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1. SRXAFZEARELFN: BTSN MTRIZET BoEE e, 3
1.1, 2FAETHEL: B ARBETTATITK cooeeeeeeeeeeeeeeeee et ettt en 3
1.2, 2AFFETHIL: 10 FHEFIBE R B E e 4
1.3. AFILTHIL: EAEH T e 4
1.4, 2RABTHBENL: BFRBENEEEE e 5
2. BAXRETARAFL: RTHARDE RFRBED oo 6
2.1, BRETHEL: ABREZTEIEHEIRETE e, 6
2.2, ERBATHEIL: AT E B ITR oottt 6
2.3, BRNASTHBL: BT IHEE e 6
3. KAFEHREZ: XEBEAEFRKET EFMANRI R 7
Ai A xR
B1: 2R EZFAEHHEN (1 A8 H—T H 12 B BH) e 3
B2: AREBRETHHFHEFEL (1 A8 H—1 A12 B L) 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: TE2HABBFHEHEIL (1 A8 H—1 H 12 B BH) s 4
B8: ZEAMBERHELTL (1 A8 H—1H 12 BB oo 4
B9: F2ERERXTHETHNEEFL (1 A8 B—1 H12 BB (oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
A1 BARTHREFL (1A 8 B—1 A 12 H BB et 6
B12: EBRMTHEEFEL (1A 8 B—1H 12 B L) (et s s e 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZRZASMEMAEEFL (1 A8 A—1 A12 BHI) (o, 7
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1. 2R K EFZEREAIFN: BT HTHZRET AT
1A8H—1 A12 B%)F, £E 12 /] CPI R tb3gx A MAGh T34, 12T 9% &I NEh. £TIEE
@B, BT AT, T AE AR, BT HEE, LA RAE, VAELITN, BR>HE>H &
B1: 48T 2XZTHHEN 1 A8H—1 A12 B%A)

FhimERThIEE —0.58%

RJ/CRBiémif iR -0.58%

EERTm S EEIR —-0.21%
ESTE <t 10.00%
SHRERIEN I 0.18%
SIRESIEN I 0.38%
SRR N 0.70%
Bixthinrhbig T 1.53%

FAF R Wind, Bloomberg, E#HZ1ZHK

1.1, &RBEFHA: B ARTAAR
148 8—1A12 858, :2AABHKEFIIBETTAE, HRET SR LHERN, AAHERA,
T RARE B AT AR BT 5 R IR AKET Ho VIX K L5k

B2: ARFIZRETHHEEFENL (1 A8HE—1 A12 0 %R)

a<hipiRbieE = -0.58%

MSCIEEM —0.06%

MSCIEAHBK D 0.94%
KA I 1 53%
MSCEEE D 1.om%

HTAFER: Wind, EHRZEHFE
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B 3: ARETERTHENL: KT H B 4: 2REZRFHIL: BRHNT P

IT—EKEKIE TR KRIE FUNESHKRIE

i-AkKE E-RAERE FHNEOREE D00 Tosan  idow o

MSCITARE 034%  -10%  -09%  mEDAX e -02%%  -0.2%%
Lt ~1.61% -3.12% -3.12% I’ékﬂ}ﬁ%ﬁ o'.21<£ 0'.31%: o'.31°/:
EEE& _176% —471% —471% AMZFIBEX35 —_0.69:A; —_0.07:A; —_0.07:A:
Ay 00%  -233% 033 e S 40w oo
A13225 659%  6.31% 631% ~ Ersm -282%  -391%  -3.91%
LAY 206%  -490%  -A90% e 0st%  _ooi% oo
FESENSEX30 0.75%  0.45Y% 0455  WLsm 0.36%  0.80% 0.80%
b—" 0% 5% SN o A
BEEE A 0 4 BEOwxem -0 soo I S
- 0% -046%  -016Y . . B o o1

i S o m i
IR VU0 10 I BAMRIATX -0.92% -1.06% -1.06%
DRt 0.20% 2.99% 2.99% “PWIG -0.64%  -3.00% ~3.00%
200 012% 2% 2% pamwemeEs Sean  aoex  aoex
HEw=NZ50 0.93% 0.75% 0.75% SR RIS -0.20% -0.20% -0.20%

