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RBESLZ S BREMITE, SHEEESHEH LK 1.39%, RRisH+H,
ETEIRRAAR Lk, EhERANRRERELERRIEH, HEA 2.27%; #KiE
ROHRREEERERIEH, FKiEHN 0.08%.

FEEHD, FEEEELSAM LK, EhiERANEHEREECEMT
BHER, PRIEA 2.76%; HiR&R/NYEFIELEMAE RS, BKiEHR 0.02%,

AmBAE R mAIEH S, KRR ERMIEHERIE, Lik 3.79%, HKiER
AEmAE EmiPE RS, BKIEA-2.33%,

F1: BHEBRBHTHBHEIE ndex Market Data
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ﬁ;ﬁé'fi 1752.23 172275 2949 1.71%  -14.73%  14.47%  -1.02
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B 47
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ZQFN “H“:Tﬂ 1059.64 1054.43 521  049%  -11.07%  10.64%  -1.04
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WEER  Todn TPRE AN . SElE SLESBE  Shape

Pre.Close Points ARR An.Vol Ratio
Close
S ;-(g::,a.z
BIRGEIEM 110600 110200 1310  110%  -0.68% 16.95% -0.57
NHCIMi
ab s =
F’“'z’?;?i 1052.75  1034.85 17.90 1.73%  -12.30% 24.02% -0.51
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ZaEMRE
0, - 0, 0, _
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N =g Oy =]
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B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility
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B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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