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ﬁ%%%%%m st 0 B RRF F AR RE KR M. KIEVTIE IR
BREAS, AREFBKRHMIFESL—F LA,

MARE

K AR FZAT A4 (20231218~

20231222) - & & AF 4 K £ A5
ReT: £ BHBKRKEZLETRZAR BB R

KEFZZAT A4 (20231225~

20231229) - FA0E B ARE T =B

B Bk

KR B4 B4k (20240101~

20240105) - HF REEABTAH W E K>

A& KR

KR =47 B4k (20240108~

20240112) - BR £ &5 A KETF

L Lk

K EF FiE 4T AR (20240115-

20240119) - & & A& R £ T4

JE B3

K EF FiE4T B4R (20240122~

20240126)- £ B & FHRFFME RET

7= B F Lk

K EF FiE 4T B4R (20240129~

20240202)- £ TIE &SR £ TR

OB B Lk

K £ #5847 B4k (20240205~

20240216) - % Ik &I H &R R

3% = Lk

KR 47 B4k (20240219~

20240223) - 2 FFAIELT, ME K ~ B

B bk

KR 47 B4k (20240226~

20240301) - A4l B ARG T~ 2

Lk

K EF #iB47A 4k (20240304~

20240308) - & &40 A PT iR £ LA

OB JE = E

ARAEMAE T BAREZEHRARNE . 1
ERERFESLBERAR



|_‘| e

SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2HRRETZERERLFEIL: BAFE AR s 3
1.1, AFETHL: TEIEETIHDHTT oottt 3
1.2 2FMTHIL: 10 FHEFRMBEEI R ETK oo 4
1.3, AFIETAEI: ETLAEHIE BT oot 4
1.4, 2RABTHBENL: BEEFREN BN LI e 5
2. BRAETARIFER: BT LK MTEBED oo 6
2.1, BRETHEL: ABREZTEIGHERET e, 6
2.2, BRI : AT E T IT oot 6
2.3, BEABASETHBNL: BT DR E (oo 6
. KRAFAMBEL: RFEAEEFTBERFEI s 7
Ai A xR
B1: 2REZFTSEHHN B A1 B=3 A 15 B H D (oo 3
B2: AREBRETHHFHEFEL BA I B=3 A15 BL R 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: T2RABEEHEFIL B A1 B=3 A 15 B H D (e 4
B8: FZEAMEERLFL B A M B=3 A 15 BB oo 4
B9: 2ERERXFHETHNKEFL GA M B=ZA 15 B LR oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
A 11: BARTHREFEL 3A M B3 A 15 BB ) oo 6
B12: BARATHEEFL B3A 1T H—=3 A 15 BB oot 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZRZALMRMEEEFL GA M B=3A 15 BB (e, 7
ARA WA T B REERTA RN 2

ERFER RS LRERT
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1. 2R A EFFEREAAFTN: BREFE AR
3AMHE—3A15HYE, £82 A@KKBARETHMY, ELhEMMER, £THEEAERE, KR
WEE, Bee Lik, 26%kA, UELN, B=>E>M,
B1: 4REZ2F~THHNL GA MM B—3A158%4)

ES 2 A -1.41%

LEREFEH -1.29%

SIREHEERE -1.04%
P e ~0.51%
N ~0.23%
e E0.69%
FESRERSRE I 2.85%
RJCRBB@R I I 2.90%

FAF R Wind, Bloomberg, E#HZ1ZHK

1.1, 28EFTHA: T E2REFTHLZHKIH
SAMB—3HA158%AF, THFFEAELTRGE, RNEhFE%E, 2R IZREFTHLHEE, AHIH
kA, PRHREENTME, FHATHENRIT T RET S, VIX B BH L= E,

B2: ARFIERZTHHBEHL BA11B—3 4158 %57)

MSCHEXIE — —1.80%

RixthinkbiaE —0.51%
MSCIEEH —0.37%

FxhinRhIaE —0.23%
MSCIEE —0.20%

TR : Wind, BEEZ/IZHE

AREWASE T BRI TA R, 3
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SDIC ESSENCE FUTURES