RAHFR: Wind, BRI

B 5: 2REBRFTHIL: EMT P

FAHFR: Wind, EHRZEHE

B 6: 2K FERTHINL: LT

E—RKEKIE  IE—AKBKIE FHNESKEE

LRkt E—BiixR

EHE

%R

MSCli@ 1.88% 0.19% 0.19%

o g G g s
BOTOVESPAREK  oome  oame  oasw WEHTAS 1M 013 -013%
RIREMERV -2.11% 11.12% 11.12% FREDFM &S 0.39% 1.09% 1.09%
aARHAS S avow  avow  [EIEEISEI0 469% 6% 691

HAF R : Wind, BHEZIZAT

1.2, 2RBFHL: 10 FHPEMKSERDHE

AR : Wind, ERZEZHE

1TA8E—1 A128%5R, TWHEERMALALAL T, 10 FM £ Glcs 584 Tk 9bp £ 3.96%, K
EMEFERA LD %, ST EERE. 28EEN, SKE 50> RG> E i,

B7: T2EABELEEENL UA8E—1 A12 B %A) 8: THEMMEERBENL (1 ASHE— A128 % A)

F—Ek%E f— E Az (%) 1485 24FHR 5EHA 10448
P R i I B
SHERRY 018%  -1.26%  -126% Geg O TE i
DIEMREN O OM0h 0% EE e 6o hos oo
HEHEREN 1.03%  -0.22% -022% e -0.08 -0.02 ~0.04 -0.06
WAFF R Bloomberg, [EHIRZIZHK RAFR: Wind, EEZEHTE
1.3, &RCTHMA: EARBKBAERT

A8 H—1 A12 8L, BiMgFfdvialr, R, BEGLELH L. EAKKAEEF. TZ2IEERTL
Hin, ARTILEFSSE, £UKHETEMRE 0. 00%.

1
1%
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ERERFESLBERAR



BERRZISHATE

SDIC ESSENCE FUTURES

\

5

NN

\

Fl 4k

B9: FTZERXHRETHETTMNERBEFT 1 A8H—1 A 128 %)

THHSN
=
PeltREELLE
B
mam
JiI5gr
BFART
AR
EREB

Hro
HelizuiA
g

B

L o
HPI=7T
PR ERR

SRS
O3PS

ENEESEE
EASI/R
EZESE

-1% 0% 1% 2% 3%

FAFR: Wind, BEEZ1EZHE

1.4, 2R\ BT HHEA: BiRbhE L= %E
TREAEI, B R LR A el ek RAR” % 5B T .
B10: bE &AW BMARKIMIA CRKHAHEE A S LKA

IE— KRR IE—RKRKIE  FHESKEIE

CRBIIEISH: & -0.24% -1.03% -1.03%
CRBIZIRH: &2 0.08% -0.93% -0.93%
CRBIIEZRIgH: Mg —1.25% -2.54% —-2.54%

HHENEEY [CREMEER: X8 -0.64% -0.80% -0.80%
CRBUZIER: &8 -0.47% -2.28% -2.28%
CRBIIZiSH: TIEE -0.47% —-1.10% -1.10%
CRBULISN: HASR 0.22% 0.44% 0.44%
RJ/CRBEBRMEIRE -0.58% 0.21% 0.21%
TEEEERS SRR -0.21% 1.04% 1.04%
BEERESELRERER 0.18% -0.98% -0.98%

iy PEBRTVSRSEEHEN -1.59% -4.15% -4.15%
ANIREE rEEatEE kSRl 0.26% 3.33% 3.33%
TEEREES KSR 1.25% 2.79% 2.79%
FEEERIE SRS -0.02 -3.25% -3.25%

PRt L L et 1.49% 1.88% 1.88%

iR -0.74% 1.61% 1.61%

WTIEH -1.61% 2.00% 2.00%

CBOT/N\E -3.24% -5.05% -5.05%

CBOTAS -2.45% -5.49% -5.49%

CBOTEX -2.82% -4.67% -4.67%

FEFRNE [LMER -0.58% -2.23% -2.23%
LMES$% —1.38% -5.75% —5.75%

LMES -2.49% -7.20% -7.20%

LMESH -1.43% -3.12% -3.12%
COMEX&S 0.05% -0.88% -0.88%
COMEXB®R -0.11% -2.77% —2.77%

AR : Wind, BHRZIEZHE
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2. BRAAEXKRZRAAFA: BETHRDE MTRRED

1 A8 H— A12 8B%A, 12 AFE PPl Rlrbisast—F 47 K, CPI RrbiEmgsar— ™AW E. 12 A F H4k
BRI FRAIGARTRRANRTHIAA, M2 5EM 37 248, AELHM, 12 A+ E S0 R igiz g T ZaT
i, #oREESEE, BRNLFRERT AR T. RTHRTRE, GHTRRES. 26kA, M>K>H 0.

