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AEHR
1. 2RRKEFTZEREIEIL: B LR AREE e 3
1.1 AETHIL: ZRIETHEHETE e 3
1.2, &G TRIL: 10 FIEMLERFELEE i, 4
1.3, BFICTHNL: ELIEIFLED T e 4
1.4, 2RABTHBENL: BFRBENFEEE e 5
2. BAXETARZABR: BTRRE BFEE BREE s 6
2.1, BRETHEL: ABREZTEIGHERET e, 6
2.2, BRI : AT A ARIE AT oottt en 6
2.3, BRASTHML: BETTIHEE i 6
3. REAFAMBEL: RiEFRGEAEFATREI s 7
Ai A xR
B1: 4R EEZFSEAHHN (12 25 B—12 A 29 BB i 3
B2: 4RI BREFTHHEEFN (12825 B—12H 29 BB B 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: T2HAHKEFEL (12 25 B—12 A 29 BB i 4
B 8: FEEFKEFERFHFIL (1225 B—12 A 29 B LR oo 4
B9: 2ERERXEHETHNKEFL (12025 B—12 A 29 B LR oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
B BARTRKFEL (12 7 25 B—12 J 29 BB oot 6
B12: BAMTHREFEL (128 25 B—12 A 29 H BB oot 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZEXRHSMEMAEREFL (12 825 B—12 8 29 BB oo 7
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1. 2R K EFFEREAAFTN: R LH T %
12025 B—12 A 29 B 7, T 9 &ML K LT AT A #h. LAY RS, BALEK, &
K, e kAE, RELTN, B>H>H &,
B1: 28R FZXZTHHEN (12425 8—12 29 B %)

RJ/CRBER RIS -1.79%
L SSmn e EHEH -1.39%
ESIE -0.32%

LIRERIEN W 0.44%

SIREEFEIEN 0.48%

SIREEIEN 0.48%

BIATHIHRHIE I 0.54%
bmRRThiss e 317%

FAHA R Wind, Bloomberg, [E#%4%15H1%

1.1, 2B FHA: T E2REFTHEZH LK.
12425 H—12 A 29 B L/, BHF R, THIZAMMTFHE, KRB KA, BRHRXIKREERT. FH4TFHEN
FFRAEFTH., VIX 338 E bkst sk,

B 2: 2REBREFTHHEHEFNL (12 425 8—12 A 29 B L)

MSCEEH 029%

AT HRIE 0 o54%

MSCIEXH D 0.64%
wscuecns [ 2 85%
schmpbrs [ 2 17%

HTAFER: Wind, EHRZEHFE
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B 3: 2 EZRTHENL: ERFH

B 4: 2REZRFHIL: BRHNT P

E-BH%E E-FHRE FHZSHRE

MSCITAREK
L5
k3=
AR
H225
BEGAER
HIESENSEX30
SRS
RMixGIE
REGE
sl
BRfiGHE
HiirE200
#ME=NZ50

2.85%
2.06%
4.33%
1.90%
0.89%
2.15%
1.69%
3.18%
0.49%
0.77%
2.44%
-0.78%
1.19%
1.17%

4.4%
-1.81%
0.03%
2.85%
-0.07%
4.73%
1.84%
5.44%
2.1%
2.58%
3.27%
3.64%
7.10%
3.89%

8.77%
-3.70%
-13.82%
26.83%
28.24%
18.73%
18.74%
-0.34%
6.16%
-15.15%
12.20%
-1.77%
1.84%
2.5%%

IT—EKEKIE T —RKRIE FUNESHKRIE

MSCIgRi
=100
EDAX
iZEECAC40
BAREH
FMFIBEX35
AEFPSI
FIBASELE
BR=&E
F=AEX
LERIBFBFX
HwESMI
AFELUXX
FEOMX20
F=OMX2#HE
BEOSEAX
WEOMX24E
BBHMOEX
BMFIATX
EHWIG
HRIBSRE
mIAMEARHIEE
S5R=REEN

0.64%
0.46%
0.27%
-0.34%
0.03%
-0.10%
-0.16%
0.17%
-0.43%
0.17%
0.76%
-0.14%
0.10%
0.70%
0.23%
0.64%
0.78%
0.21%
0.80%
-0.26%
1.06%
0.54%
-2.95%

4.93%
3.75%
3.31%
3.18%
2.48%
0.44%
2.53%
1.41%
4.85%
2.85%
5.07%
2.61%
8.53%
2.73%
3.62%
-0.29%
8.20%
-2.11%
4.38%
5.65%
1.79%
4.74%
-2.33%

16.68%
3.78%
20.31%
16.52%
26.28%
22.76%
7.05%
39.08%
23.23%
14.20%
0.18%
3.81%
4.37%
24.42%
-6.81%
11.49%
15.48%
43.87%
9.87%
36.54%
17.67%
38.42%
7.65%

