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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2R KETFEREAEIL: BB R LT e 3
1.1 AT : ZRIETHEE ETK e 3
1.2, &GTRIL: FBRELER DI IZAE e, 4
1.3, 2L : EABEETIREE e 4
1.4, 2B THBENL: BIERKFE B ST o 5
2. BRAAETARAFEL: RTBREDE RFRIRET oo 6
2.1, BARTHEL: AREZTABREBEE o 6
2.2, BRI : AT A ARIE AT oottt en 7
2.3, BRNASTHBL: BT IHEE e 7
3. REARANAEZ: XEFTHEAFETHEL e 8
Ai A xR
A1: 2REEXRAEHHEL 12811 B—12 A 15 BB oo 3
B2 2REZRETHFRFIL 12011 B—12 A 15 BH ) (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: TE2HABHKEHFEL (12011 B—12 A 15 BB oo 4
B8: FEEFKEFEFRFEHL (1211 B—12 A 15 B LR oo 4
B9: F2ERERXEHETHNKEFL (1211 B—12A15 B LR oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 6
B BARTRKHFEL (12 411 B—12 A 15 BB i 6
B12: BAMTHEEFEL (128 11 B—12 A 15 H B ) oo 7
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BRAEZEXRTHSPEMAEREFL 128 1M1 B—12 A 15 BB oo 8
ARA WA T B REERTA RN 2
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1. 2RXEFZEAREZAFN: BHH = Lk
12 A1 8B—12 A 15 B 58, FBRMENEA NG 12mE, T HELMPEH. ELBHEATEE, &
EA s bk, Lho%E, RELIHH, B>H>H .
B1: 28K FZXZTHHEN 12411 B—12 A 15 8 %)

e
RJ/CRBrSa{fitEHEEL N 0.36%
on=tote ke g | I 1.09%
BRI I, > 44%
2IRE R I 2.51%
LixThinlRTHIEE I, 2 59%
SINSFHERELY I 2.60%
FThiBIRTRE I 2.65%

HAHEE: Wind, Bloomberg, [E#Z%15H%

1.1, £2RBTHAL: TE2RETHLR LK
12A M B—12 A15 BEE, EFRMBNEAVERARET, TE2RETHLEm Lk, AHBEE, AKX
T EAT . AT HEISF T RATH, VIX G AL G4,

H2: 2RETEREFFTHHFHKEN 12 A 1M EB—12 15 85 H)

MSCIERM

2.21%

RixmizkRThiEa

2.59%

MSCIZEE

2.61%

#hhiakRTHIRA

2.65%

MSCHREA X

2.81%

FAHF: Wind, ERZ/ZHT
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B 3: &R ETRRFMIL: ERKTH B4: AREBRTHIL: BKHNTH
IE—FERkEIE  IE—R3kEIE  EMESIKEKE
—AkME  IT—BikBE FESTBE MSCIEXM 2.21% 5.28% 14.71%
. . . =A$100 0.29% 1.19% 1.67%
MSCITEASE 2.81% 2.84% 6.34% EEIDAX -0.05% 6.37% 20.31%
J:W-?E -0.91% -4.24% -4.75% FZEICAC40 0.93% 5.37% 17.35%
e BARIEH 0.16% 3.24% 26.14%
1723 2.80% -1.12% -15.11% FEHEZFIBEX35 -1.25% 4.72% 22.68%
o & o 0 a SEFPSI -0.22% 4.58% 6.67%
S IRIEE 1.67% 3.18% 25.01% EIEASELSE 1.23% 4.20% 38.83%
A#225 2.05% -1.64% 26.35% BIREEE 1.35% 4.43% 21.28%
T=AEX 1.44% 3.97% 15.11%
Eﬁlﬂﬁﬁﬁﬂ 1.82% 3.09% 14.63% EEFIBIBFX 1.04% 5.71% 0.85%
ENESENSEX30 2.37% 8.84% 17.49% ﬁ;sgw ;-‘7’3"/6 2-2:‘? g-?g‘f
LUXX 71% .65% .10%
SRRIESTI 0.19% -0.50% -4.15% FA=OMX20 0.28% 0.95% 19.26%
ygis 0 0 0 F=OMXLHE -0.13% 1.78% -8.48%
AL 0.44% 3.35% 4.97% BRI OSEAX -0.14% -1.65% 10.40%
REGE 0.73% -1.71% -16.64% IREOMX21E 3.85% 9.21% 14.70%
—— 1079 1200 a HEHIMOEX -1.50% -5.64% 40.84%
SRR 1.97% 1.80% 9.45% BEHBFIATX 1.49% 2.61% 7.84%
DRt 3.91% 4.98% -1.34% EHWIG 0.69% 5.37% 35.13%
e TRhigsRg -1.98% -0.43% 14.81%
;E;HWEZOO 3.44% 4.14% 5.T4% ﬁgﬂﬁmﬂ;ﬁsﬁ 2.90% 4.06% 37.85%
HfE=NZ50 0.47% 1.74% 0.67% LS e 0.00% -8.56% 7.22%
TAHFR: Wind, BEHRZEALT TAFR: Wind, BEHZ1ZHE
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
E—FERkEIE  IE—R3kEKIE  EESIKEE ) g ) e 2L e/l 13 1
MSCIZE 2.61% 5.11% 23.75% -EXkE E-PRHE FIZSHRE
1FE500 2.49% 4.80% 22.92% Y ] 0 0 0
22300 0.97% 2.35% 5.90% "b %ﬁa 283% A12% 10.16%
EFEIFMXX 5.03% 8.21% 17.88% PA&HITA125 0.79% 7.10% 1.81%
E{RBIBOVESPAISE 2.44% 5.71% 18.65%
FIREEMERV -1.72% 47.08% 358.05% WH*EDFM%E 1.25% 1.02% 19.93%
ERRHIBC -4.30% -4.04% 160.85%
IPSAESFI40 2.80% 6.28% 16.64% REFIEERISE100 1.01% 4.28% 45.10%
HAFER: Wind, BERZEHLT FAHFER: Wind, ERZEHT

