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> ARAEXFZAANL: BT A& LK KTESH 546857108 e ’f‘;’jj*"
LR, £EZFRBERIAKAE, EEMEFEETREASBE, THtETE igﬁ;%w& -
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LE T, B> s>, SFEARE o
A R4E AGTEE 0.07%
EZ %14 0.23%
RJ/CRB s #-48 & 1.03%
> BRARKEFARABFN: BREBRET LK 5060510857, | AhEsisskskk | 1.74

£, YE 4 Ak o Rk E AR TS, FE 4 A PPl Rk
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SDIC ESSENCE FUTURES KR T #1247 Bk
AEHR
1. 2RREFTFEREARTIL: BT AR ER BT EF oo 3
1.1 AETHIL: ZRIETHEHETE e 3
1.2, &8RPI 10 FHEFMERG ERFF 4
1.3, 2FICTHENL: ETLIEES BT oo 4
1.4, 2B THBNL: BIRTTEBIMAE BRI oo 5
2. BRAKEFTARIFER: AT EE EFE e 6
2.1, BTN : ABREZFTEBB IR ETK 6
2.2, ERBATHEIL: AT E B ITR oottt 6
2.3, BRA ST I : B ST I oot 6
. REARTAHAREZ: XEEFBRBEIBBITHIL o 7
Ai A xR
B1: 2R EZFAEAHHEN (BH 6 H—5H 10 B ZE) i 3
B2: AREBRETHHFHEFEL (BHA 6 H—5H10 BB oo 3
B 3: AREBIBTEI: TR T ittt ettt ettt ens 4
Bl 4: AFREZIETEIL: BN T oottt ettt ettt 4
B 5: AREBIBTEI: FIMTTIT ittt 4
Bl 6: AR EBRBTTEI: FAETT I ittt 4
B7: TZHABBFHEHEIL (BH 6 H—5H 10 B ZH) e 4
B8: ZEAMBEEHLTIL (BHA 6 H—5H 10 HLE ) oo 4
B9: F2ERERXTHETHNKEFL BGA6B—5H10 BB oo 5
B10: 2R EIERFHBMAAKKFTN ARMAEEE A SN T 5
A 11: BARTEREFEL (5A 6 B—5 A 10 H BB oot 6
B12: EBRMTHEEFEL (BA 6 B—5H 10 B L) oottt 6
B 13: ERKE B GBIEEIEIETE T oottt ettt s ettt ettt en e 7
B14: BAEZZRZASMENEEFL B 6A—5A10 BEIE) (oo, 7
ARA WA T B REERTA RN 2
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1. 2R K EFFEREAAFTN: BT AR LE TTES
5A6H8—5A100%A, £ELFHERARE, SRAMEREETRESRE, THFELE LA T
. EAAGKRE BRI, RMT ALK, T EDH. H6%A, AELHN, B> &>
B1: AT 22X ZTHHA A 6E8—5 710 B %)

SHEMGRER 0.20%

SEREEIRE -0.10%

SERGARER B 0.07%
eIV E N 0.23%
FESRERSNGHEN I 0.66%
P D I 0.96%
RJ/CRBE s I 1.03%
RikbmRbIER ——1.74%

HEHFE R Wind, Bloomberg, E#Z1ZHRE

1.1, 23KEFTHNL: TE2RETHEZHEHR
50 6R8—5 710 B%JE, £k 8MPAER, BT ERCRITFHEABRKR, 2RIEZRETHIHKE
o MHLIBEF, RIZTKWETT. AT HEARRLAT R, VIXEHA L LSS EEH,

B2 ARFIZRETHHEBEFENL (BH 60— H 100 L AF)

MSCHEAK 0.00%
R T 0.96%
Bk HRHIER T 174%
MSCEEH e 1.80%
MSCIRK I 2.97%

HTAFER: Wind, EHRZEHFE
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SDIC ESSENCE FUTURES

