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2223.19 2206.06 17.12 0.78% -10.63% 17.91% -0.59 

752.28 752.57 -0.29 -0.04% 13.63% 14.45% 0.94 

3507.92 3475.97 31.95 0.92% -12.56% 19.88% -0.63 

6048.78 5993.78 55.00 0.92% -2.83% 21.60% -0.13 

1671.16 1659.51 11.65 0.70% -21.11% 20.54% -1.03 

1532.76 1528.22 4.54 0.30% -4.73% 20.90% -0.23 

2721.03 2684.47 36.56 1.36% -11.28% 28.63% -0.39 

1038.42 1038.09 0.33 0.03% -16.64% 12.00% -1.39 
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1 VS  Commodity Return vs Volatility 

 
 

2  Proportion of Change in Position 
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