RER =BT AR

B 3: 2 EZRTHENL: ERFH

B 4: 2REZRFHIL: BRHNT P

IE—EHRIE  E—RKKIE FUNESKKE

-ENkE E-BHBE ENESNBE g;%?% _g:g;:f: Z?g:ﬁj _g:gg:ﬁ
MSCITAMER -1.80% 4.19% 3.07% BEDAX 0.69% 5.85% 7.07%
: %ECAC40 1.70% 6.34% 8.23%
LirsH 0.28% 6.59% 2.68% BARIIEH 1.55% 7.85% 1.11%
= 0 0 1099 FMFIBEX35 2.84% 6.87% 4.91%
Eiﬁ& o 2.25% .30 1.92% WEFPSI -2.75% -2.31% -12.20%
AEMUEE -0.52% 8.77% 9.77% FIBASELE -0.35% 1.18% 9.97%
2 9479 0 0 BREEE 1.62% 4.94% 12.26%
EHZE . 247% 2.66% 15.67% WZ=AEX -1.18% 0.96% 8.26%
BEGARY -0.50% 1.77% 0.44% BCRIBRIBFX -1.33% 0.52% -0.64%
pEsEc0 AWd W oae  ma  oa mm
ERHIRESTI 0.82% 1.08% -2.08% FEOMX20 -0.99% 4.53% 18.15%
Y -0 720, 0 0 FHLOMXLIE -0.82% 0.70% -3.51%
BIRES 0.73% 1.64% 0.76% MEOSEAX 1.20% 3.16% -1.28%
REGE -0.03% 0.07% -211% BHEOMXSE 1.72% 6.78% 5.75%
+ BEHEMOEX ~0.47% 1.29% 6.48%
i 1.32% 5.44% 11.85% BEHFIATX 0.93% 1.30% -0.72%
DRhSGHE -1.73%  -0.47% 5.77% EPWIG 0.00% 0.98% 2.22%
RHiFE200 228% 1625  105% D s
Hilm=NZ50 -1.31% 0.91% -0.03% By -0.70% -8.17% -16.28%
HAHFER: Wind, EHERZEZHR HAHFER: Wind, ERZZAHT
B5: ARETERTHIL: £MNTH B 6: ARIBRTHNL: LTH
FEABE  E—FHBE ENESHNE \ o _ —_
MSCE‘EE —0.;0% 2.1;:% 7.13% JE_E]SKWE J&‘HE&HWE E*ﬂi%lﬁwm
N g o L 6
EFIMXX 2.35%  -1.78% -2.02% ) R0 0 0
RRE|BOVESPAISH -0.26%  -0.22% -5.55% WESITAZS 252 1.8 1.80%
ABEMERY [ oo EEDFM&H 022%  0.92% 4,.99%
AL o (] =g (o) —-J. (]
IPSASFI40 1.99% 6.25% 4.29% {REIBEISE100 -351%  -2.68% 18.19%
TAHFR: Wind, BEHRZ1ZHE HAHFR: Wind, EHHEHIE
L2, AT 10 FHREMKERAE K

3HMa—eﬂwaéH 6 AFAGEEMETE, SIRERKERERRE,

22bp % 4.31%, A #HAT

B7: FREA8%%FEL BAMMB—3A158%7)

FIEE %, 28ERA, SIKER>1E RG> E .

10 S EFAEEAE L%

B 8: T ZEMGIMAERSEFNG AN B—3 15 8 %3)

it Tz e E

EREHEY ~1.29%
SHEREY ~1.41%
2RERGRER ~1.04%
EHRHRGER ~0.34%

0.88%
0.93%
1.00%
1.87%

~2.38%
-2.96%
-1.50%

1.34%

(%) 1=# 25 1A
tE 0.08
£H 0.13
SF: 0.02
BRTX 0.06
EE 0.09
== 0.08
ENE 0.10

55 10558

0.03 0.04 0.03

0.24 0.27 0.22

-0.01 0.01 0.06
0.10 0.17 0.18

0.17 0.17 0.16

0.13 0.17 0.18

0.04 0.03 0.05

HAHFE: Bloomberg, [HZZ/EHK

1.3, &5CTHIL: ELHBHKABERR

SAMMEB—3 715834,

M & FUHA I R ARAE & U458 £ 5 B R7E,

g, ARTICE® %, £ T8 5%KME 0. 69%.

