MR MBI AR (2023 ££ 11 A 30 HEHM)

S HBEEESHEH LK 0.84%, WREH D, FAERRHYBEHR LK, HpikiE
ERAMRRBEEEMLIEE, HIEH 1.13%; HiER/IWEREFELEREEIEH,
fkmEA 0.03%.

FEERTD, TAEEEERYEM LK, EhikERXNEFTEHE2EHLT
B, BKMEA 1.94%; KME&E/NHEFEHERBEMEHEL, BKiEA 0.15%.

BaMiRit, KEEANERMIEHEREE, ik 3.22%, HiERXH AR
MIRBRER, BKIEH-1.66%,

F1: BHEARERTHIHEIE Index Market Data
Sl

= FEfg A =0, EMMEE  S£@EsHE  Sharpe

REER (T:ngé Pre.Close  Points B ARR An.Vol Ratio
P =

%%Nn:g%i 2556.96 253555 21.42  0.84%  13.50% 13.41% 1.01
= =

mfﬁiﬁ.ﬁ 809.33 806.59 274  034%  20.19% 12.45% 1.62
E475 70000505 T S

AARTH 0 0, 0,

057187839751 N 4016.72 3983.34 33.38 0.84% 9.01% 15.11% 0.60
=

cyh@nawaa.com ﬁﬁtfi 653540 6509.55 2585  0.40%  10.43%  14.83%  0.70
ER&iE)

A% F03103098 NHEC] 199454 197219 2235 1.13% 7.41% 17.30% 0.43
0571-87839263 e

nhzhaobo@nawaa.com ﬁ%ﬁiﬁaﬁ 1531.31 1530.78 052  0.03%  -3.69%  14.11%  -0.26
Eaigl

329573 3289.84 589  018%  18.50% 20.76% 0.89
F4# F03118352 NHFI
= =

0571-87839263 ZQFN “H”A*T‘ﬁ 1103.08 1100.27 2.81  0.25% -0.20% 10.81%  -0.02
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% 2. BETEIRNTIHNIE
e T

FEBmE FHERHE Sharpe

& =0/ .
REER Today Pre.Close  Points HE% ARR An.Vol Ratio

Close
HARE &
"’H’ﬁﬂ*ﬁ'ﬁ 1224.86 1215.57 9.28 0.76% 11.68% 12.23% 0.96
NHCIMi
akb =3
ﬁﬁﬁ%ﬁ 1233.95 1222.22 11.73  0.96% -18.96% 26.77% -0.71
N =3
E’iﬁﬂﬁﬁ 1087.62 1072.61 15.00  1.40% -15.34% 13.18% -1.16
| =
ﬁ*ﬂjﬁéﬁr‘ﬁ 1236.01 121252 2349  1.94% -4.03% 14.86% -0.27
EaEMRE

1345. 1344.02 1.97 15% 16.32% 22.82% 71
44 NHEMI 345.99 344.0 9 0.15% 6.32% 82% 0
- =3
%ﬁ;ﬁi 1083.06 1079.76 3.30 0.31% 1.62% 13.51% 0.12
N B Y] e
m;ﬁéﬁrﬁ 1169.65 1162.25 7.40 0.64% -5.96% 16.98% -0.35
4R3 =]
SRR 988.44 986.73 1.71 0.17% -9.67% 10.37% -0.93
NHAECI
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1. FERmAMERYEEE VS H3)E Commodity Return vs Volatility
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3: FEFFRMIBE L HFHFLTMEULLLSI Proportion of Change in Position
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5: MEGSEEMBRIERAEERE (A—4)
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