RER =BT AR

B 3: 2 EZRTHENL: ERFH

B 4: 2REZRFHIL: BRHNT P

IT—ERKIE A —RKKIE FUNESKKE

) 3 \) 3 ] Wﬂ‘“ . 00 . oo . 00
F-FEUME  E-FRME SOZORBE  Mevos o S
om0k e S o
LiEsR 1.60% 4.20% 6.04% BARIEH 2.87% 1.77% 13.50%
= FMFIBEX35 2.31% 3.07% 9.93%
Eﬂﬁﬁ . 2'64:6 10'65?’ 11'24:A’ WEFPSI 5.61% 13.70% -0.11%
AT e 1.86% 0.26% 15.49% FIBASELIE 2.19% 4.49% 14.76%
_ _ BREEE -0.81% -1.43% 14.16%
H&225 . 0.02% 3.42% 14.24% #=AEX 2.61% 2.70% 15.73%
BEGARY 1.9% 0.83% 2.12% ERIBIBFX 2.55% 4.74% 8.24%
_ _ BESMI 4.26% 2.26% 5.53%
EESENSEX% 1.64% 3.16% 0.59% PERELUXX 1.36%  -6.85% -7.73%
EREIMRSTI -0.07% 1.64% 1.56% FAEOMX20 3.17% 1.54% 16.62%
gﬁml‘tg;g '0.64% _2.72% '2.53% F=OMX=i 3.05% 3.15% 1.55%
BEOSEAX 3.48% 4.58% 8.59%
REGE 0.14% -2.58% -3.10% IBEOMX 248 3.61% 3.54% 0.54%
ey 1.94% 140% 1046% BEHMOEX 0.23% 0.31% 11.32%
BMFIATX 2.66% 3.40% 7.32%
DRt -1.57% -3.40% 0.96% EHWIG 2.51% 2.49% 10.26%
RiirE200 157%  A2r% 2086 PEEEE 7% 287%  1ade%
HE=NZ50 -1.53% -1.81% -0.13% B3 T e 5.15% 0.17% -21.59%
HAHFER: Wind, EHERZEZHR HAHFER: Wind, ERZZAHT
B 5: 2REZRPHIL: EMNTH B6: 2 EERTHIAL: LT
E—REkEE R RikEIE FNESKRE \ =, — =
MSCIXE 1.80% 1.13% 9.29% T-EkiE E-PiME ENEOKEE
S W ey A 26
T B B BT
WﬁﬁgERv -3.06%  14.07% 51.39% B BEDFM & 073%  -1.68% 2.79%
ERRHIBC -212% 4.45% 9.39%
IPSARFI0 124%  -0.711% 74%  (RERBEISE100 -0.57% 442  36.79%

HAF R : Wind, BHEZIZAT

AR : Wind, ERZEZHE

1.2, &FFATHAL: 10 FHPEMKBERE LFKF
5A6H8—5HA10B %7, £RMERAEBEST®, ATEEMERSETE, 10 FHEMKERAEFTFT
4.50% 1 FHES FIEMKEZFE LK, 2RMTRAEEHET. 2HECEAN, SKEF>E > E6G.
B8: ZEMMEEREFNL (B AS6H—5H 10 %A

B7 T2EABELREENL GA68—5 7108 %A)

ingH

350 ~0.10%
EHERRY ~0.29%
SHERRER 0.07%
3 G 0.19%

E-RikikE FOZSKKE

-1.01%  -3.43%
4% -4.60%
-0.67% -1.87%
0.00% 2.35%

(%) 1£H 241 S5FH 10558
FE 0.00 -0.02 0.00 0.00
=B 0.05 0.06 0.04 0.00
BF 0.03 0.04 0.05 0.04
BRITX 0.02 0.02 0.01 0.00
=B 0.02 0.04 0.04 0.03
ZE -0.03 -0.04 -0.06 -0.07
EPEE 0.01 -0.04 -0.04 -0.02

