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SDIC ESSENCE FUTURES

2023 %11 A 20 H

XX FFiEf AR/ (20231113-20231117)

c =4 3£ > \
£AMEFTRHAEE AT SHB LR
> ARKEFEEABL: BHELEH BRERES 11 A138—11 A 17

ALE, #EERKERBAEDE, THELIERNAER, ELHKE AR
%, RArEdk, ASRERHEIT. H4%kE, RELAH, BR>H>H &

> BARKREFZRZAFIL: BFEBRZRET AREHHBI 1 413 8—11
A7 BYA, ¥E 10 A4 s A AR T RHS T T B, M2 5 M
W EAM, P E 10 AHAE AL T W3 pih B b3 g B AL A H % s BE SR
YL & T ATEA A . 1-10 A WRAAE & 3 = 427 Bt 38 1% A A0 R ATAE,
1-10 A & B B3k = FF R B F Rt s T b ko B ALK LA mE N
Mo AL SRREITEY, BRiBHEh. kA, B>H>T .

> KEREHRREZ:. 2EBRRAENLFEBITHN o145, aRIE
Wi, BERNRNEFARKE, SRER MR R—F LIE, BEgLiis
¥ K BURE Mo

R : £EHBREKELER AT

R ERTFBTHRSE

LRIZT RN
E—FEH
LR ) R T 2.97%
RAT HITF AR 2.91%
SR F I 1.93%
SR E K 2.03%
A RAE ARAEK 1.98%
A -1.88%
RJ/CRB # & 144 46 £ 0.10%
LB AR B BEK -0.18%
T A ST

AT A5 2 F3002969
A E A LAES 52 20012005
dingpz@essence. com. cnh
010-58747724

HRIRE

KA FFEAT A4 (20230821~
20230825) - RATHF 255 AR AT
AR FRIB AT

KA FZAT A4k (20230828~
20230901) - % Lo &M MER M T
A% ik

KR FFE47 B4k (20230904~
20230908) - £ T4 wm Mt E KEF
JE A AR

KR F B4 B4k (20230911~
20230915) - @Rk FAAR46 T £ TA5 4L
Lk

KR F FE47 B4k (20230918~
20230922)- 9 A L&A BGLE K EF
FE A AE R E

KR FE47 B4k (20230925~
20231006) - 10 1 £ il 5 F 259 K
3 = AR R

KR &84T B4k (20231009~
20231013) - &4 ig B IRbh &
24 Lk

K EF ZiAT AR (20231016~
20231020)- £l s 44 KEXZ
A& AR

K EHF Ziz4T B4R (20231023~
20231027) - A2 K B E A0 H A E
# =R

K EHF Ziz47T B4R (20231030~
20231103) - EFKfik 41740 & AT~
s bk

KEF FB47 AR (20231106
20231110)- £ L5 A & Lk BERRA
N S
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SDIC ESSENCE FUTURES KR {247 B4k
AEHR
1. 2RKEFTFEEREATIL: BAER B BRET e 3
1.1, BTN ZBIEEZTIH LT oo 3
1.2, 2AFFETHIL: 10 FHEFIBE R B E e 4
LRGN - ) 0 PRI B ok - - & - 2 O O 4
1.4, 2RFRFTHBL: BIFKEFSEFEIT o, 5
2. BAKRETZRARAFL: BABIRET BREBWIT oo 6
2.1, BABETHEL: ABRZETEABEZH ETK e, 6
2.2, BRMFETHEL: AT LB TRE T e 7
2.3, BABASETIHBEIL: B S E 058 i 7
3. REARAHKEZ: XEFARREFBITHIL oo 8
Ai A xR
B1: 4REZZFSEAHHL (11 A3 B—11 A7 BB oo 3
B2 2REZRETHFHRFL (1A 13 H—11 A7 BEIE) (oo 3
B 3: AREBIBTEI: TR T ittt ettt ettt ens 4
Bl 4: AFREZIETEIL: BT oottt ettt ettt ettt ene s 4
B 5: AREBIBTEI: FIMTTIT ittt 4
Bl 6: AR EBRBTTEI: FAETT I ittt 4
B7: T2HABHKEFL (11 A3 B—11 A7 BB e 4
B 8: TEZEHMAEREEL (11 A3 H—11 A A7 BZBIED) oo 4
B9: F2ERERXEHETHNKEFL (I1TA1SEH—11 A17 BE R (oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
Bt BARTRKHFEL (11 A3 B—11 A 17 BB i 6
B12: BAMTHEEFEL (11 A 13 B—11 A 17 H BB e 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BRAEZEXRTHSPEMAEREFL (11 A 13— A 17 BB e 8
ARA WA T B REERTA RN 2
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SDIC ESSENCE FUTURES X £ BT BR