1.2, &FFATHAL: £BENER NI AH 130 8

12A 11 B—12 A 15 B4, £RBELELNBNYE 170 E, LM IR R ET, HEFETRLEEK
RBUEAE, TR TR TE LT S0P, 10 FHEMAEEEZ D% 320p £ 3.91%, 2HRMGT R E LK. &
HEAEAN, ERE>EGR> SIS 6.
B7:ZEMMABRFEFNLA2AMB—12A158%5F) H8: TEEAMKBERFRHKFN(12A1MEB—12A158%

I2D)
E-ANGE -PHE EUESMRE  .m es mi0 o7 o0n
SURSEY 2.44% 5.01% 4.65% E S| -0.18 -0.27 -0.33  -0.32
SHERE 25%  SA 3% gre gas om ots ora
SHERRES 2.60% 5,18% 821% == -0.11 -0.17 025  -0.27
B S R N
AR : Bloomberg, EH#&Z1HK BHER: Wind, ERZIEHE

1.3, 2ACTFHA: EARKATDE
12011 B—12 A 15 B4 )8, £HBBHERES, RETHLMREES. EAHKKALZALEE, %F 103
EHXo, TRIEERPLELERAE, ARPILERFE, ELLKAKME 1. 35%.
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B9 T Z2HZXEREFRFELTMEEFENL (120 11 8—12 A 15 8% A)

EREELR
ORBEEHSS
TEHSEH
IPISITRI{AETE/R
ar
mamn
ENERALE
ARH
BT
BEARD
ST
B
ERER
ER7T
#T
FB=7T
T

T eRs
£33
R
Bx
HEHIST

-1% 0 2% 3%

X
X

FAHFE: Wind, EHRZ/ZHT
1.4, 2R THHA: BFAETHRRR
EAKKARDE, BFRKXZFARTHENA LR, BIRESNEA BN, AR RTERBLH]R, K=Rik
T I
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B10: £ IZRRB MARKEN AR ELA SLHKENHHE

IE—fAkEkIE E—BIKEIE  FNESTHKEE
CRBIIESES: &8 -2.05% -3.12% -7.57%
CRBIIESHEE: BMm -4.94% -7.98% -11.20%
CRBILE S HlE -10.23% -14.73% -23.08%
MEBMIBIEE | CRBIMEIES: =5 -8.27% -12.79% -23.98%
CRBIIEHES: &R 13.13% 15.49% 12.69%
CRBIRESSEN: TUvEEl 0.00% 0.39% -4.97%
CRBIRERES: SHRm -0.34% 0.10% -2.11%
RJ/CRBEmINEIEEL 0.86% -4.24% -4.57%
EeEmmERE 1.09% -4.28% -4.12%
HEaEEEESIEISE 1.40% 2.91% 9.54%
TN T ma LI ER2ISISE 2.97% 0.73% -6.62%
R I i e Vst 1.03% -6.38% -5.03%
e R S E 2.88% -4.32% 1.36%
T e L SIS S -0.67% -2.24% -6.59%
T kP e 2 YIS A -1.82% -7.52% 23.10%
RICIS M 1.72% -5.08% -10.51%
WTIRiH 0.74% -6.25% -10.83%
CBOT/h=E -0.43% 12.21% -20.42%
CBOTXKE 0.78% -5.00% -13.63%
CBOTE:X -0.87% 2.33% -28.89%
EEERINE |LMEE 1.70% -2.26% -42.88%
LME§E 5.94% -4.02% -14.69%
LME$S 5.01% 0.27% -6.18%
LMESR 1.03% 3.00% 1.80%
COMEXEZS 0.64% 3.60% 11.13%
COMEXESR 3.78% 2.79% -0.04%
HAHFR: Wind, BEZZHHE

2. BAKXREFR ZRARN: BETHRDE MTRREST
WHIRBTZHAL, M2 E5M 7 £242H. +
1-11 A 3RALE =

12A 11 B—12 415847, TE 11 AaEE AINEART
B 11 AL L T k3ol B b 388 & FaTiiAe i), 4408 % S B2 L E R g R R,

124

TA TR G RARIM, 1-11 A2 EHE > F AR T R LG AT as% sy XK. BALFEARAT T RTA

B K, M RIREIT. KERE,

T>E > .

