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SDIC ESSENCE FUTURES

2024 4 3 7 04 H X EF FiET

X £ F =B/ (20240226-20240301)

> ARKEXEFEABKA: BTES T HSLK 2 4 26 9—3 A 0f e "‘_‘o’ii"’
%A, £81 A PCE MG &T MM, THELELAMERLTS K. e — '

EARKBEERES, BT, mT Ak, 25k F, VLELTHN KA TR A 0. 90k

‘ PR dRe S ’ SRGHRBHK 0.26%

7 5 > it > Jie e SRE e 0.27%
2RERRBEK 0.17%

FAHHK 0. 09%

RJ/CRB ] & 4448 5 2.32%

> BAXEFAZABL MK BREH 2A2600—3 701 8354, REBATRLMESH | 2 60%

2 AP RHIED PMI49. 1% KT AT/, 2 A P EIEHE L 5 &35 51. 4%,
WFF AR, 2 A b EMAr4iE b PMI50. 9%, Ha—/NHA Lk 0.1 AE 0 s, 5

AR, BN AN IE b, LR, TS E BB, e Tl A & A AT
*E&, B>H>H . AL F A5 F3002969
P B ALAER 5 20012005

dingpz@essence. com. cnh
010-58747724

> KETANMKRRED: RERASBREAEZREFEN %6145, SaTTHEN
TR, AEAREZT R, TEAXERSBFBEBELEE I,

HRIRE
KA =it B4R (20231204~
20231208) - #73gAE RABFIH £ TA4

R

AR T7: £EHBKRBIEXERREADH K A% BT AR (20231211-
20231215) - £ A H 12 m 8 KEF
Mg bk

KR F =B84 B4k (20231218~
20231222) - & &I F 4 K BE £ T A5
YTk

KR F B4 B4k (20231225~
20231229)- FARAE B ARAT =B
3

K EHF FiE 4T B4R (20240101~
20240105) - FERHMABEABTAH W E T~
W& A E

K EF FiE 47T B4R (20240108~
20240112) - BR £ L F B GME KET
R Lk

K EF FiE 4T B4R (20240115-
20240119) - & &.FMA &R £ T8
J B iR

K £ #B47 B4k (20240122~
20240126)- £ B & FHRFFME RET
7R B Lk

K £ 47 B4k (20240129~
20240202) - £ M &G E £ T

A ik

KR F#E47 Bk (20240205—

20240216) - % LI& & BLIEER K
Fl/i_tﬁi

k;’éiﬁ”:/iiéﬁ}g)%li (20240219~
20240223) - 4@ AT, WA K~
B bk
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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. SRRETAEREARKIL: BRFTES TR LR o, 3
1.1 AHBETEL: TBREETIDIEIET I oot ee e ee e e e eeena 3
1.2, 2AFFETHIL: 10 FHEFIBE R B E e 4
1.3, AFRCTHEINL: EABHIAEERED oo 4
1.4, 2B THBENL: BEIFREN R TE oo 5
2. BAXRETARAFL: BB LEE BRED s 6
2.1, BTN : ABREZFTEBB IR ETK 6
2.2, ERBATHEIL: AT E B ITR oottt 6
2.3, BEAASETHBENL: BEALEERBIE oo 6
3. KREREMBEDL: REPEBIEBHIE I ..o 7
Ai A xR
B1: 2REZFTSEHHN (2826 B—3 A 01 B H D (oo 3
B2: AREBRETHHFHEFEL (2826 B—=3 A 01T B LR oot 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: T2HABEEEHFIL (2826 B—3 A 01 B H D (oo 4
K8: FZEAMEERLFL (226 =3 A 01 BB oo 4
B9: 2ERXERXKHETHNKEFAL (2A 26 8—3 A 01 B LR oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
B 11: BARTHREFL (2826 B—3 A 01 BB ) oo 6
B12: ERMTHEEFERL (2826 B—3 A 01 B B oot 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZRZA LM ENAEEFL (2826 B—3 A 01 BB oo, 7
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1. 2R K EFZEREAAFTN: BRTESD mTReLHE
2A268—3 A0 BLE, £E1 A PCEMNMBRASESTHAA, THEALELEAM TR K. ELIHHUA K
EWRES, RFmL, FTARLER, L45%E, RELHN, BR>HE>K.
B1: 28K FZXZTHHEN (226 8—3 701 BHAE)