1. 2R KA FFEAREAAFN: Bix Lk AREREDS
1M A1 E—11 A 17 B%)8, £EEKRKERAMDE, THELETMPER, ELBRKARDE, K
Lk, BmREHEIT. BEKA, AELN, BK>H>H .
B1: 28K FZFXZTHHEN (11 A138—11 A 17 B %)

sErTiRsy 1.88%
o T S 0.18%
RJ/CRBES IS I 0.10%

SERESIEY I 535
SIREBEEL I 555
SHERE I 2 03%

RIATIHARTIE I o1

BRLTHIRARTIEE I 2 57

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

1.1, 2RETFTHEAL: T2RETHEX
1M A1 BE—11 A17 B4, £RAHAHEK, RERKLKIFELIN, AT AT E T LR RRIELE
ko BAZERGRTF L, T2RETH LR LK, RBBERE, BRMNKEEN. 34T HEABFTFRET S,
VIX 8B B e E SRt s,

B2 2RETEREFFTHHFHEENL (11 AI3E—11 A17 B L)

MSCIEE 2.31%

BiEmiakRTHIREY

2.91%

thigkRTHIRE

2.87%

MSCHEXHEE

3.22%

MSCIERM

4.80%

HHFR: Wind, BEEZEHE
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SDIC ESSENCE FUTURES K £ AT AR
B 3: AKEZHETHIL: TKTH B 4: 2R EEZRFTHIL: RMNTH
o . F—NNIE  E—ENEE SR
E-EikiE  r—BkKE ENESHRE MSCIRRM 4.80% 5.51% 9.52%
=r4100 1.95% -1.10% 0.70%
MSCITKitK 3.22% 3.08% 3.31% BEDAX 4.49% 5.41% 14.33%
—— 0 . 0 EEICAC40 2.68% 3.85% 11.74%
itk 0.51% 0.14% 1.13% EARIEH 3.40% 5.12% 22.27%
fEtkies 1.46% A.57% 11.76% FEHEZFIBEX35 4.16% 5.96% 18.62%
- BEFPSI 1.33% 5.58% 1.82%
SEHEE 3.15% 4.67% 21.72% FISASELTS 3.94% 6.07% 34.49%
BRae 2.46% 1.34% 15.67%
R2225 312% 4.82% 28.11% ﬁJEA& ) 1.65% 3.98% 10.10%
T 0 0 0 HERIRTBFX 2.78% 2.07% -4.50%
ﬁ'mﬁﬁ 2.50% 0.2%% 10.44% rESMI 1.72% 0.58% 0.07%
ERIHRIMRSTI 0.58% -0.38% -3.90% PRRELUXX 2.00% 0.38% -7.06%
Rl 2UT% 0% 18%  meowxem D
5 0 9 0 {IBREOSEAX 0.58% -1.40% 11.23%
R 1.89% -1.31% 15.15% BBOMX21S 4.34% 5.37% 5.20%
TR -0.04% -0.86% 9.34% HEEFMOEX -1.10% -1.32% 48.85%
" BIhFIATX 2.20% 5.42% 4.73%
SRt 0.81% -0.90% -5.40% EDWIG 3.56% 5.13% 28.94%
e i te 1.39% 2.38% 15.17%
f;ﬂ;ﬂﬂ*ijigzoo 1.04% -0.40% 0.15% ?ﬁiaﬂm;u;m;sﬁ -0.90% 0.26% 30.18%
HiE=NZ50 0.33% -0.40% -2.58% SrRZIEES -2.03% -11.41% 17.26%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: ARETERTHIL: £MNTH B 6: 2R EERTHAL: LT
IE—[E3KEIE  IE—R3KEIE SFVES KRB s 5 = AL BkE
MSCIZE = 2.31% = 4.63% 18.01% L&_E]ﬁwmﬁ L&_H E&&mﬁ ﬁwgg;ﬂ%ﬁmﬂ
172500 2.24% 4.62% 17.42% YMEAE 0 0 0
£(0£300 2.65% 3.73% 4.08% A 3 2.23% 343% 3.76%
BFEIIMXX 2.78% 6.92% 8.71% PABFITA125 1.18% 1.75% -3.86%
=(REIBOVESPAIEE 3.49% 9.39% 13.70%
FItREEMERV -2.30% -19.25% 219.21% MEXEDFMEEE 0.64% 2.871% 19.74%
EMBHIBC 0.21% 17.10% 169.49%
IPSARRIA0 o1 (PEREEISE100 106%  0.14%  4255%
TAHFR: Wind, BEHRZ1ZHE HAF R Wind, BEHZ1ZHET

