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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2RRETAERERARTIL: BT AREDE TR 3
1.1, 2T EBIE TGRSR (oo 3
1.2, 2RFETRIN: PRIBEFIMLEETE oo 4
1.3, ARCTHINL: EABEHIE B AFERIR oo 4
1.4, 2RABTHBENL: BFRBENKIEE I e 5
2. BRAKETARIFER: BB SEETE e 6
2.1, BRETHEL: ABREZTEIEHERRTE oo 6
2.2, BRI : AT TR E T oot 6
2.3, BEABASETHBEINL: TR IHEARBEIE (oo 7
. RAFAMBEL: KEEARET FHEFEI s 8
Ai A xR
B1: 4REZFSEAHHL (10 A 23 B—10 A 27 BB oo 3
B2: 4RZTBREFTHHEEFL (10 23 B—10 A 27 B BB 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: T2HAHKEHFIL (10 A 23 B—10 A 27 BB oo 4
B 8: FZEFKEFERFEHFIL (10 A 23 B—10 A 27 B LR oo 4
B9: 2ERERXEHETHNKEFL (10423 B—10 A 27 B LR oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B BARTRKHFEL (10 A 28 B—10 F 27 BB D oot 6
B12: BAMTHREEL (10 A 23 B—10 A 27 H B ) oot 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZEXRHSMEMAEREFIL (10 A 23 B—10 A 27 BB ) oo 8
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SDIC ESSENCE FUTURES KX 47 B4R

1. 2RAXEFFEAREZAFA: BETHREGE T AR
10 A 23 H—10 A 27 B4/, AR BITEBLEFNEGME, SARRELEIER T, HEHH
RIBEIK, EABIURTE, RTHEARE, Awitsk, T RM. L6kA, LELM, H>H 0>,
B1: 28K EZFXZTHHEN (10 4 23 B—10 /27 B %)

BEDIGITHIEE  212%

T Bk o 2 IR -1.46%
Fx¢hinhaThIEE -0.63%
RJ/CRBramiftgEE -0.32%
SHEEES B 0.55%
STeiEE I 0-40%
SEREEHEY I 0.42%
LIREFEEEY I 055%

FAF R Wind, Bloomberg, E#HZ1ZHK

1.1, 2B THA: T E2RETHRERE
10 A 23 8—10 A 27 B %8, £ LG HMPAHEIRER ZHRIEN . 2R T BB T ERE %, A ERE,
ERHGEA . HTXTHERATFTRETH. VIXEBEAZ = E,

B 2: 2REBREFTHHEEFNL (10 4 23 8—10 A 27 B L)

MSCIZEF -2.59%

AiEThinRRThIREY -2.12%
MSCIEM -1.07%
hinRRTHIREY -0.63%
MSCHEXHHEX -0.48%

TAFRE: Wind, ERLEEZHFE

AREMAE T EREBERTATRNS . 3
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B 3: AREZMRTHIN: EKTH B 4: AKREZRETHIL: BT H
IE—FRkEIE  IE—B3kBIE  EESIKRKE
T . MS CIEXHM -1.07% -3.19% 0.58%
H-FkkE -A%NE FOZ9HRE =A4100 -1.50% -3.98% -2.15%
MSCREAIER -0.48% -3.66% -2.33% @EDAX -0.75% -3.48% 5.49%
o #EICAC40 -0.31% -3.91% 4.97%
Lt 1.16% -2.88% -231% EARIEH -0.38% 2.71% 12.86%
Eki=5 1.32% -1.21% -12.05% FEHIFIBEX35 -1.23% -4.43% 8.38%
. HEFPSI 3.44% 0.17% -1.79%
aiEmmRiER -1.86% -1.08% 14.12% FESASESES 0.33% -2.10% 26.78%
Bt%225 -0.86% -4.26% 18.77% BIRE=LE 0.43% -7.10% 9.86%
FEAEX -0.28% -1.04% 3.66%
BEGSRY -3.04% -6.58% 2.97% LLFIBIBFX -1.86% -6.53% -11.09%
EESENSEX30 -2.47% -3.53% 4.84% ii;SEMI -0.24% -5.13% -3.78%
. LUXX -0.78% -6.44% -10.88%
ERHIESTI -0.48% -4.32% -5.83% FA=OMX20 -2.42% -2.00% 13.40%
Imkits -1.32% -2.58% -1.34% FZOMXLHE 0.21% -3.92% -16.17%
BRI OSEAX -0.76% -0.91% 9.22%
ESE -0.79% -1.28% -16.81% HEOMX214S -0.87% -4.02% -3.65%
Ry -4.28% -8.08% 5.32% HBHIMOEX -1.38% 5.10% 49.68%
" BHEFIATX -0.45% -3.29% -3.38%
SetitstE -2.95% -6.47% -9.20% $EIDWIG 2.82% 8.33% 22.32%
EiFL200 -1.07% -2.89% -3.01% THIgLERIE 0.72% 0.77% 12.45%
a g ” 0 oA (mHRRR TR -0.04% 0.60% 28.59%
HE=NZ50 -2.07% -4.86% -6.16% SEtpERg -5.17% -8.73% 25.04%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZZHE
B 5: ARETERETHEINL: £NTH B 6: 2 EZRTFTHIL: LFH
E—FIE  E—ENEIE  ENESKIRIE . _ _ _
MSCIEE -2.59% 3.81% 7.50% -FEikE  E—-RikikE ENESKRE
FL500 -2.53% -3.68% 7.75% .
gmgsoo -1.98% -3.59% -3.34% e -2.31% 6.03% -0.66%
B 145%  -477% 105%  [JBFITA12S A42%  1400%  -11.30%
E(ZEIBOVESPAIS 0.13% -0.90% 3.25%
FI#REEMERV -18.14% 17.69% 224.40% X EDFMizHE 0.93% -8.85% 13.50%
& AY . °o . °o 1 o °o
g aTe A Toony  (PERBRISE100 261%  -6.18% 30.88%
TAHFR: Wind, BEHRZ1ZHE HAF R Wind, BEHZ1ZHE