RAHFR: Wind, BRI

B 5: 2REBRFTHIL: EMT P

FAHFR: Wind, EHRZEHE

B 6: 2K FERTHINL: LT

E—EHEE  E—RKERIE FUNESHKBE

o-BkiKR E-PikiE FIE4KRE

MSCIx=E 0.29% 4.58% 25.05%
S0 Ok 26%  675%  1387%
SABINOVESPARE  108%  Gam  aoase  ABMITAIZS 02 A S
BEMERV 198%  14.30%  360.06%  [WHKHEDFMEKR 0.92% 1.69% 21.69%
P 072%  eem o TARESISEN0 A16%  -60%  3560%
TAHFR: Wind, BEHRZ1ZHE HAHFR: Wind, EHHEHIE
2. ARMTEL: 10 FMERKEEEK

12425 8B—12 4 29 B %7, %lﬁuﬁﬁ%fﬁﬁhm, %EHNTJF}I}]T;U 10 SFH £ ok s 5/ L=
£ 3.88%, &G EEAFLE LR, £HEREA,
B 7:F A BHKRKFEN(2 A 25 8—12 A 29 B 5 /)

12 A A > Bt > @l & o
B 8: T ZEMMAERRBEHFN (12 A258—12 7298 %4

& 2bp

F)
—EHKIE E—BikiE FNZSKKIE q(:céf’l) ez 048 24 040 S 0,06 19?_%63
SREHEN 0.48% 4.27% h12% == ~0.03 ~0.08 ~0.03 -0.02
SHEREN 044%  431%  418% B2 T oo oos -003
SRERREY 0.48% 4.39% 9.24% %g :8-82 :8-82 8-8‘; 8-82
g 3501 G 0.38% 4.54% 14.04% e ~0.05 0.02 ~0.01  0.01

HAHFE: Bloomberg, [HZZ/EHK

.8, ARILTFTHAL: £ARKNEDE

12 H 25 H—12 A 29 B4/, £EB % AwiFk ke A=A M,

HHFER: Wind, BERZIEAHE

ERDPRELSHE, ARTCERIE, £TIEKAZEMRE0.32%,

M & AL AT & FUHE HOB) L= 3%,

ER )
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B9 T Z2HEXEREFRFHELITMEEFEN (12 425 8—12 A 29 8% A)

ThETI
THHSBN
RHEEELE %

f::37n
PSRRI A TR
HESLE
EMST

il

EASIR

MP=7T
SkAUHER
H7t

aram

B
BT h

3% 4%

R
2

—2% —1% 0%

HAFRM: Wind, ERZEZHHE

LA, ARFETHEN: BB EEE
a@mk$#ﬂmﬁﬁ%ﬁm B R0 B k. EABBNLERE, RELEATERSHER, RF7&%

FARMR 5
B 10: 23R EEXFASBMARKTIN CGRRMAE T ) &L EN T )
E— R E—RKBIE  FHESKUIE

CRBILZEIEH: &R 0.00% -0.42% -8.01%
CRBUAIEH: "M -0.47% -1.88% -12.73%
CRBHISSIE%: HbE 1.18% -2.26% -24.39%
EMBEY CRBASER: =& -0.77% -3.11% -26.19%
CRBILRIEH: &8 0.63% 1.17% 2.04%
CRBILEEIEH: T EH 0.33% 0.61% -4.60%
CRBUIfS1E#: SR M 0.30% 0.81% -1.59%
RJ/CRBERfi1&iEE -1.79% -3.59% -5.01%
FERERREWSEK -1.39% -3.31% -4.27%
MESRESELWHEN 0.04% 0.48% 11.51%
iR e SR FESETIEEL WY 1.04% 3.80% -4.47%
R Dk kg -2.50% -5.15% -5.16%
RS SRR -1.03% —1.48% 0.19%
FRESRERIVLIHIEY 0.00 -3.26% -8.29%
IR = AR R W R -0.45% -9.55% 19.88%
witiSRE -2.29% -4.07% -10.36%
WTIERiH -2.94% -5.66% -11.40%
CBOT/hE 1.99% 4.97% -20.51%
CBOTXAE -0.63% -3.39% -14.88%
CBOTE*¥ -0.42% -2.44% -30.62%
FEERNME [LMER 0.42% -0.09% -44.45%
LME$# 2.29% 7.66% -10.29%
LME$S 2.73% 8.82% -0.04%
LMES® -0.09% 1.09% 2.25%
COMEX#E® 0.35% 0.76% 18.21%
COMEXH -1.82% -6.48% -0.64%

HAEE: Wind, EEZIZHE

ARAEMAE T BAREZEHRARNE . 5
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2. BAXKERA£ZAFN: BTRE T L% AnE%

12025 8—12 A 29 8 % &, 12 A P £%]3% 1 PMI149%, T~ B AR ATAE 12 7 o B JE4]3% W 7 - 7& 3h 4% 3 50. 4%,
A G TAh. BAENLFLHBE SN, BT ARE, 7 Lk, Aew%. Z6%F, K>H>H 8.