FhipRRbIRE —0.35%
EST = -0.09%
SRR M 017%
SEREHIRN 1 0.26%
SEREEIRN B027%
b A N 0-90%
RJ/CRBE RS ——2.32%
FESRERSEEHEN " 2.60%

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

1.1, 2B FTHAL: T E2RETFTHHBEH,
2A2680—3 A01 B4R, SMAAHERLFABIKKEFSTHAY, 2RI EZRETHEKBELA, LP
BRSNS, MIBERE, EIEMK. LT HEARBEREITH., VIX BB EELE %,

B2 ARETERFTHHEKENL (226 8—3 01 HLA)

AhipiRbIER  -0.35%

MSCIBKM o.16%

MSCREAIMSEK D 063%
R I 0 50%
MSCHE D 0%

FHER: Wind, ERZEEBTE

AREMAE T EREBERTATRNS . 3
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SDIC ESSENCE FUTURES

RER =BT AR

B 3: 2 EZRTHENL: ERFH

B 4: 2REZRFHIL: BRHNT P

Bk

MSCIZAEK 0.63%
LiEGHE 0.74%
2k -0.82%
ARmER 0.25%
A4225 2.08%
BEARER ~0.95%
EIESENSEX30 0.82%
ERAIEST! -1.54%
BNk 0.23%
RERHR ~2.20%
RN 3.82%
DRfite 0.09%
BiFE200 1.33%
HE=NZ50 0.21%

BBk ENZSHKKE

4.55% 2.78%
8.50% 1.715%
113% -2.69%
5.80% 5.61%
9.99% 19.26%
5.82% -0.49%
2.18% 2.08%
-0.55% -3.23%
1.44% 0.54%
0.21% -3.42%
8.07% 11.36%
41% 1.28%
0.84% 2.04%
-1.08% -0.22%

IT—ERKIE A —RKKIE FUNESKKE

MSCIBRiH 0.16%
HA/M00 -0.31%
EDAX 1.81%
EECAC40 -0.41%
BARESR 0.61%
F¥FIBEX35 —-0.65%
AEZFPSI -0.88%
FIBASELR 0.67%
BR=%48 -1.44%
B=AEX -0.10%
HEFIBBFX -0.23%
IWESMI -0.02%
FAHEELUXX -0.72%
FAEOMX20 0.65%
F=OMX21H -0.28%
MEROSEAX 0.99%
ImEOMX£1 1.40%
BEHMOEX 3.96%
BFIATX -0.18%
EPWIG -1.31%
WHIGSRE -2.13%
THIAMIRIR RIS -0.14%
S5R=REENK -8.45%

2.12%
0.68%
4.92%
3.62%
6.48%
-0.13%
-4.56%
4.05%
3.74%
4.39%
0.98%
1.42%
-1.68%
6.92%
-3.12%
-0.81%
4.64%
1.63%
-2.25%
6.14%
0.53%
3.32%
-9.82%

1.95%
-0.66%
5.87%
5.18%
7.92%
-0.37%
-10.23%
10.02%
8.69%
8.55%
-0.24%
3.20%
-2.99%
14.11%
-2.61%
-2.95%
2.98%
5.41%
-1.64%
4.73%
3.29%
9.15%
-16.53%

RAHFR: Wind, BRI

B5: AREEZRFTHINL: EMNTH

BHFR: Wind, BEZ/ZHHE

B 6: 2K FZERTHINL: LT

vsciem | 0w eosw 7otk i Wt ey
Si6z300 oss% s 2 'ﬁﬁ 003 0T 554
BRI 198%  -320%  -3.22%  |IEHITADS 183%  6.40% 4.98%
BREVERY s s ek WREDFMER JICAY S K
ke TR evew aeve  (UEBEISEN00 296%  T0T%  278%

