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F1: BHEBARBHTHIHEIE Index Market Data
Sl

MElE AR _ EKHE  SEWUEHE  Sharpe
=1 Toda =
HHER y Pre.Close  Points H1&% ARR An.Vol Ratio
Close
FEEIEH
NanE:ll 2207.62 220553 2.09  009%  -9.62%  17.94%  -0.54
HEBIEH
oA IRIR 75142  746.92 450  060%  11.91%  1450%  0.82
NHPMI
T RisE
N";”E' 347813 347844 -031 -0.01% -11.01%  19.94%  -0.55
B
NH;“ 5092.63 5959.54 33.09 056%  -155%  21.64%  -0.07
Abw*&*ﬁ
AethIm 1662.80 1670.98 -8.18  -049%  -19.29%  20.62%  -0.94
NHECI
BReBIEH
= 1524.90 151554 937  0.62%  -359%  20.95%  -0.17
NHNFI
E2@igH
HE 2691.17 267297 18.20 068%  -9.05%  28.69%  -0.32
KFE-migs
N;"AT 1041.95 104137 058  006%  -16.56%  12.08%  -1.37
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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

8.00% -
6.00% -
4.00% -
2.00% -
0.00% -
-2.00% -
-4.00% -

-6.00% -

Bz
242 ]
E_
k3
%
RABE
mE
$hEE
i
BT
i
%A
AT
PTA
b
TEW
BE
-

B 3: mEGSERMRRERE—FERE (5—4)
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