AR : Wind, E&ZEZHE

sh b 103 #

L ko, T2IFERIRLELE

AREWASE T BRI TA R,
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B9: FRERHEREFEHETITMEEEN (3A 11 B—3 158 % AE)
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AHFARF: Wind, BRZEZHE

1.4, 2[R THHA: BiREANAbH L%
PR sH RIS, BFRANFE B R R Lk, BRSNS, 9am B I k. KT Bk I,
B10: 438Kk ETHSMBREFL (B RNHET S S AKENTE)

IE—EBKERIE IT— R EKRKIE  SFHES KRN

CRBUIHIEY: &8 1.90% 1.96% 5.01%
CRBUKEX: AR 3.52% 3.60% 10.90%
CRBILERIEH: g 2.34% -2.09% -5.82%
MEMBEY CRBIKISE: RS 1.70% 1.00% 7.79%
CRBUEEY: &8 2.14% 2.22% -0.61%
CRBUISEH: TIEE 0.79% 0.83% 1.12%
CRBUISIEE: HRE -0.40% -0.06% 5.23%
RJ/CRBERMIBER 2.90% 5.34% 7.88%
FESERRSREE 2.85% 4.46% 8.80%
FESRRSES KSR -0.60% 8.72% 4.60%
sy PEoE LIS RS RSER 3.25% 7.19% 1.48%
EEESRERSESFER 3.99% 5.09% 13.57%
EEERUESKSER 0.34% 2.14% 12.37%
REERRISKEES 1.23% 0.52% -2.05%
IR R RS e 5.40% 5.30% 21.09%
ISR 4.02% 4.80% 10.73%
WTIEH 4.05% 5.80% 13.56%
CBOT/h\E -1.67% -9.60% -15.79%
CBOTXE 1.16% 2.59% -7.63%
CBOTEX -0.40% 3.30% -6.96%
EE/RNE (LMER -0.42% 9.77% 7.79%
LME§ 1.72% 10.91% -3.61%
LME$E 1.83% 1.79% -4.63%
LME$E 5.91% 10.65% 5.98%
COMEXE&ES -1.23% 7.70% 4.23%
COMEXE®R 3.59% 13.29% 5.74%

HAHFR: Wind, EEZEHE

ARAEMAE T BAREZEHRARNE .
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2. BRAXKZAAFR: BT LR RTARES

SAMHEB—3HA15 8%, PE1-2 Aa8 s AHMEARTRTRRLTHAVIE, N2 5M 7240,
B AT ERMAFRE, BT LK, MTARERBET. H6%E, R>H>H .

2.1, BERETHL: ARETETREEREKRLER

PAEMEANT R, BAEFERERE, A REEZTEARBKERER, BT AR LIT. RA& T @, KX
MENRTRELEE., WkT®, AF. Bk EN, ARG aNEILTE, AHFed L, LTS
P —JEH RN 328.20 12T, WA BRI, EIELZAE B KRS 0. 28%.

B 11: BAETHREFL 3A 11 B—3 A 158 %)
IE—FERkERIE  IE—BkEkE FUESKEIE

LiEsiE 0.28% 6.59% 2.68%
HRIERkEE 2.60% 8.98% 0.92%
elikiRiE 4.25% 9.10% -0.38%
#8150 0.68% 7.61% -5.09%
ABgThin  |4LIE50 2.68% 8.21% —-17.54%
iPi®300 0.71% 6.09% 4.05%
LHiE50 0.04% 3.17% 4.34%
HiE500 1.95% 5.90% 0.46%
FiiE1000 3.45% 1.27% -5.63%
BAGTELR B4EEE 2.25% 5.30% -1.92%
fEEPERIVEE 2.90% 8.06% 0.90%
=tRhis | =tREEE -0.26% -2.52% -3.97%
iPiR300B4EHALR 0.93% 6.57% 3.91%
LIES0BREHALE 0.11% 3.92% 4.34%
BISHALE | FPIESOORRISHALS 1.99% 6.69% 0.38%
HRiE 100082 5HALR 3.44% 11.08% -6.15%
ERHEAS0HRR 1.95% 5.22% 5.52%
HFHAENR: Wind, BRZEHIE