AR Wind, EHZITHITE

1.2, 2FMFETHA: 10 FHEMKBEEDZ

2A268—73 A0 BLE UMERMBEREASHALTHIRERSHLEAT T RIREGME R ERETE,
10 FIAEGKEE P EE % Top £ 4.19%, 2T B E LK. 28BN, sliam>Ea>1E At
B7: T2HEABRBEFENL (27 268—3 701 8%)3) 8: T ZEMIAEFRBEFN(Q A268—3 A 01 AL A)

AR : Wind, ERZEZHE

-EANE -ARNE ENEARME (%) 1M 2w sEm ioem
RN 026%  -107%  -243% o 006 —om S5 %
SRERER 021%  -19%  -303% o 0,02 00 oos oos
@ﬁﬁ;ﬁ{ﬁ}gﬁ 0.17% _0.97% -1.66% EEI _0.03 _0.07 _0.04 _0.04
SHEREEN 030% 0%  08% e 003 000 001 —o09

HALF K Bloomberg, BE#Z1EHE HAFRK: Wind, EEZEHFE

1.3, 2RCTFHMR: £ARKAEETRES

226 B—3 A 01 B %A, BRAKH &L PMI £AE4F T 7 5, BRULEANEL. B AR PERAE@AIA
Fistig, BALEASE. EABRBARE S TEFLRPLEAKRKEIR, ARTILERLD. ETHHA
4 0. 09%.

AREWASE T BRI TA R, 4
ERERFESLBERAR
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B9: FRERHGRREFEHETITMFEEEL (2026 8—3 A 01 8% AE)

THHBY
A=
25
PR R
Ny
TnbE
E-35
&
g
75
BFEARD
AR
Mam

] HESLE
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- ek

] B

— =TT

— % Sl e

— EASIR

O iz T

-2% ~1% 0% 1% 2% 3%

HHFR: Wind, BEZZHHE

1.4, £RXBZTHBA: BIFdihE LR
OPEC+A R# M~ MREREAL SRR, AR HALEE. AEeh. /AR R4 Lk,
B 10: osis kR B SMASRAEN GRS E A & LRENH )
IE—FERKRAIE IE— R KRR FAES KRR

CRBEISRIES: &2 0.65% 0.57% 2.76%
CRBUSEH: &% 0.90% 0.11% 5.69%
CRBEIZISH: WS -0.75% -7.09% -9.32%

OHRNEIEY [CREBMEISE: = 1.31% 0.69% 5.68%
CRBUZIEH: &&F -0.01% -2.26% -2.37%
CRBHIRIgE: TUEH 0.48% 0.89% 0.79%
CRBUZIEH: AR 1.60% 4.37% 6.86%
RJ/CRBESRM &I 2.32% 1.73% 5.03%

e EE R KRR 2.60% 2.10% 6.66%
FEenRsREkEER 2.24% 1.69% 0.74%

Hs iy |PomE LIS BSKEEE | 0.57% -1.12% -2.62%
IR R R Esias 3.93% 417% 11.61%
FEEEEELREEE 0.33% 4.88% 13.66%

FEEERI S KIEIEN 0.57% -4.20% -4.66%
FEERRERE kSRR -0.22% 2.43% 14.30%

R 3.36% 3.43% 8.28%

WTIEH 4.23% 5.22% 11.89%

CBOT/hE -1.84% —-6.17% —11.09%

CBOTAZ 0.55% -5.93% -11.39%

CBOTEX 2.54% -5.30% -9.88%

EERRNE [LMEE 1.46% 9.43% 6.83%
LME$E 0.66% -3.78% -8.62%

LMESS 2.38% —2.14% -6.35%

LMEf -0.43% -1.09% -0.47%
COMEXES 2.24% 1.65% 0.96%
COMEXHB 1.61% 1.24% -2.83%

HAHFR: Wind, EEZEHT

ARAEMAE T BAREZEHRARNE . 5
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2. BRAXEAKRZRAAFA: B LE BARED
2026 8—3 401 BLA, 2 AFk%%k PMI49. 1%, KT AT18. 2 A F BAEH1i% W 7 5 & 3h 35 3% 51. 4%, 45T
A{i. 2 A P EMA 4Lk PMI5S0. 9%, BaT—AH L3k 0.1 A\ L, SPEEARAR—H, BFANLEH DT
%, R EFR, BRESHIEIT. B5%FE, B>H>HA %,
2.1, BERETHL: ARIETEEESHK LR
G AmEFZF, THRKEAMAER, A REZTEABUSZH LK, AT AR FHET. A& TE, RKRE
EAFTFREESE. wkp @, THEA, BTFHKEEN, RITAGBEHMEANNME, BT ew L, L4 —
JA % RN 235. 46 1L, HR N B IRLIE hm, EELE A B Ak g 0. 74%.
B11: BAETHREHFEL (28 268—3HF01 B%A)

