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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2RKEATFEREZARL: BRTBHRLER BT EE e 3
.10 AFAETHEI: ERTTREAT AR ettt 3
1.2 2T : THFIEMLBEETKZE 4. 3% oo 4
1.3, AL : EAIEHIELTRI oo 4
1.4, 2B THBEL: BFRENI R e 5
2. BAKEATARAAFR: FATRTRABEER BT AERED e, 6
2.1, EBARTHEL: AREZTABRTIATER LK e, 6
2.2, BRFATHEIL: T EELEE T oo 6
2.3, BEARSTABEINL: BT HEHIR oo 6
. REAFTANREL: RKEFEEARBTIEIL oo 7
Ai A xR
B1: 2REZFZEANHEL (205 B2 H 16 B) oottt 3
B2: 2RI BZREFTHHREFL C2H 05 H=2 A 16 H) 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
B 7: TR2HAEIHEEFEIL (205 B2 H 16 B) oottt 4
B8: FBEFKEFERFEHFIL (2805 H=2H 16 H) oottt 4
B9: 2ERERXEHETHNKEFRL (2805 H=2H 16 H) oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
B 11: BARTEREEIL (2805 B2 H 16 H) oottt 6
12 EAGTEREEIL (2 805 H=2 F 16 H) oottt 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BRAEZEXRTHSEMAETREFEIL (2805 B—2 F 16 H) oo 7
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1. 2R KEFZEAREZAFN: BT ARLEK T EE
2H058—2A16 0, £ 1 JBKKERETHAY, ELMLAME—F SR, ELBBOLHK, BTH
SRR, T EE. LKA, AELIHN, AR>KR>MG.
B1: ARE2F~TsHHEN (205 8—2 A 16 H)

SREGRY -1.22%

SEREFHIRE -1.16%
SRR “1.1%
ESIE S0 0.30%
HikhHR bR I 115%
RJ/CRBE R ISR N 1-81%
R TIEE 2 84%
FEERERSYEHEN I 3.65%

HHFER: Wind, Bloomberg, E#Z1ZHKE

2005 08—2 A 16 8, £ 8 MMEREFERFKEE LY L, ABEAE, BRWEKEET. HLH
PENFTRETF. VIX A EAKAZE o

B2: 2RETERFFTHHFHKENL (2 058—2F 16 H)

MSCIEE T 1.03%
BT e 115%
MSCIERH I 123%
wscuexx [ 2 6%

sppmba I 2.84%

FHER: Wind, ERZEEBTE
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B 3: 2 EZRTHENL: ERFH

B 4: 2REZRFHIL: BRHNT P

IE"EKRIE A RKKIE FUNESKKE

E-RUNE  E-PRGE EUZOUEE Doy L e
MSCIT AR 2.61% 3.59% 0.89% f‘;ggﬁ’é 40 21;2:;: g%g:ﬁ: 5';::;‘:
LitsH 491%  -0.97% -3.67% BARIEH 3.04% 4.39% 4.27%
e SO 2 A momes e e o
AT EE 3.03% 1.21% 3.17% FIBASELIE 1.47% 5.47% 8.68%
H&225 644%  805%  601%  FECEE Gash  1ooo%  908%
HESARY 1.28% 6.05% -0.25% BCRIBIBFX 2.07% 1.65% -0.48%
EDESENSEX30 047%  -0.96% 0.26% ;;;ETJJXX ?;gg:ﬁ: g:;g:ﬁ: ;:32:2
ERHRST] 1.33% 1.16% -0.57% FEOMX20 5.91% 10.15% 13.86%
ﬁm]‘zﬁ}g 134% 128% 086% F=OMX=i -1.57% -2.19% -2.03%
BEOSEAX -1.16% -2.21% -3.67%
RESRE 0.16% -1.10% -2.09% MEOMXS18 2.21% 4.49% 0.90%
Eﬂ%ﬂﬁ?ﬁﬁ 317% 400% 706% EZHMOEX 0.50% 1.98% 4.63%
BEIBFIATX -0.99% 0.68% -0.82%
DRhGHE 2.47% 3.56% 6.56% HHWIG 0.72% 6.93% 2.15%
ST T
HE=NZ50 173%  -0.39% -0.39% SRR 0.00%  -7.09% -8.83%
HAHFER: Wind, EHERZEZHR HAHFER: Wind, ERZZAHT
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
E_ERkEkE R —RREIE FNESHKBIE Ve — _ _ _
MSCIEE 1.03% 5.11% 4.90% E_RidE A-BXHE FHEONHE
e L B T %A L
BOBIBOVESPARK  iote  oatw  wove  WMEATMZ 264 293%  0.57h
WREMERY ~15.0c% IR i HREDFMEHE 0.71%  4.32% 4.90%
AL -4.61% -9.08% -10.76%
IPSAZRI40 5.71% 6.14% 2.24% fRHRBERISE100 6.75%  15.17% 23.83%