1.2, &8 THA: FRAREGMUSEREE

10 A 23 B—10 A 27 B 45, £BEZFHBEEARLNAR L L, ELRHAAELE LD E. F KRR E G
desFEERE K, 10 FHEFKSEER LT HS9AER, FAD%E 9bp £ 4.84% ARG H AR, 2HERAA, 124
i > B B4 > B,
B 7:FRMMAABRFERFNI0A238—10 A 27 HEAE) H8: TEEAMKBFKBKFN (10 A 238—10HA27 8 %

F)

R _ (%) 14689 24FHR SEH  10%FH
-k E-BidkE ENESKRE om 0.01 -0.04 -0.04  0.02
IRHIEY 0.42% -1.07% -3.11% §§ 'g-gf 'g-gg 'g-gg -g-gg
SIEREH 0.33% -0.98% -4.46% RRTTEX -0.04 10.06 005 -0.05
SIKEREES 0.55% -1.15% 046% @ -0.06 -0.11 011 -0.07
30 Sl 0.47% -1.40% 3.74% == -0.06 -0.13 -0.12  -0.09
EPEE 0.00 0.00 -0.02 -0.01

HAFIR: Bloomberg, EHZEZA15H K AAFR: Wind, BRI

1.3, £2RILTFHA: EALKBAELLRFE
10 A 23 H—10 A 27 B4 )8, £EZFEHBEE, RAH5ELRPEEMMULE, RALELEE, £ 144
¥REER®. TRIFERPRLELKIHKS, ARPICERFLEAE, £TAEHE KN O0. 40%,
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B9 T Z2EHZXEREFHELTMEEFENL (10 423 8—10 A 27 8 % AE)
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HAHFR: Wind, EHHEZEHT

1.4, 2R BRTHHA: BEirdH K= H
FRAMME, Brrah A ERLID %, BRXFHHAKE. 208 EKFELE. BiF 22T 5Nk S
LK, R Fo BARMR 55 IEAT o

AREBIE T BREEHTARN, 5
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B10: £ IZRRB MARKEN AR ELA SLHKENHHE

=A
&8

CRBIRERISE]:

CRBIILHES: R&E

CRBIREIEEN: MBS

MEEMEES

CRBIREHE#: RE

CRBIREEHES: &8

CRBIIEHES: TIVEH

CRBIRESIEE: 4im

RJ/CRBEjGffitEHEEN

T oo i oo v = AL AT E B

IrEREEERESIE

TEma LI SRR

HREs NSRS

T R eI S SRS

T o E e e A a0

T ek S U S

T o e A S AR

it 2N

WTIE;H

CBOT/hE

CBOTKE

CBOTEX

TEBRNE

LME$g

LME$¥

LME$R

LMESR

COMEXESE

COMEXER

i 5 F
0.10%
-0.29%
-0.83%
0.57%
0.06%
0.38%
1.16%
-0.32%
-1.46%
0.05%
1.59%
-2.33%
-0.09%
-0.95%
1.53%
-3.61%
-3.56%
-1.45%
1.17%
-2.83%
-1.58%
1.13%
2.09%
1.90%
1.16%
-1.23%

iE—BEkEkE
0.04%
0.26%
-1.37%
-0.18%
-0.19%
-0.12%
0.07%
-0.82%
-3.19%
5.70%
-0.59%
-5.01%
-3.86%
0.44%
3.65%
-5.59%
-9.12%
-0.69%
1.09%
-0.67%
-3.70%
-1.08%
-0.54%
0.14%
6.50%
2.02%

FMES KR

-1.95%
1.82%
-1.23%
-4.36%
-3.61%
-4.48%
-0.74%
2.65%
5.26%
7.56%
-8.67%
10.34%
7.08%
-5.06%
32.48%
3.70%
5.78%
-27.21%
-13.56%
-29.03%
-38.69%
-16.90%
-6.82%
-3.38%
10.17%
-3.89%

HARM: Wind,

B Rz R

2. BAXERZE2ABN: BHAARAE

10 A 23 H—10 A 27 B4, A KB AHES L, v £5 2 0MEMMYE, BEFFLADE, RAH

s B IR REALE R R, A kA, B> %>,

2.1, BABETHA: ARTEFTEAREERRRE

AT HIEHEFETF, B HER ORI REL, AREIETEABHEARRE, AT BARTADF, K& 7@, mK

KAS AR MG B Ko MR T E, RAKAE, AFEFMREN, BEAREREARE, S Fe@ L, b 40
— %R 4. 46 1L, HRBIRILHB RS . EIELZAEE TR 1. 16%.