IE—fE3kixE E—REkEkIE FHESHKIKE

LiksiE 0.74% 8.55% 1.75%

AIERkEE 4.03% 14.88% -0.94%

elkiRsE 3.74% 15.93% -3.56%

#8150 6.67% 19.07% -4.29%

AR5 |JGIESO 5.44% 10.46% -14.42%
iPi®300 1.38% 10.03% 3.11%

LiE50 -0.76% 7.12% 3.81%

HE500 3.49% 14.52% -0.92%

FiiE1000 3.37% 12.89% -8.24%

BAGTELR fBEEE -0.82% 7.13% -2.69%
fEERERIEE -0.63% 10.30% -0.69%

m=trbin | =tRAkiE -1.18% -1.69% -3.07%
iPiR300BEHALR 1.52% 10.21% 2.92%
LiE50BgHALE -0.62% 7.17% 3.90%

RRERAER | FPiESOORRISHALE 3.79% 15.57% -0.91%
FRiiE 1000855 HAER 3.35% 14.06% -8.53%
SHPEAS0HAER -0.58% 7.78% 3.70%

HAHANR: Wind, BRZEEHIE

2.2, BRKTHEL: R ERRRE
2426 8—3 A 01 BLE, RITAFTHIEMESEK 6320 1070, THFTL@AANTTAR HTELERRSH.
ARk A, BH>SLm>13 At
B12: BAGTHREEL 2 A208—3 701 H%)

AR THE BN, TE2R 0P, s hHke EiT, A Ee2RARE,

E—EEKRkIE IE—RIKEXIE FHESEKEE

PiR- S E (SMEHEH 0.23% 0.64% 1.68%
piEE-EU RS E (SE) IS 0.19% 0.68% 1.59%
RFHE |PE-ERSWE(SME)ER 0.27% 0.68% 2.05%
- ERRESVE (DE)EK 0.11% 0.49% 1.08%
BHES 0.00% 0.00% -0.02%
24 HAE fRHA LY -0.08% 0.09% 0.12%
HitsThi% |SEERAEfREASE -0.17% -0.06% 0.31%
105 HAERRAST -0.13% 0.07% 0.77%

HAFR: Wind, BEZEIZHT

2.3, BAB®RTHBMIL: Halit¥EARR

ARAEMAE T BAREZEHRARNE .
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SDIC ESSENCE FUTURES KX 47 B4R

B 13: BAKER 48RRI
IE—RBkEkiE E—BkEkE FESIKEEE

WIND&E g -0.24% -0.62% -2.10%
WINDEER 0.42% 2.18% 5.80%
WINDHT 0.15% -0.04% -0.70%
WINDREERE -1.24% -4.37% -7.23%
WINDE& -1.31% -0.09% 0.95%
WINDEERE 0.77% 0.44% -0.12%
WIND i Bg#t 3.32% 3.16% -2.89%
WIND&4S 0.01% 2.93% 2.37%
WINDREI= & 5.42% 5.90% -0.29%
WIND¥FE & -0.80% -1.07% 2.41%
WINDIF£EEH -1.20% -7.34% -14.36%

FAHFR: Wind, ERZ1ZH5E

B14: BAEZZAZHRITN4EHREHFL (2 426 8—3 A 01 B %3)

R
b
BEEAEEL

e
g
|

-4.00% —2.00% 0.00% 4.00% 6.00%

FHFR: Wind, EHRZIEHR
3. KELENKREL: (2 iFL2BEEZRFENR
ARE, AT HEAFSFRGE, SEARET SR, EEARKEASZTEEELZNEFL,

:

ARAEMAE T BAREZEHRARNE . 7
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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 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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