2.1, BRRTHIL: ANREETERBBERESR

TIHABHER TR, A BRI BT AISHKRE EERITK, BT BRI ATEF, A& T @, mKAA&KREE K,
WMk E, LHIXEAIERR., A CFIREEN, ERAGBEMEANRIG. T eml, LEFLH—FER
AN186. 7017, HHRBIERNFRN. EIELZ5 KM 2. 06%.

B11: BABETHREFEL (12825 8—12 A 29 B %)
IE—FikERIE IE—BikEkIE FEWES KBS

LilEsRs 2.06% -1.55% -3.70%
AIERKEE 3.29% -2.25% -13.54%
eINLREE 3.59% -1.38% -19.41%
feus0 1.03% -1.16% -11.24%
ARETHIE  (4LiES0 9.05% 10.71% 14.92%
iPER300 2.81% -1.64% -11.38%
LiE50 2.45% -1.35% -11.73%
FES00 2.21% -2.23% =7.42%
FiE1000 2.67% -3.70% -6.28%
B4EEE 4.33% 0.32% -13.82%
Eiehis | fEEPERIER 5.09% -0.87% -13.97%
#=trbin | =tRAkiE 1.40% 1.74% -4.95%
iPiR300BEHALE 2.73% -1.66% -11.34%
LiESORRHSHALE 2.12% -1.62% -12.08%
BHEHALE | FPIESOORRISHALE 2.06% -1.94% -7.48%
HilE 100082 8HALR 3.01% -2.96% -6.22%
ERPEAS0RAER 2.57% -1.67% -12.14%

HAHFR: Wind, BEHRZEHKE

2.2, BRABKTHRL: RTIAZREIT
12 425 B—12 A 29 B 4 &, RITNFTHIEAF 4334 12570100, T K@t -F45, MR T IRIREIT, &
HREFE, SLfr>E1E>1E .
B12: BRETHRSEENL (12 A258—12 A 29 B L)
E—ERkEIE E—BkKIE FHNES KRR

PiR-EBUE(SENER 0.34% 1.03% 4.68%
PiR- I REME(SME)EH 0.35% 0.83% 7.14%
EEH |PR-EREMEEE)ER 0.30% 1.11% 5.06%
PiR-ERRSME(TE)ER 0.26% 0.59% 4.71%
KhHEE 0.02% 0.03% -0.09%
2 M R 0.13% 0.38% 0.45%
Hitihi% |SEHBEfREAR 0.14% 0.69% 1.55%
10F A E IR 0.17% 0.91% 2.61%

AR : Wind, EHEZEZHHE

2.3. BAARTHEL: AeTHD%E
BAB ST SR ERkER, EE2HBMRP, R, LI EB R ET,

ARAEMAE T BAREZEHRARNE . 6
ERERFESLBERAR



BERRZISHATE

SDIC ESSENCE FUTURES KX 47 B4R

B 13: BAKER 48RRI
IE—REakEklE IE—RkEkiE FESIKEIRE

WIND&E g -1.61% -3.09% -2.50%
WINDEER -3.50% -5.77% -0.09%
WINDHT -2.69% -3.98% -5.76%
WINDEEESNE -0.84% -0.95% 6.71%
WINDE & -0.28% -0.49% -20.89%
WINDERERE -0.34% 0.28% 16.93%
WIND iHBg it -0.83% -5.68% -16.82%
WIND&4D -0.24% -3.69% -14.54%
WINDZREIF & -3.42% -8.28% 1.33%
WIND¥RE & 0.06% -1.52% 7.42%
WINDIEEEiZt4 -2.32% 3.26% 22.43%

HEAHRR: Wind, ERZEZHIE

B14: BAEZZAZH SRR M4ERBEFL (12 425 8—12 A 29 B %)

SIS
poTiic
PR
EEEE
£RIE8
PVCIgH
AFEH
AEEE
FERIEE

e
-

-9.00% -7.00% —500% -300% -1.00% 1.00% 3.00%

HAER: Wind, ERZ1EH T

3. XXX AMKREL: 2EnSABE4TILER
BhARE, 2B FETAA TGP, XEFREPERGE G LA, wEFERmhl, KERF
A e K.

ARAEMAE T BAREZEHRARNE . 7
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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, 8
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