% 18.71% FIEASELSE 2.88% -4.54% 25.80%
B%225 4.26% -1.19% 23.84% BREEE -1.03% -3.42% 15.46%
- T=AEX 0.99% -0.14% 6.52%
HESAIY 1.97% -3.10% 9.83% LEFIRIBEX 0.48% -3.66% -5.24%
ZESENSEX30 0.37% -1.76% 8.94% ﬁ;sgw 0.58% -0.69% 1.59%
. LUXX 0.81% -2.34% -4.89%
SRIERINESTI 0.36% -1.03% -2.02% AZ0MX20 6.80% 3.02% 22.71%
yiie 0 9 9 F2OMXLIS 1.64% 1.75% -12.32%
AL 0.56% 0.02% 1.11% #BEOSEAX 5.29% 3.86% 12.26%
RELHE 0.93% -5.53% -13.06% IRHOMXS1E 1.42% 0.13% 2.45%
— HEHFMOEX 1.51% 1.40% 48.20%
E 317% 6.90% 14.66% BHFIATX 0.88% 0.05% 0.67%
DR 0.10% 1.91% -4.57% HDWIG 4.94% 0.60% 16.71%
= HhItREGIS 1.01% 0.57% 12.03%
;?eﬂﬂ*m’é‘.‘ZOO 1.39% -1.44% 0.17% ﬁgﬂﬁmﬂ;ﬁﬁﬂ 1.06% -2.21% 27.71%
HEHENZ50 -0.19% -0.80% 1.81% SRR 1.29% 16.32% 32.35%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
E—RERkEIE  IE—R3kEKIE  EESIKEE ‘ = _ —
MSCIEE] 0.41% 3.13% 13.14% -FikikE  E-RiKE FNESKRIE
17500 0.45% -3.13% 13.29% . 5 1 RRO 41270 0
262300 1.13% -4.02% 0.40% 3 1.66% 4.82% 1.03%
ggg“"é" —— "1’-:§;/j "2‘-;6% 1-82% DIFITA125 -6.48% -6.36% -4.13%
Z{RBIBOVESPAIS .39% -2.05% 5.49%
FI{REEMERV 20.95% 37.45% 276.41% IEAEEDFMEGHE -4.79% 2.11% 18.85%
ERIEIBC 0.99% 14.85% 114.42%
IPSAE;IMO 2.09% -2.33% 9.79% (RERERISE100 -4.15% 1.24% 47.21%

HAFER: Wind, BERZEHLT HHFR: Wind, EHEZIEHE

1.2, 2FRMFBEA: F411 A EHMETHE
10 A09 B—10 A 13 B4, AR EHMBE REASNFAEZALREL HBRWEH M. THMT 11 A £ AT
BREREBAK, I C AP AL (TR EEA TR, SRR ERKEERE, 10 SFHEMRKEEE L TH 15bp £

4.63%, TR, RHTEEAN, 12 AG>ER> s E .

B 7:F2MAFEHEKKFNA0 A0 B—10 A13 B LE) H8: TZ2EMAKAEFHRLKFN (10 409 H—10 A 13 8

F)
. . . _ (%) 1£FHR 24FHY S¢EHA 105FHA
i-FEEE E-BikE FNESHERE 2 om 0.05 0.06 0.04  0.02
HRHEY 0.69%  -1.98% -2.54% ﬁ ggf gg; ggg g;:

E3 -0. -0. -0. -0.

