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SDIC ESSENCE FUTURES

2023 %12 /] 04 H RKREFKFBITRSE
B
T ELRELETRLE 28N RKBH

> ARAARFAANA: RVESH KTLR BEEE 1Ay a— | EA
12001 B4, £84F RRIBKESET A ETELGTN. 10 FME PR E— o oo
Bl A F O, EAMMBERA, BT BRES, 57 LK, BHERHS peTT T v
A zbRA, RELH, H>E>H . SRR RAER 1.32%

4 R4E AT As % 1. 64%

&AHHK -0.23%

RJ/CRB # 4448 & -0. 45%

> EBAXETARAABN: BT ARBIBET MTES 1 A278—12 | AESEFSLMEHK | -0.95%

A 01 BHAE, 11 A P52 PMIL9. 4%, REFL B ATE. 11 A P EIEH)E
W R 5 EF I 50. 2%, N AFARA R ATE. 11 F o B o374 b PMIS0. 7%, %%

A=A LA 1.2 A B &, BRFKER, A% LT ER—H, LA TR s b
*A&, BRNEFATES EHFNE. K6K%A, H>R>H &, O

I BR M LAES 52 20012005
dingpz@essence. com. cnh
010-58747724

> KEATANKRREZ: XETHEARTEEARABRAE @ EBEMICS
LA kA, LM A ERMEE LT, B EIRME R A S R 490 HER e
K, REBERHGISIFIN, @St K £ 7= A A BT m— 2 &,

MARE

K AR FZAT A4 (20230904~

; 20230908) - £ TR 4 MMAR K EF
ELF&*’%%: %@ﬁﬂﬁﬁ%&é—%&ﬁﬁﬂ AR AR

K AR ZZAT A4 (20230911~
20230915) - @Rk M AAF6FF £ TG HAE
Lk

KR F FB47 B4k (20230918~
20230922)- 9 A L&A BGLE K EF
AR

KR F FE47 B4k (20230925~
20231006) - 10 11 £ fipd & F 551 K
[ 3 = KR

KR B4 B4k (20231009~
20231013) - #E &1 4 g B IR &
24 Lk

KR FB47 B4k (20231016~
20231020)- £l s 44 KEXZ
A& AR

KR FE47T B4k (20231023~
20231027)— A28 ¥ B F Al B R E
# =R

K EHF Ziz47T B4R (20231030~
20231103) - £ HKAFH 17 8 AT =
ik Lk

KL {47 B4k (20231106
20231110) - £ TAGHK A E Lk BHEFEH
So A& K E

KR FE47 B4k (20231113-
20231117) - % Ao & FREAE R AR E T
A& Bk

K EF FiB47 A4k (20231120~
20231124) - EFcAgAEAKR 2R
A& 5k A
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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2RRETZFERERARTIL: BRFES T LEE BoFE 3
1.1 AETHIL: ZRIETHEHETE e 3
1.2, 2AFFETHIL: 10 FHEFIBE R B E e 4
1.3. AT : EABEIFLEEE e 4
1.4, 2B THBNL: BEREEMER ZIEF e 5
2. BRAERTARIFER: BT B RBETEBAT BT EF oo 6
2.1, BRETEIL: ABEZTEIHEE e 6
2.2, BRI : AT TR E T oot 6
2.3, BABASETIHBEIL: B EARID T oo 7
3. KAFEHREZ: XETHEARPEEAMRTGEBAIE oo, 8
Ai A xR
B1: 2RFEFZEAHHEL (1A 27 B—12 A 01 H BB oo 3
B2: 4RZTBREFTHHEEFL (1127 B—12 A 01 BB B 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: T2HABHKEHFL (11 A 27 B—12 A 01 BB oo 4
B 8: FZEFKEFERFHIL (11 A27 B—12 A 01T B LA oo 4
B9: 2ERERXEHETHNKEFL (1127 8—12 01 BE R oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B BARTRKHFEL (117 27 B—12 J 01 BB oo 6
B12: BAMTHREFEL (11 A 27 B—12 A 01 H B ) it 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZEXRTHSMEMAEREFEL (11 A 27 B—12 8 01 BB oo 8
ARA WA T B REERTA RN 2

ERFER RS LRERT
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SDIC ESSENCE FUTURES

KA~ B47 AR

1, 2R KX EFZEEEZAFRN: BTED T L% FRE%

1M1 A27H—12 A 01 BE R, £FM4T RIRBDXEEFET A ETELOFM. 10 FREMKEFERE, £
TAEHKEBIHAKL, BRTRIZRES, HT LR, AmEsmiasdh, 25%E, AELHN, F>SE>H &

B1: 28R FZXZTHHEN (11 27 B—12 701 B %)

