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BEERMRIENAR(2023FE 6 H7 HEHT)

S HEEEAEHM T, BKiEHR-0.07%, B, HEEAKHNRREFLEREREE
#, ERK0.22%, HiER/NMWREHEESERY, HIEH0.02%, BiERKHIR

REFEERTmIEE, BIEA-0.37%, HRMER/MHIRREEET I RIS, BKIEA

-0.06%. HiER A ERMIBBRRABE, £i3K2.2%, HKRZ/MWERFIEL
28R, HKEAH0.11%, HESEAMERMIBHIRE, BKIEA-251%, BHiES/N

MERMIEHEER, BiEH-0.01%.

F1: BHEBARBHTHIHEIE Index Market Data
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MElE AR _ EKHE  SEWUEHE  Sharpe
=1 Toda =
HHER y Pre.Close  Points H1&% ARR An.Vol Ratio
Close
FEEIEH
Nanl 2206.06 220762 -155 -007% -10.16%  17.93%  -0.57
HEBIEH
oA IRIR 75257 75142 115  015%  12.90%  14.47%  0.89
NHPMI
T RisE
N";”E' 347597 347813 -2.16  -0.06%  -11.97%  19.92%  -0.60
B
NH;“ 509378 5992.63 1.15  0.02%  -2.87%  21.60%  -0.13
Abw*&*ﬁ
AethIm 165951 1662.80 -3.29  -020%  -20.01%  20.61%  -0.97
NHECI
BReBIEH
= 1528.22 1524.90 332  022%  -4.86%  20.90%  -0.23
NHNFI
E2@igH
HE 2684.47 269117 -6.70 -025%  -11.14%  28.63%  -0.39
KFE-migs
N;"AT 1038.09 104195 -3.86 -037% -15.77%  12.04%  -1.31
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B 1. FEHRAEHKEE VS iEIZE Commodity Return vs Volatility
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2: FERLMIERY BEHFSETETHL LS Proportion of Change in Position
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B 3: mEGSERMRRERE—FERE (5—4)
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