HAHFE: Bloomberg, [HZZ/EHK

1.3, &FKICTFHR

1 IR B

AR : Wind, E&ZEZHE

5A6H0—5HA10H0%E, BLtEARMEAL, ELKKAZL MK, TE2FERTIAELZHIE, ART
ICERE ST, £ AIEHE KR 0. 23%,

AREWASE T BRI TA R,
ERERFESLBERAR
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B9: FRERGRREEHELTMNHREENL (B 68—5 A 10 8% 7)

B
EASIIR
B|BHSH
&
BEARKT
Fam
MR R
Finigro
THBTaEs
HEASLH
g

ThEB

=

B

F: 707

IR e
#FA=7o
BX7G

i
THHBH
ARm
ETis e

—2% 1% 0% 1% 2%

FAHFE: Wind, EHRZ/EZHRE

1.4, 2B RTHHA: BRRELENEBRR
£BRGELEIENAER, BIRah B EbE. £R2FHEAD, ARMER FE M LT T ENE
R, HE2BKRALN, K& HEKEK,
B 10: 2R EZRZAMAKREFL AR T S EMNTH)
E—EEkEE I— BB FESEHBIE

CRBEZIEH: &4 0.43% -0.98% 6.65%
CRBEKEY: &% 1.25% -2.15% 13.63%
CRBELEEIEH: g 0.10% -3.76% -8.60%
NEMEEY [CRBUSER: RS 0.27% -1.26% 9.18%
CRBEIEZIEH: && 0.07% 2.42% 6.39%
CRBHUSES: TIWER -0.13% -0.15% 2.08%
CRBEEEH: AR -0.50% -3.01% -0.34%
RJ/CRBE R &I 1.03% -2.82% 9.72%
FEERESSRSER 0.66% -3.22% 9.94%
rEERES B KSR 3.32% 1.53% 14.94%
sy PonE TS REWEEN 0.10% 4.93% 11.63%
RS RS S IE R 0.14% -7.29% 11.32%
EEEREES KSR -0.63% -0.44% 8.11%
EEERERISKSER 2.59% 3.18% 3.51%
TR RRE RS RSREN 1.89% -8.38% 17.42%
IO R 0.00% -8.68% 7.39%
WTIE 0.27% -9.33% 9.63%
CBOT/\& 6.18% 18.59% 5.25%
CBOTXE 0.21% 4.73% -6.07%
CBOTEX 1.85% 8.01% -0.48%
EE/RNE LMER -0.94% 3.05% 14.68%
LME$ 1.27% 7.05% 10.63%
LME$8 -1.20% 2.00% 5.57%
LMES# 1.27% 6.83% 17.26%
COMEX&ES 2.46% 0.62% 14.24%
COMEXBR 6.01% 1.21% 18.19%

HAHFR: Wind, EEZEHT
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2. BAXEKAZAFRN: BITA RS Lk

5H6H0—5A10 B8 %8, AELitH, YE4A# G oRLEzeA LTI, FE4 A PPl B4k
AAICE, 4 A CPl Rlibiktasx E—/N A4+, BRNEFHESEEI P, MM B Tk, L26kA, B&>K> 1.

2.1, BRRTEHAL: ANREZETERBESH EFR

BN ZHAINET IR, BRETHAH. A REEZTEARKLZH R, AT IR ALEFES{2. RA4E&T
B, KEBEFEEZINRIT T KA, #IETd, K408, £ ITREER, T, BREFEILNE, T4 ®
b, kAR — AR A8 42 10T, LiELEAS A RN 1. 60%.