T e B an SRR
RJ/CRBRmiftiEIEE
et

FAThIARR TR
RETHIAIRTEIRE
SEREEREES
RER{RSTE
SIRERERY

-0.95%

-0.45%

-0.23%

Wo.1s%

I 0.85%
I 1 32%
I 1.47%
I, 1.64%

FAF R Wind, Bloomberg, E#HZ1ZHK

1.1, 2RBTHA: TEZRETHEREH
11427 8—12 A 01 8 %, £E 10 A PCE @k # ko iR %, AL2FHENAMEL L, THTTELHEL
WAL, ERRETHSH LK. KBEA, EIKEET. HXTHEARARETH, VIX 5308 B

Ao

B2: ARFIERZTHHRBEHL (1127 8—12 A 01 B3 3)

MSCHEA R [ o-18%

HHIARRTHIRE

MSCIERM

RiETHigRTHREE

MSCIZE

0.18%

HHFR: Wind, EEZEHT

AREBIE T BREEHTARN,
ERFER RS LRERT
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SDIC ESSENCE FUTURES K K3

S?‘
j,\,
&
N
i
pave)
=4

B 3: AKEZETHIL: TKTH B4: AREZLTHIL: BT
E—FEikEIE  E—BKEE  FNESIKEIE
ﬁ-jﬁ%ﬁrﬁ i&_gﬁfwﬁ E?JJE%KWE MSCIEXM 0.37% 9.55% 11.48%
=A$100 0.55% 2.55% 1.04%
MSCIT AR 0.18% 6.25% 3.87% ZEDAX 2.30% 9.88% 17.77%
e T T pr o
il 415% 1.59% 14.92% FHEFIBEX35 2.03% 11.74% 23.23%
= BEFPSI 3.59% 4.75% 4.99%
&EHEE 0.87% 8.73% 23.35% FISASELSS 1.70% 6.99% 37.68%
BIRiE 2.42% 6.26% 19.09%
Ri2225 -0.58% 5.79% 28.12% ﬁJ;A& ) 0.75% 6.80% 11.95%
ﬁﬁeﬁﬂ 0 3 4% 8.84% 1 201 % EbFIBIBFX 0.04% 5.98% -3.30%
BsMI 0.07% 3.65% 1.47%
SRHRIESTI -0.15% 0.44% -4.95% FRRELUXX -0.36% 7.20% -3.56%
B=0MX20 1.15% 3.71% 21.48%
HINALHE 0.72% 6.29% 3.06% F=OMX21S 1.35% 7.16% -9.21%
Syl 1920 0 17999 MBEOSEAX -1.06% 0.79% 11.64%
REAHE 1.23% 0.03% 17.28% BIOMXS1E 0.86% 10.02% 7.58%
iBEIBEH 0.60% 6.01% 9.44% BEHFMOEX -2.35% -2.00% 45.87%
BahFIATX 1.94% 7.91% 6.09%
SRt -0.39% 4.54% -4.89% HIDWIG 2.48% 6.62% 32.81%
=t 0 0 0 RIS 0.20% 1.43% 15.70%
RiltF=200 0.46% 3.44% 0.49% kARG IS 3.42% 3.53% 32.46%
Hil=NZ50 1.39% 4.76% -0.92% =T et -0.05% -11.85% 10.22%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZZHE
B5: AREEZRFTHINL: EMNTH B 6: 2K FZERTHINL: LT
E—FEkEkE  E—RkEE EMESKEE CEE P = A =
MSCIZE 0.96% 8.80% 20.35% E-FkitE O-RiHE FHESHRE
IFE500 0.77% 8.42% 18.97% Yt ALE 0 9 0
£(0£300 1.74% 7.20% 5.51% s 0.30% 3.35% 6.67%
EFEEFMXX 1.82% 8.26% 11.22% PA&5ITA125 -1.04% 1371% 1.14%
E{RBIBOVESPAISE 2.13% 11.41% 16.81%
FIREEMERV -5.17% 41.20% 330.60% FRAEEDFMEHE -0.11% 2.45% 19.53%
ERERIBC -1.93% 1.12% 174.60%
IPSARZFI40 1.90% 8.86% 11.86% (REREERISE100 0.83% 6.61% 45.69%
HAFER: Wind, BERZEHLT FAHFER: Wind, ERZEHT

1.2, 2FETHA: 10 FHEMKBEERE

M A228—12A01 B4, THFELR PEEFAL, HERMETRAPESTHBE K. PRYMREHIL
BFEFAREE, 10 FMETICE F B K T 3% 25bp £ 4. 22%. &R G;T AR LK, AHERN, 25> B>k
J;é‘{ﬁo