HAF R : Wind, BHEZIZAT

AR : Wind, ERZEZHE

1.2, &M THL: TFPERKEREKZE 4. 3%
2H058—2A168, £FMEREFERES, ATEREMEIHR, 10 FHERKEEAZE 4.3%, L5

TEE, 2HGEEAN, SIKEG

>3 > B .

B 7: T2 AERKEFNL (2 058—2FA168)

8: FTEEMGAEERBLEN (2A058—2H168)

E—BikiE TPk ENESHKE q(,cé) 155 6003 2R 6106 SE i 0161 10?_%30
EREHEY -116%  -1.93% 3% == 0.17 0.28 0.30 0.27
SHERES 2% 2% 3 g vE e oh e
ERERREY -1M%  -1.56% -2.35% %g %-(1)3 8-;2 8-32 8-121'
SRERBHFEY 0.11% 0.09% -016%  epe 0.11 0.09 041  0.05
HAF R : Bloomberg, EF#Z15H7E HAHFRK: Wind, EHRZ/EHE
1.8, 2CHFHA: EARFIELRE

2AH0H—2HA168, F2IFEFRHLELDR, EALKKEAZL LK, 542104 B o, ARTICLEER

Jz 17 o

AREWASE T BRI TA R,
ERERFESLBERAR
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1.4, 2[R THHA: BirahARRR

B9 z2ERXEHEETELAMKBEFNL (20 8—2H16H)

—2%

—-1%

1%

b7
L ST e =2
Hx
=
iz T
+HHBE
EHEE =
7
W
ST
BX7T
AR
HEASLE
#7T
SRR R BIT/R
ERSIR
BEARD
wam
B
LR
ERST
=2t g=t
=3t
2%

HAHFR: Wind, BEHRZ/EHKE

VAR B H AT E TN R AT, MR RERRTH AN AELBRAREBRKIIL, R* 0 EIREIHS

#o

B 10: 23K E2RFHBMAETKEF L (TR EH S EMTH)

MEMEEH

CRBEIEEIEH: &5

CRBH&IEH: R&E

CRBMEIES : imAg

CRBELRIEH: HR&E

CRBEIfRIEH: &

CRBEISSIEH: TuvEH

CRBHM&SIEH: HRE

HILRMSIEL

RJ/CRBE mffii&E 3

Nt e =

ITEREEEESWHIEY
TN M ] E G g

T s fo B0 R R S S 3 45 2

EEERESKASIES |

T B RRI SR

IrE R RER SRR

EEERHE

il %158

WTIEH

CBOT/hE

CBOTX=

CBOTEX

LME#&

LME$#

LME$R

LME{

COMEX#ES

COMEXBR

IEZFABKEkIE IE— B KEkIE  FAIES KRR

0.83%
0.72%
1.84%
3.10%
-0.46%
0.91%
2.08%
1.81%
3.65%
-0.87%
-0.49%
7.12%
2.08%
-2.94%
2.25%
7.61%
8.05%
-6.69%
-1.22%
-5.93%
0.83%
-2.59%
-0.92%
0.09%
-1.54%
3.01%

3.24% 2.41%
6.04% 5.34%
-2.56% -4.71%
6.95% 6.39%
-0.27% -2.02%
1.35% 0.43%
4.72% 5.17%
3.14% 3.32%
4.49% 5.37%
-0.57% -2.50%
0.46% -3.66%
6.70% 9.94%
8.59% 11.79%
-0.89% -4.02%
9.31% 14.49%
7.29% 8.43%
8.80% 9.69%
-3.48% -10.70%
-4.40% -9.56%
-6.09% -11.52%
0.68% -1.62%
-6.46% -10.29%
0.09% -7.18%
1.52% -1.05%
-0.31% -2.23%
1.69% -2.29%