1.2, 2FFFHERAL: 10 FHERKEED SR

MABE—1 A17 BE R, REZLEERMEREAS, KRMEETWETRME, 12T FHH 40 8 7
R P KPR EKEEZARDE 0 FHEGILE R T2 17bp £ 4. 44%. 2T BB LK, 23 EAR,
E it > 13 A > @l & o
B7:FEMMABRFERFALNT AIBE—11 A17BEE) BH8: TEEAMKBFFRHKEFNL (MM A13E—11 A178 S

F)

S - e (%) 14688 I SEH] 1058
E-FhikE E-FKHE FUEOHME g -0.10 -0.05 -0.01  0.00
SRRy 193%  3.00% 0.23% ﬁ o1 016 020 07
SHERE 203% 287% 1.29% BRTTX -0.10 0.1 010  -0.12
SHERFES 1.98% 3.40% 335%  EE -0.07 -0.11 015  -0.16
= =E -0.18 -0.14 -0.20 -0.20
RN 1.3%% 331% 1.60% ENEE 0.00 -0.07 0.08 -0.09

AR : Bloomberg, EH#&Z1HK BHER: Wind, ERZIEHE

1.3, &RICTHMA: EAHKKARTIT

MA1BE—11 A17 B4R, £BRE. R LHEEATE, mw EEL£E10 A CPl Rt zEMMEE,
BRMEATIEN E I EAKKBAZKRETIT, KT 104 EHxvo, 1 2EE£FPRELLR T, ARPIC
FRFE, FAIGHANE 1. 88%.
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ERERFESLBERAR



|:| BIRRISS

SDIC ESSENCE FUTURES K EF 747 AR

B9 FZEREREFEHELAMEEENL (11 A138—11 A 17 85 A)

PUtREEELZER
TERSH
BRSEIER
ISP R ETER
ENEALE
#r
ORETHER
T
ARD
Fhnic
BEARD
Bx
=7
#T
wmam
B

IiEB

BT
ST
E-5

£ =2
HBEIFTD
TigusepA

-2% -1% 0

R

1% 2% 3% 4%

TAHFR: Wind, EHRZEHE
1.4, AR THBHA: BFRARZTHRESHEIT
AREREZFERITR, THRHRGERER, BFEENBHAK. EARKDE, T2EMERE, AL
B AR TE S R B I

AREBIE T BREEHTARN, 5
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BERRZISHATE

SDIC ESSENCE FUTURES k%'ﬁ&}i

\

F 4k

&
AN

B 10: 2K EKFB HMAERKFEN ORRNMAELE ) &L ENTH
MG F—FKIE  EMESTKEE

CRBIIESIEE: &8 -0.17% -1.30% -4.28%
CRBIIEHES: Am -1.60% -3.78% -3.52%
CRBILEREEY: Mg -0.35% -5.57% -10.98%
MEMEIES |CRBIIEISE: TS -2.10% -4.02% -10.18%
CRBIIEHEH: €8 0.93% 1.81% -1.28%
CRBIRESFSEN: TkiEHl 0.83% 0.45% -4.79%
CRBIIERIEEN: HHRm 1.55% 0.53% -1.79%
RJ/CRBEGINEIEEL 0.10% -4.27% -1.48%
TSR me s -0.18% -7.02% -1.01%
T e Em e ESIEE 2.92% 1.49% 7.60%
T, HEaERTIEEKEE 1.26% 2.11% -8.08%
st Ca R A et -0.78% -10.83% 0.04%
SRS 2 Siss 0.98% -3.82% 5.22%
T e L SRR ST -0.45% -1.83% -5.91%
T Bk e 2 Y ESTEEN 0.31% 0.86% 32.64%
HICFRM -1.32% -11.80% -6.24%
WTIF# -1.64% -12.69% -5.50%
CBOT/hE 0.22% -0.69% -27.02%
CBOTKE -0.33% 2.40% -11.83%
CBOTE:¥X 0.86% -5.02% -31.02%
EEHRINE |LMER -0.12% -7.79% -42.61%
LMES¥ -0.06% 5.14% -13.77%
LME$S -0.23% 1.23% -7.22%
LMES$R 3.42% 3.97% -0.78%
COMEX&ES 2.10% 1.18% 8.38%
COMEXEIR 6.59% 3.37% -1.67%

TAHFR: Wind, BEHZZHT

2. BAKRERZRAFN: Bmlkigicir AmEHhkiG

1M A1BE—11 A17 B% A, ¥E 10 A#ak8 s RMMAR T RRXS T T HAL, M2 5 M 37 £ 4H,
FE 10 A AL T k3 he i F rb3g ik AR o e RE LR IR & T AT iA . 1-10 A WA R = 5T/ &%
R HLIG R R AR AATE, 1-10 A 2 B 5= F RZ TR b aris% gy K. BASFLAMmENRE. KA
WBARR TR, BB BEHh. H6%kF, BR>H>H 0.