B 7: T2 AMBBEBEFALNI A278—12 A0 8BS E) K8 T2EAMKEERHEFL (11 A27E8—12 40 B

F)

. o ) 1589 258 SR 1048
-FkiE E-BikE FNESHHE 4 0.02 -0.01 -0.02  -0.01
sosm st umom o em o ar oo
SHEIRER 1.32% 5.18% 012% g 0.16 0.21 018  -0.16
SRR 1.64% 6.01% 535%  #E -0.27 -0.51 -0.34 -0.28
= » 0 0 0 = -0.18 -0.27 -0.28 -0.20
SRR 110% 3.4k 9.82% ENEE 0.13 0.01 -0.03  0.02

HAFIR: Bloomberg, EHZEZA15H K AAFR: Wind, BRI

1.3, 2ARICTFHRA: EAREKEEDE
1M1 A27TH8—12 A01 BLRE, 2FKEEAFE, EmELRLANAR, EABMKALDE, TEFER
TRETSH BT, ARTICERE, £TI54 %M 0. 23%,

AREWASE T BRI TA R, 4
ERERFESLBERAR
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SDIC ESSENCE FUTURES

RER =BT AR

B9: TZEARERREEHELHMIFEFL (11 A 27 8—12 401 8% 3)

EBHRATE
PUtREELLER
ExT
BT
&
TEREN
PISITRHAETER
SRELHEN
ENEALE
ARD
BEARD
BRESIER
EhhnigrT
T eRe
-3

#T

hnzc
mam

E 5

B/

HRRB

B

3
i

-3% -2% -1%

[=]
X
x
M
X

TAHFR: Wind, BEHRZEHE

1.4, £RBRTHBA: BIRSHMEA IS,
OPECH#f iy it — 4 3™ & bl 12 B IR i 1 2R 35 54 R R AW LM BT AT B 7 2 44046 9 2

A&, A ERRT SR LI,

AREBIE T BREEHTARN, 5
ERFER RS LRERT



BERRZISHATE

SDIC ESSENCE FUTURES

b
b
3}}
e
&
heic!
pave)
=4

2. BAKERZAABN: BT B 2BhigEiT HTFES

B10: £ IZRRB MARKEN AR ELA SLHKENHHE

E— kxR

IE—BkEIE  FUESTHEE

CRBIIESIEE: &8 0.61% -0.22% -4.48%
CRBIIEHES: Am 1.26% 0.62% -2.92%
CRBIRERFES: MBS 1.52% 1.62% -9.54%

MEMEIES |CRBIIEISE: TS -0.88% -1.90% -11.89%
CRBIIEHEH: €8 -0.22% -1.88% -3.14%
CRBIRESFSEN: TkiEHl 0.16% -0.79% -5.55%
CRBIIERIEEN: HHRm 0.79% -0.22% -2.00%
RJ/CRBESSRINEISEY -0.45% -2.98% -2.51%

TSR me s -0.95% -4.59% -2.24%

T e Em e ESIEE 3.51% 5.22% 12.65%

HIER SIS TEeEITIEELIEE 1.08% 2.04% -6.69%
SRS rEemee RS -2.22% -7.50% 2.11%
SRS 2 Siss -0.61% -7.36% -0.16%

T e L SRR ST 0.62% 0.32% -5.77%

T Bk e 2 Y ESTEEN -1.96% -0.98% 29.64%

HICFRM -0.74% -6.29% -7.48%

WTIRiH 1.54% -8.06% -7.61%

CBOT/hE 3.97% 7.17% -23.93%

CBOTKE -0.49% 0.51% -13.15%

CBOTE:¥X 0.26% 1.79% -28.67%

EEHRINE |LMER 4.74% -5.83% -43.55%
LME§# -1.58% 0.90% -15.10%

LME4S -1.12% -1.70% -7.89%

LMESR 2.19% 6.38% 3.00%

COMEX&ES 4.39% 5.04% 14.29%

COMEXEIR 6.21% 12.34% 7.09%

TAHFR: Wind, BEHZZHT

11 427 B—12 A 01 B35, 11 A P R%)E0 PMI49. 4%, A FAI R ATE. 11 A P EIEH) € b 7 5 & 30 35
£ 50. 2%, RAFAA A AT, 11 A B4k PMI50. 7%, A — A L 1.2 ANEa o8, TEFKRRE, £#
S5 RIA—H. AEFERARAE, BALFLTES LHNK. E6KE, H>E>H .