HAHFR: Wind, EEZEHT
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2. BAREATZRAWFNL: TR TRELR ATFHRES

2A05H—2 A 16 B, TATHEZZREH R, FEH 1 AAEERAIEARPHEIIEKALHETHAL, N2

EM FTAENKE. TATRTHILERK, BT RARES. 26%kA, B>HB>M.
2.1, BABRTHAL: ARIETEARBKITEARLE

LEBERBEEFERESBR, RFBTEFL., Tl A RIS TABH T AR ERK. AT HHRIHFDHA,
RA& 7 dr, mEXNA&KREE K, weF@m, B, EILEFRBEN, ZRARASERELIAIME, AT 4w L, b

E R —FEANN160.82 10T, HANEEIRLLIE I, L IELE A B g 4. 97%.
B11: BAETHRZEFEL (2805H8—2H168)
IEZFERKEE IE—RRKEIE FES KR

LilEsRs 4.97% -0.97% -3.67%
HRIERkE 9.49% -1.91% -7.39%
tlk RS 11.38% -1.45% -8.70%
#8150 11.60% -3.33% -11.80%
ABgthin | AGIES0 6.68% -12.91%  -23.80%
iPi®300 5.83% 1.94% -1.93%
LiE50 5.54% 4.61% 1.14%
HRiE500 12.86% -0.77% -5.14%
FiiE1000 9.15% -9.86% -15.19%
BRI fBEEEE 5.19% 2.99% -4.15%
fEERERIEE 6.51% 4.03% -3.63%
w=trbin | =tRAkiE 0.52% -0.99% -1.49%
iPiR300BEHALE 5.95% 1.58% -2.49%
LIESORRHSHALE 5.13% 3.76% 0.40%
BEHEHASS | HRIESOORRIEHALE 13.25% -1.21% -5.91%
FRiiE 100085 5HAER 10.50% -9.66% -15.51%
SHPEAS0HAER 7.35% 5.72% 1.86%

TAHFR: Wind, BRI

2.2, BRBGTFHAL: RTFELES
2A05H—2H 16 H, FAr&iTAFTHEAEFE % 37401270, THFT L@ T/, T ERED.
kA&, Lt >14E RE> B,
B12: BARGTHREEL (27005 8—2 4 16 H)

IZFIBKEE —BRKRAIE FHESHKERIE

iR- DM E (SMEMHSH 0.01% 0.86% 1.03%
- RS M E (SE) IS 0.14% 0.71% 1.13%
BHEHE | PE-BRIME(RME)ER -0.03% 1.04% 1.33%
PHR-ERERSVE(SE)EK 0.10% 0.48% 0.74%
BhHES 0.07% 0.08% 0.05%
2FHE fREALS -0.06% 0.13% -0.07%
HitE™is | SEHEEREIL -0.25% 0.23% 0.06%
10 ERAASE -0.27% 0.46% 0.39%

AR Wind, EHEZEZHE

2.3. BERRARTHBA: BT HESHHR
BABRSTHDAE LK. TE2HRMRET, 21, R, B SEREE.

AR
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SDIC ESSENCE FUTURES KEFKFE4T R

B 13: BAKER 48RRI
B BakEkig E—BkEkiE FESIKEEE

WIND&E g 0.25% -0.40% -1.92%
WINDEER 1.59% 1.70% 1.32%
WINDHT 0.1% 0.31% -1.69%
WINDREERE 0.26% -1.72% -5.21%
WINDE& 1.09% 4.40% 2.33%
WINDEERE -0.58% -0.24% -0.36%
WIND i Bg#t 0.60% -3.07% -5.73%
WIND&4S 0.32% 1.16% 0.34%
WINDREI= & -3.00% -3.92% -8.82%
WIND¥FE & 1.22% 4.08% 4.70%
WINDIF£EEH -3.14% -11.05% -156.21%

HAHFR: Wind, EHRZEAHKE

B14: BNEZEZRETHSHUMAEHREEL (2005 8—2 16 8)

||HHH““H“I|“,__
%

—2.00% —1.00% 0.00% 1.00% 2.00% 3.00%

FAFER: Wind, BEEZIEHE

3. XXFAHHKEZ: XETVEEARAZTHEL
A RA, TWARBRTEREAT —2XkE, ATHEAEIATEREAFA, BEXIZEARZTHNE
5{(‘%{‘;@%%‘ /7“0
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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, 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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