2.1, BRETHEL: ABRITEZFARKLERSE
TR HEEEART P, AREEZTARKBARLELEEDRE, AT HHRZIR Y « RA& T &, 4] LRG3 E 2. 31%,
Mk Tr &, R REREEAT, Rt A REAIAEREATE, AT R L, LT —A%
Ak 185.76 1L, BRI A Y Ko LiEZE45 B 38 0. 91%.
B11: BARTHREEL (12 A1 B—12 A 15 B %)

iIE—REikEkiE  E—BKEKE  FESIKEIE

L -0.91% -3.711% -4.75%

RIERES -1.76% -6.20% -14.80%

eldbiRg -2.31% -7.80% -21.23%

#8150 -2.39% -6.28% -11.71%

ABgTHIE  [{EiES0 1.05% 24.23% 7.08%
iFE300 -1.70% -6.71% -13.69%

_HiiE50 -1.59% -6.70% -14.80%

miE500 -0.88% -3.21% -7.07%

mRiE1000 -0.86% -3.73% -5.25%

BT B4 2.80% -3.48% -15.11%
EEPERISE 1.83% -4.43% -14.98%

F=iRbia | =tRAE 0.68% 3.20% -5.86%
IPSE300BRiEHA -1.56% -6.76% -13.84%
HES0RRISHES: -1.38% -6.73% -15.06%

BHBHALE | HRESOOBRISHAL: -1.22% -3.30% -7.49%
mhiiE 1000833 EHALS -1.63% -4.26% -6.09%
=RIFhEASOHALR -1.68% -7.10% -14.95%

HAHFR: Wind, EEZEHTE

ARAEMAE T BAREZEHRARNE .
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RETR i

1B

4

Fl 4k

2.2, BAMTBNL: HFIRIREST
12 411 B—12 A 15 B 38, RATAF TR 455K 9990 1 L. THT L @A TAN. T IHIREIT. ¥
kA, Bf>4a2m>1E .
B 12: BAFTHREFEL (12 A1 8—12 415 8 %)

E—EREIE E—BEIE ENESHKIIE

thig- B E (SE)EE 0.36% 0.41% 4.04%
RE-RIREME (SE)IEE 0.20% 0.52% 6.54%

AT |hE-EEAVE(REER 0.40% 0.49% 4.38%
- ERERVE (BE)EN 0.16% 0.32% 4.28%

HhES 0.00% 0.01% -0.11%

24 HEIEHALS 0.21% 0.16% 0.27%

Mtshls | SERERRS 0.43% 0.26% 1.32%
10EEREI(RHAER 0.47% 0.44% 2.30%

HHFERE: Wind, BEHEz1ZHIE
2.3, BAARTHZHA: BT e %
BENARTHEED %, TE2HRMEF, LT, HENT HRE K,
B 13: BAKF B8RRI
IE—RikEE E—BIKEE FHESIKEE

WINDESSRIgE -2.54% -2.53% -2.37%
WIND&ERE -0.12% -11.65% -0.83%
WIND{ I -2.99% 0.82% -3.35%
WIN DY EESRE -2.81% -2.02% 4.31%
WINDBE& -1.81% -5.86% -22.15%
WINDEZE -0.18% 2.10% 16.02%
WIN DiHIBE;Hisl -1.70% -6.46% -15.21%
WIND& 1 -2.15% -4.35% -13.51%
WINDREIF S -2.61% -2.93% 5.91%
WINDERFE = -1.14% -5.33% 7.39%
WINDIEEEiEH -5.44% 6.82% 18.50%

AHFARF: Wind, BERZEZHE
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B14: BAEZZAZTH R TM4ERBEFL (12411 B—12 A 15 8 %)

IEaE
fraciail
BEEH
B EE
IRiaE
e
HEiE
e
TRIEH
Pl
FEEH
LPGiSE]
PEEH
TARS#
=21
TEEH
Ealiidi=ta
[FmiEE
*eia
iPHRIEE
PR
27350
EOIEEE
PPig&E
EERH
iPEEEE
EEmiEE
PR
PiakEE
PVCia&E

-7.00% -5.00% -3.00% -1.00% 1.00% 3.00%
FAHFE: Wind, EHRZ/ZHT

3. RAX*MBEE: XETFTHEAKERHER
Lb kA, RBMEFNERQTHAMEM, AR ERMEH L, X RET = MR B — 2 LEER .
KIEJE BT A TR
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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, Ao 8 TRk 5 AREPRAH. FNAHNR—
HOOME. K P REAKEE A MR T ARG E—RE, BETHELT, ARETOELIMELOELAT
MASHET A B RN EETHILT, A RIAETA B A F WA P EAT S KA K AT
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 .
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