2.1, BAKTHA: ARZZTAEKDE

T2 S LR, AREZEZETARKALLRTIT. AT HARAD %, R4&5 &, LEif 50 454308
1.63%, 3T @, W&, BINFKEER, GHFREMENTME, ST e0 L, L EFEUE—AFAN16.071C
T, BARBEHAERN. LIEZ I %M 0. 31%,
B11: BAETHREFL (11 A 278—12 401 B8 %)
E—FE3k RS

IE—RKXIE  FHESTKEME

LiEsE -0.31% 0.43% -1.87%

RIERkTS -1.21% -1.45% -11.76%

eldiRES -0.60% -2.13% -17.92%

8150 0.32% -0.79% -9.62%

ARgTHiE  [{LES0 -6.72% 22.43% -2.08%

iFE300 -1.56% -2.51% -10.04%

_LiIE50 -1.63% -2.47% -10.75%

HiE500 -0.06% 0.70% -5.07%

miiE1000 0.24% 2.69% -2.41%

— 1EEEEY -4.15% -1.65% -14.92%

EERERIIEE -4.63% -1.71% -14.07%

Fi=tRbia | =tRAE 1.10% 1.44% -6.97%

IPSE300BRISHA -1.65% -2.70% -10.19%

HES0RRISHIE -1.87% -2.70% -11.16%

BREHALS  |dhiESOORZISHALE -0.27% 0.37% -5.70%

rhilF 10008535 HAES 0.18% 2.48% -3.08%

ERIREAS0HES -2.46% -3.33% -11.36%
HAHFR: Wind, EEZEHT

2.2, BRGHFTHRA: FTIRZRED

ARAEMAE T BAREZEHRARNE .

ERERFESLBERAR



BERRZISHATE

SDIC ESSENCE FUTURES K XK ZFiE4 B
11 A 27 B—12 A 01 B, RITAFTHEAEFEDE 310100, 35 ARl G, 4ATRTH T @il ind
Ao %WE%@‘ HARRE, Bfa>oLE>1E Atk

B 12: BRHFHRKHEL (11 27 8—12 A 01 B 5A)
IF—FERKEkIE E—PkEE ENESTKENE
- S E (SE)EE 0.08% 0.23% 3.61%
thi- kRS E (SE) 55 0.07% 0.69% 6.28%
fREHIH | PE-EREVE(SEES 0.12% 0.36% 3.90%
this-(ERREME (SE)I5H 0.03% 0.39% 4.11%
HhES 0.00% 0.01% -0.11%
24FHIEIRRERS 0.07% -0.12% 0.09%
HAtETHiA |SEHIERSHAL 0.15% -0.07% 0.87%
10EHIE SRS 0.27% 0.08% 1.74%

HAHFR: Wind, EHHEZFEHIE
2.3. BAR ST HHA: iRk
WE R WIIGK, R, HEEMT KA E,

AR SRTHEENEE%, T 2R SHRETP,

[%] 13 .V\]krﬁﬁ]‘vn"l‘ i/?ﬁﬂk]}] /)t

WINDRESRigS
WINDEgE]
WIND#I
WIND/REERE
WINDS &
WINDEZEEE
WIND;Bg;m#l
WIND&Y
WINDREIF=
WINDIRE SR
WINDIEEEiEH

IE—FI3KERE

-0.36%
-2.78%

1.08%
-2.56%
-0.48%

2.76%
-2.02%
-1.72%
-4.68%
-1.41%

9.04%

iE— RkExIE

2.41%
-10.81%
5.34%
6.11%
-3.90%
0.61%
-0.20%
-2.33%
4.54%
-3.85%
15.22%

FIES KRR

0.58%
4.17%
-1.81%
7.56%
-19.37%
16.70%
-13.40%
-11.75%
9.54%
8.19%
24.55%

AHFAR I : Wind, BERZEZHE

ARAEMAE T BAREZEHRARNE .

ERERFESLBERAR
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SDIC ESSENCE FUTURES KEF FE 47 AR

B14: BAEZZAZTH R TM4EHRBEFEL (11 A 27 B—12 A 01 B %)

HEEA
EOERER
FheEfaE
PBHEE
EEEM
e
LPGIE&E
PEEEET
[l
TR fEE
fREal
iEiEa
FekiEE
TARSER
TEEA
PiRiEat
R
e
IRATIREN
PVCIEEL
PPis&
Fhiefasn
FEmiEE
ERER
PiEEEL
PEER
PEEs
HEEM
PRIEE
EIEiEE

-6.00% -4.00% -2.00% 0.00% 2.00% 4.00% 6.00% 8.00% 10.00%
RTAER: Wind, EHEZEHHE

8. REXTAMBERE: RETHEALR FEEAARE @ £ BRI

LhRA, WHTHIRERETE LY, HEREET REARAGOEA K, *iEEEHHQKEFR,
T B K E AR R — R H .

AREMAE T EREBERTATRNS . 8
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 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 .

AREWASE T BRI TA R, 9
ERFER RS LRERT