2.2, BRBKZTHRL: AT EFHRES

SA11 B—3 A 15 B %8, RITAFTHIEESEDE 1050 127, THK LS @A, AT ESBEG. K

*F&, LLFE>1E RG> EK.
B12: BAETHRSEHEL BA1MBE—3A158 %)

IL—FEBKEE E— R BKEkIE FHESHRERE

PE-SME (SE)IEE -0.34% 0.68% 1.71%
PiE-WEEME (BE)EH -0.05% 0.53% 1.67%
B (PE-EEEME(BE)BE -0.38% 0.71% 2.05%
PE-ERREME(SE)RBEK -0.05% 0.36% 1.10%
HBHES 0.00% -0.07% -0.02%
2& HAEREA 58 -0.02% 0.15% 0.08%
10E A EIREAER -0.19% 0.59% 0.98%
S0 E AL -0.89% 1.10% 4.19%

AR : Wind, EHEZEZHHE

2.3. BERARARTHHA: BRTHAED%
EARSTHEAREDEE, 2B emR P, AE., kik/Ea, HEMT LN TE,

ARAEMAE T BAREZEHRARNE . 6
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RER =BT AR

B 13: BAKER 48RRI

IE—ERKERNE E—BAKENIE  FHES KR

WIND&Emig -0.49% 1.51% -0.45%
WINDEER 3.31% 8.44% 9.88%
WIND#T 0.11% 2.68% 0.95%
WINDEEESNE -8.11% -11.13% -15.75%
WINDEE& 4.82% 5.74% 8.20%
WINDZEERE 0.93% 5.88% 5.50%
WIND i Ag 2.37% 9.80% 3.50%
WIND&42 0.38% 1.73% 2.08%
WINDREIF= & -1.59% 4.66% -4.58%
WINDIRE & 0.84% -0.86% 3.81%
WINDIEE B2 -0.52% 0.80% -14.53%

HHARR: Wind, ERZEHI

B14: BAEZKEZH LT M4EREHFN 3A 11 B—3 A 158 %3)

paliia
Paliz:i=
—11.00%-9.00% —7.00% —5.00% —-3.00% —1.00% 1.00% 3.00% 5.00%

“HHH“HIIIH-..
;

AHAFR N : Wind, ERZEZHE

3. KEKEAMREDR: REEARLAPTERL
LibkA, EAELTMERGEER, FHENIEXET ZAYHREAY 0. 2EEMEBRBERAL,
VAR ¥ BBk IEE— T &I,

AREWASE T BRI TA R, 7

ERERFESLBERAR
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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

(&7~ ]

ERZERTARN S LALZ T EIEE2SMERZGRTE BN, CEEMTRITEHLFT4,

AR E R MTA RS OATRAR “ANa” ) BMMINMAZPE OATRAR “FF”) £HA. &
WA BEMAK B ARE AL L P o B RAFFBRLZERNE P, F A REFMRIE,

AL AL T AN SINA TR ATAZ &, A2 KN 8] FARIEZ 515 & 09 B A M R T EE M RIS AT R TTA
BRBEMNARBLE PFESEZ N ARETERG TR, TLAEMNR A &) T KA ARE S B ey Rd, A
RAF PTG 0 I RIARINAS . IMETRE R H A AR, AN TAE 5 ARENBETH., TRLAEMNR—
BORE. B ARAAREN EMERT ARG E—RE. AETRALT, AREFOELERMERENELER
MR STAEFT AR BTN BETHRILT, £ RMEATA R KR AR F 6T A EHTF BT K AT
it

ARETREMR AR L C M0 3e i RAB R4k 4E, AN AR AEAZTG AR, Sk, TEREHE R T. &
AR L LI RAB G EEIEN BRI RN T B PR A TR, HER GRS RARE G, EPE
B A7 AR A= i) YA e 1 2 6 3 R RO

AIRE I RRAIT RN ST o AN 3T ARERG — A RAFFAHB@IT, FUARSE T QGIA A
WAL By A Bl o KRN S FRB @I, AIRE AT NG MEAT Ty KA Xe9 8 N, 2o K
B4 S, RFKRDRAHEATEIEA, B EATIZAC AN 8] A 4k 77 XAg

AREWASE T BRI TA R, 8
ERFER RS LRERT