B11: BRETREFEL (10 A 23 B—10 A 27 A % &)

IE—RikEktE  E—RKEE  ENESIKEIE

LiEsRE 1.16% -2.72% -2.31%

RIERLS 2.09% -2.88% -11.30%

eldliREE 1.74% -3.01% -17.76%

£l€150 0.00% -1.62% -10.21%

ARgTH1E  [dBIES0 4.19% -5.87% -19.63%
FER300 1.48% -3.53% -7.99%

_HiIE50 1.08% -3.92% -8.36%

HiE500 1.26% -2.74% -6.35%

miiE1000 2.47% -1.32% -5.81%

— [EE S 1.32% -0.39% -12.05%
BERERISE 1.83% -0.86% -10.83%

H=tRhis | =iRAkS -0.26% -1.29% -8.72%
IFiR300BRIEHRES 1.46% -3.76% -7.90%
LIiES0RgISHRt: 1.39% -4.03% -8.46%

BSHALE  |chiESO0BRISHAL: 1.08% -3.26% -6.54%
mRiE1000833EHALS 2.44% -1.67% -6.03%
ERIchEAS0HER 2.23% -3.84% -8.41%

BAHFER: Wind, EHZEZHE

2.2, BRAHTHIL: KT BZRES
10 A 23 B—10 A 27 B %8, RITNFF 7 5454 4 358 13700 1270, =0 B2 AF w9 & B 38 K 2023 515

ARAEMAE T BAREZEHRARNE .
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f& 1 FALT. 4ATR T G F e mAL A,

B12: BAET#HEHL (10 A 23 8—10 A 27 8 %)

TR Ak, BEAAKAE, B> RG>k,

PiE-EWE (SE)EH

HE-EIREME (SE) 158

A

PiR-EfREME (SE)IEH

PiR-EREEVE (MBS

EhEE

2FHEHHALS

HiETiA

SEEHREIRHERLS

10sEHAESRHALE

IF—RKEkIRE  IF—R3kEkE

0.14%
0.07%
0.09%
0.08%
0.00%
0.08%
0.21%
0.21%

0.16%
0.28%
0.14%
0.17%
0.02%

-0.08%

0.03%
0.08%

FNES KRR
3.25%

5.46%

3.39%

3.63%

-0.11%

0.15%

0.81%

1.46%

HAHFR: Wind, EEZEHE

2.3. BEAR®RTHHIL: AT HEARRRE
BAB ST R FIELER AN, 2R T, HERT KEEA, RREIALTME,
B 13: BA KRR B S8R0 L

IE— kIR
WINDE RSS! 1.50%
WINDgE; -3.09%
WIND#I -0.34%
WIN DR £=4RE 6.38%
WINDB & 0.00%
WINDE LR 0.11%
WIN D;iAE; ikl -0.05%
WINDZEH 0.31%
WINDREIF~=R -4.91%
WINDERES S -0.37%
WINDIEEEiEH -1.10%

il = i) i3
-0.05%
-3.37%
-3.85%

3.24%
-2.86%
1.42%
-2.04%
-1.96%
3.01%
-4.69%
-4.64%

FNES KRR

-1.85%
18.62%
-7.16%
1.05%
-16.39%
15.68%
-12.21%
-10.44%
4.10%
14.06%
7.69%

AHFAR I : Wind, BRZEZHE

ARAEMAE T BAREZEHRARNE .
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K
3
3
]
=4

B14: BAEZZ AT H R T M4EHRBEFL (10 A 23 8—10 f 27 B % A)

EREN
FRhiESE
[EinisE
=B
b3 S
BEREH
e
PEEH
ZiliEE
e
FOEEH
BizisE
PEEH
Palisistad
B S5
Palticiad
EHEEE
EREIEH
LPGIEE)
PERER
HEsEE
TAISE
Paliohisiod
PEER
PPiS&L
PVCiE&
BHEIEE
IRAIIEE
B IEE
fEiRiss

-7.00% -5.00% -3.00% -1.00% 1.00% 3.00% 5.00% 7.00%
TAHFR: Wind, BEHRZEHE

3. KEFAMKEZ: £EEARIETZHRAER

bR A, BN RUIFEE S AE, BRI R AT IR S50, BT R A B RS T R
R,

AREBIE T BREEHTARN,
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

(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