B11: BAETHREFEL (5H6H—5H10 8 %)
IE—FikERIE IE—BikEkE FEHESHKEIE

LilEsRs 1.60% 4.20% 6.04%
AIERKEE 1.50% 4.66% 217%
el tREE 1.06% 4.93% -0.70%
#8150 -0.04% 4.27% -9.96%
AR5 |dGIESO —-1.06% -3.58%  -25.59%
iFiE300 1.72% 4.61% 6.85%
LiiE50 1.80% 4.67% 7.84%
AIE500 1.73% 4.93% 1.96%
HiE1000 1.40% 3.86% -5.32%
BAGTER fB4EEE 2.64% 10.65% 11.24%
BERERIER 2.62% 11.67% 16.47%
gh=trbin | =tRAkIE -1.25% -3.21% -9.15%
iPiR300B4EHALR 1.52% 4.46% 6.56%
LiES0BSHALE 1.70% 4.72% 7.98%
RERAER | FPiESOORRISHALE 1.63% 4.97% 1.82%
HRilE1000B248HALR 1.01% 3.26% -6.64%
ERPEASORALR -0.34% 5.54% 10.66%

AHFAR I : Wind, BRZEZHE

2.2, BRMGTAIL: T EHR%E
50 68—5H110 8%, RiTNFTHEMESEE 4400120, THR L@ TA. T E SRR, Kk
&, LA >14E RG> B,
B12: BAFRTHREFEL (A 68—5HA10 8 35 AH)

IE—RRKEAIE E—R KEXIE SFHIES KRG

PiE-DHE(SEHER 0.07% 0.24% 2.54%
PiE-EIWREME(SE)EH 0.22% 0.58% 2.81%
fsmin |[PiE-EREME(SE)ER 0.01% 0.16% 2.78%
PHE-ERESME(SEH)EH 0.19% 0.41% 1.91%
EhHES -0.02% 0.01% -0.01%
24 HRE fREALE 0.06% -0.04% 0.30%
WS SEFEHAE IR 0.12% 0.00% 0.74%
105 HEMIEE 0.17% 0.15% 1.41%
S0FHEMRER -0.47% -0.70% 3.95%

HAFR: Wind, BELEIZHT

2.3. BERARTHBEAL: AT HRRE
BARSTHEE LR, T2H M, F2EKRER, fREINRE,

ARAEMAE T BAREZEHRARNE . 6
ERERFESLBERAR



) BRREms

SDIC ESSENCE FUTURES

RER =BT AR

3. KEXT MR REZ: XE£EAKRKEZ/THIL

B 13: BAKER 48RRI

E—FERKEXIE JE— B BKEXIE

WIND&E g
WIND&ER
WINDHT
WINDREERE
WINDE&
WINDEERE
WIND i Bg#t
WIND&4S
WINDREI= &
WIND¥FE &
WINDIEE EiE

1.66%
-3.00%
0.46%
-0.11%
-1.37%
2.69%
1.22%
2.42%
2.47%
-1.11%
5.91%

4.14%
-4.92%
1.87%
6.67%
5.21%
1.65%
-0.49%
0.39%
3.29%
-5.96%
3.25%

FHESKEXIE
8.91%
7.73%
4.77%

-7.21%
21.63%
18.99%
3.38%
1.71%
-2.55%
-0.38%
-156.01%

HHARR: Wind, ERZEHI

B14: BN EERTE B MM AEFREE I

(54 6H—"5H1108%H)

-5.00% -3.00% -1.00%

1.00% 3.00% 5.00%

7.00% 9.00%

AHAFR N : Wind, ERZEZHE

A kA, FEAKKERERET A ECHELNEEAERE, Ead kLTSNS LY. A
*E 4 A PPl % CPI & IHF I,

AREWASE T BRI TA R,

ERERFESLBERAR
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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 EE) S VYN E I FEICEN S Y G A

AR R T AN IR T A 0 AT AE B, A2 A0 8 RARGE A5 R 0 b 3R Bk o AR P B80T
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 EETHIUT, A RIAETA B A F 04T P EAT S KA K R 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 .

AREWASE T BRI TA R, 8
ERFER RS LRERT