SHERES 069%  -2.02% 395%  mrx 0.03 -0.01 011 0417
SHERREEY 0.84% -1.91% 0.16% == 0.02 0.01 0.1  -0.18
30 Sl 0.58% -2.12% 4.14% == 0.00 -0.02 -0.09 -0.14
ENE -0.15 -0.05 -0.06 -0.02

HHF K Bloomberg, EHRZ1ZH K

1.3, 2RCTFHA: EARKAE LS
10 4 09 H—10 A 13 B L &, T %EFedsd, B HR—2 L. R BFRL, RLLELH
%, EAKKMBAZ LR, TEFERTALEARI B S, ARTILER K, £ TR 0. 54%,

HAHFR: Wind, BERE/EHT
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B9 T Z2HXEREFHELHMEEFENL (10 409 B—10 A 13 B % A&

=7
B/

WE

EX7T
ITEREN
T sa5eRA
#T
#hnigc
EEALL
mam
Hr
ARM
BEARD
PaREELLER
PHIRHAETER
BRAETHER
7T

#r
BFEET
HRER
ERESLER
=
EBHAT

-2% -1% 0% 1% 2% 3% 4%

HAHFR: Wind, EHHEZEHT

1.4, 2R\ T HBA: BB F RKEREFRHHRZLHN
Fh ARG EAEY R, BAEBESEELI, BRENRAe8MER e Lk, BF 2T LeEMNME S K
%, RS AR IR IE AT
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RER >4

B 10: 23K EEKRETHBMAATREFL AT

A& 2 A A

IE—fAkEkIE E—BIKEIE  FNESTHKEE
CRBIIESES: &8 -0.20% -0.17% -1.29%
CRBIIESHEE: BMm -0.02% 0.99% 2.03%
CRBIRESIEEN: MBS -0.78% -1.09% 4.13%
MEBMIBIEE | CRBIMEIES: =5 -0.32% -1.26% -1.43%
CRBIIEHES: &R -0.30% -1.34% -3.44%
CRBIRESSEN: TUvEEl -0.32% -0.96% -3.52%
CRBIIERE: HRm -0.67% -0.42% -1.16%
RJ/CRBEmINEIEEL 2.55% -1.27% 2.24%
e Rmme s 4.24% -1.51% 5.83%
TEaRRER2SISH 5.34% 0.76% 4.55%
T ‘%%ﬁlﬂﬁﬁé&ﬁﬁﬁ -1.55% -4.04% -10.11%
R I i e Vst 6.69% -1.16% 11.45%
T et a e -1.01% -2.66% 9.74%
T e L SIS S 1.04% -1.34% -4.92%
T kP e 2 YIS A 1.43% 0.39% 30.02%
RICIS M 7.54% -1.51% 5.59%
WTIE;H 5.93% -1.27% 8.96%
CBOT/h=E 1.89% -2.69% -26.71%
CBOTXKE 1.44% -5.11% -15.89%
CBOTE:X 0.30% 2.54% -27.19%
EEERINE |LMEE 0.35% -7.79% -37.90%
LME§E -2.08% -3.20% -17.54%
LME43 -2.32% -0.82% -8.31%
LMESR -1.33% -5.43% -5.21%
COMEXEZS 5.35% 0.79% 6.33%
COMEXESR 5.19% -1.02% -5.31%
TAHFR: Wind, BEHRZZHT

2. BRAKEFARAEN: BT HRDE FTESRET
mﬂo9a—mﬂ135§ﬁ,?E9HW|W%%%ﬁfﬁ%? 9 A CPI Rbikm@iii— A =%, £
I, PE 9 A stk o R eErE AT —A A 2k %)

ﬁ}i}], M2 5 M1 3 7] £ F

. BB

F—Ffié‘, Hi?ﬁﬁﬁ‘?@/%’

o PH 9 AftakEE
i E

1. BAK ﬁﬁ%-Ahl%%E%ﬁ%&Tﬁ
LAW%mkﬁ BARARMAZT T HHHERFLIREER, A REZTAI
o WA 77 &, Wﬁwo&%%moﬁ%ﬁ@,%%\ﬂiﬁ%ﬁm,ﬁ%%ﬁ%&%ﬁ%%%T& 43 31

t, G EFes

J& %A d 131, 44 1L,

AT, 9 AAEARTRKIKT T
Eho ZAKA, M>K>Ha.