2.1, BRAKRTHEIL: ART2TAHM S H EHK

TR BEE# R, A REZTABKA L SROK. AT AAHRADE. R&ET @, RKAMEEREDLLT
FRELEFEAIMML, IR ISE ZEHER 0.93%. W3k @, THEMN. AFKREEN, Bt 28 E&&H
R EANIE, EHTeE L, b EF 42U —F4RE 49. 76 1L, HREBEIFH R Y . EIEL 45 %P 0. 51%.

B 11: BAETHREFL (11 A138—11 A 17 B 5 A)
E—F3kEkIE  IF—BKENE SEMESHKEE

LiFEs 0.51% -0.94% -1.13%
RIERS 0.01% 0.40% -9.41%
ek 1272 -0.93% 1.26% -15.35%
#1150 0.18% 1.04% -7.14%
ABETH1E  [dBIES0 2.39% 6.07% -13.22%
F%R300 -0.51% -1.96% -7.84%
_HiiE50 -0.66% -3.26% -9.00%
HiE500 1.05% 0.64% -3.97%
miE1000 1.82% 3.13% -1.31%
BIGTEL B 1.46% -1.80% -11.76%
EERERIIEE 1.25% -1.94% -10.89%
H=tRhig | =iRRS 0.28% -0.46% -8.56%
iR 30083 S HALS -0.47% -1.91% -7.95%
HiF50RgigHAt: -0.57% -3.11% -9.20%
BRSHAER  |chiESO0BRISHAL: 0.55% 0.04% -4.76%
mhiiE 1000833 EHALS 1.44% 2.44% -2.11%
ERIPEAS0HIES -0.72% -1.81% -8.87%

HAFR: Wind, BT

ARAEMAE T BAREZEHRARNE . 6
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SDIC ESSENCE FUTURES

RER >

BAT B4R

2.2, BAKTHL: HTEERBSE
11 A13 B—11 A 17 BB, RATNFTHEMEF R 1110 10T BATR T T2 @A 5TA .

J= 7 o

HAKKFE, A thr>BEHE>1E AR

B12: BAETHREFEL (11 A13 8—11 A 17 B % A)

E—EREIE E—BREIE EMES K

thif- B E (BE)EH 0.13% 0.45% 3.70%
RiE-PIEEME (SE)fEE 0.23% 0.65% 6.11%

EETHE [ PE-EERVE(REER 0.15% 0.56% 3.98%
hE-SRERVE (RE)EN 0.15% 0.40% 4.04%

BhHES 0.00% 0.01% -0.11%

2 HE RHAtR -0.03% -0.05% 0.09%

HAtsTHi% |SEEHAEIGRHALS 0.07% 0.44% 1.14%
10sEHE (SRR 0.02% 0.59% 1.97%

HHFERE: Wind, BEHEz1ZHIE
2.3. BRAARTHEL: ARES RS
NERTHRAEERESH. TERRBIET, 5. Mk, fREILRFE,
B 13: B A KFER 48RRI
IE—EikERIE IE—BikEE  FWESIKEIE

WINDS i -0.02% 3.44% 0.26%
WINDE&ER -4.03% -10.99% 6.18%
WIND{ I 0.44% 4.11% -2.64%
WIN D £E5RE -0.22% 8.71% 6.81%
WINDEE& -0.80% -2.06% -17.72%
WINDEEE 0.80% 1.89% 14.81%
WIND;HBgB¥ 0.61% 1.02% -10.19%
WIND®&# 0.75% 1.17% -9.60%
WINDREIF~ga 3.25% 0.11% 11.90%
WINDERFES R -1.37% -3.88% 12.04%
WINDiEZ B -1.56% 5.00% 13.48%

AHFARF: Wind, BERZEZHE

T AR 5%

ARAEMAE T BAREZEHRARNE .
ERERFESLBERAR
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SDIC ESSENCE FUTURES K EF 47 B4R

B14: BAEZZAZH R TM4ERBEFL (11 A138—11 A 17 B %)

[Fimisg
LPGIEE
PEEN
WEmIEE
PEEIEE
bdE s
PR
iPEEIEER
B iEE
FEEN
iPBHEE
PVCig#
EREEN
2 isE ST
e
PPig&EL
BEE
PEiE
HIEsiEa
EkigH
iPHRiEE
[=k:iE=a
IRETHREL
R EER
fEmiadl
PHRIEE
RS
LS
BEEN
TAIEE

-5.00% -3.00% -1.00% 1.00% 3.00%

HHFK: Wind, EHHEZEHIE

. KEFEMHEL: REBRAENLZFEBITHIL
e RE, RAIAAGY, BEEARAEFARKE, FXKERZNETR—E LIE, BEXEMGKIEE
HF Do

AREMAE T EREBERTATRNS . 8
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SDIC ESSENCE FUTURES K EF 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