2.1, BRKRTHEL: ARITESTEREKERTE

NIPREEFFERETE, BT HFEREER, AREIZTANBKALLESEHE., BT BHRZHAA D,
WA& T dr, MmEREEITD. W3k dE, B )RR, HEERESHRSEN, ©F. HTENERLME, 28
faem b, b EF AR —FARE 24.39 10, FRBFRR Y . EIELZAE MR 1. 61%,

B11: BAETHEENL (1 A8H—1 A128%A)

IE—RKEkIE IE—BkEE FHESIKEIE

FiFsisg -1.61% -3.12% -3.12%

SRIEREE -1.32% -5.55% -5.55%

Sl iRIE -0.81% -6.88% -6.88%

£le150 -3.64% -8.64% -8.64%

ARETHI%  |JGIES0 -11.39%  -14.09%  -14.09%
iFE300 -1.35% -4.28% -4.28%

HES50 -1.38% -3.82% -3.82%

THIE500 -1.43% -4.11% -4.11%

thiE1000 -1.79% -5.31% -5.31%
== -1.76% -4.71% -4.71%
fEEhE RIS -2.23% -4.97% -4.97%
H=tREiH | =SHRRkE 0.34% -0.65% -0.65%
iFIR300RSHSHAL -1.43% -4.45% -4.45%
HiE50Bg5HREE -1.37% -3.76% -3.76%

RRSHASS  |chiESO00RR3SHALS -1.77% -4.48% -4.48%
ehiF 1000821 -2.01% -5.83% -5.83%
ERIREIASOHAE -1.37% -4.05% -4.05%

HAHFR: Wind, BEZZHHE

2.2, BAKTHRL: HFEHRTR

1 A8 H—1 A 12 B %8, £ITANFTHEMESE % 189012 T. THRKLE@AAI TAN. KT IRIRIEIT,

A, WF>E RG> B
B 12: BAGETHREFL (1 A8 H—1 A 128 %)

IE—FAKENE E—REKEkIE FHESHKERIE

PER-SME (SEIEH 0.05% 0.15% 0.15%
pE-EIREME (SE) S 0.20% 0.36% 0.36%
#EHE |PR-EREVE(SE)ER 0.09% 0.26% 0.26%
PR-ERRSVE(DE)EK 0.12% 0.22% 0.22%
BhES -0.01% -0.01% -0.01%
2 HAE R HALE -0.02% -0.11% -0.11%
HitsThi7 |SEERAE fREASY -0.11% -0.10% -0.10%
105 R HRAST -0.17% -0.07% -0.07%

HHFE: Wind,

2.3, BARRTHHML: AT HDE

B #z AT

BENR ST HESH T, TE2RBMET, WERT . LIS ET.

ARAEMAE T BAREZEHRARNE .
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B 13: BAKER 48RRI
IE—RERkEkE IE— B ke SFHESHKEIE

WIND#Eaig -1.73% -1.88% -1.88%
WINDEETR -0.54% 1.35% 1.35%
WIND#T -2.54% -3.34% -3.34%
WINDE R -3.45% -3.52% -3.52%
WINDE & -1.17% -0.70% -0.70%
WINDEERE -0.48% -0.90% -0.90%
WIND Bt -0.84% -3.11% -3.11%
WIND&4D -0.74% -1.32% -1.32%
WINDREIF & -3.58% -4.05% -4.05%
WIND¥FE & -0.65% -0.1% -0.11%
WINDIF£EiEH 0.31% -2.39% -2.39%

HAHFR: Wind, EHRZEAHKE

B14: BAEZRZAZTH SRR MEEEFL 1 A8 8—1 A12 8 %)

BEEE
LPGigH
2ilion S
R
RGN
THHEE
vt =Ea g
it
|EIEN
TAIEH

HEigH

-9.00% -7.00% -5.00% -3.00% -1.00% 1.00% 3.00% 5.00%

EHRI: Wind, EHZEHIE
3. KEAXTZFMARREE: XEARKAZMAEAT =00
A RA, ARG REFNFKET EMEORAH IS, S REFHFERDERMLEREL, ETEEWE
i FAF AN o
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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
SR FTAR B B IO N AE . METR AW Ao ERREH, Ao &) TR H 5 AREPRTH. FNAHNF—
WML, K P REAREE A MR R T ARG E—R ., 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 .
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