¥ 5H@%E, ®mTH VJE&‘A%/

HFREBBEFAT—AARY . B4 E %M 0. 72%,

B11: BAETHREHL (10 409 B—10 A 13 8 %)

iIF—fEEkEktE  E—BikEE  FNESIKEE

LHiFsg -0.72% -1.56% -0.04%

RIERES -0.41% -2.95% -8.60%

kiR -0.36% -2.65% -14.92%

£16150 0.44% -1.10% -7.10%

ABETHIE  [dLIES0 -2.50% -4.37% -16.04%
RIE300 -0.71% -2.58% -5.38%

_HiE50 -0.72% -1.69% -5.54%

mhiE500 -1.01% -2.38% -3.94%

thiE1000 0.05% -1.66% -3.18%

o : E J (] =1l (] =J. o
BB 1.87% 1.18% 9.95%

R e e 2:37% 2.31% 8.79%
=R | SRS -0.43% -1.01% -7.86%
PR 300RRISHALS -0.81% -2.54% -5.37%
LiF50B35HA%E -0.66% -1.65% -5.76%

BHSHALE  |dhiESOOBRISHAL: -0.90% -2.17% -3.87%
thilf 1000B25HALS 0.15% -1.43% -3.21%
ERIhEAS0HAER -0.86% -3.29% -6.73%

HAHFR: Wind, EEZEHTE

2.2, BRGHFTHRA: FTIRZRED

e
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RER =BT AR

10 A 09 B—10 A 13 B4 &, HAFNFTHRE4E % 17810 101, #ATHTH R @A T /4, 15T ES
ik, BIRERE, &LF>ERHE>EF.
B12: BAET#HEHEL (10 4 09 B—10 A 13 B % &)

IE—EikEIE IE—RikEkE EMESHKBKE
- S E (SE)EE 0.05% 0.02% 3.25%
- EEWE (SE) R 0.15% 0.46% 5.37%
fR&HIH |hE-EREVE(BE)IEH 0.04% -0.06% 3.41%
hiE-ERREYE (SIS 0.10% 0.32% 3.59%
HhHEE -0.04% 0.01% -0.11%
2FHBEIRHRER -0.08% -0.05% 0.22%
HBERTHI% | SeEHREIERA -0.14% -0.08% 0.79%
10 EEIIR -0.12% -0.13% 1.43%

HAHFR: Wind, EHHEZFEHIE

2.3, B RTHHEAL: FoT HEAKRE
MBS THEAEFED R, TE2HRMREF, R, BB %W ET.
B 13: B A KFER 48RRI
IE—FEkEkIE IE—RIKEIE  SFHESIKEIE

WINDRE RSS! -2.87% -4.16% -3.76%
WINDG#E;] -9.27% -6.28% 16.16%
WIND{ I -2.04% -6.27% -5.98%
WIN DR EERE" -3.36% -3.33% -4.15%
WINDE® -2.13% -4.22% -15.19%
WINDEEE -1.17% -2.07% 10.54%
WIND;HBgH¥ -2.32% -4.51% -11.21%
WINDZ& 4 -1.44% -2.46% -9.49%
WINDAREI~gm 8.19% 11.04% 10.85%
WINDIRE MM -3.61% -3.30% 18.09%
WINDIEEEiEH -1.25% -9.34% 8.70%

FAER: Wind, FHZEZHE

AREWAE T EBEEHTARANL, 7
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B14: BAEZZAZTH ST M4ERBEFL (10 4 09 B—10 A 13 B % A)

LPGiE#
[FEiEE
fRxiai
TAISEL
BEEH
e
PP
FHRiEE
e
PVCHE#E
EHER
PR
ERfiliEa
e
FREEiEE
e
IR IRE
Fas=2 =i
BRI HEE
HiEEs
FRIEE
iPHiEE
iPHRiEE
T
iPERER
PEEE
ERiEH
— TFEE

-12.00% -7.00% -2.00% 3.00% 8.00%
FEHFR: Wind, EHZ/ZHE

3. KELAMKREZL: £ERBBAENTHGH R
GARE, BAZFEREAATE. T ROEDYTLRTHGY A LA, HEXiEaFA R LT H
o9 rf &
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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



