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AR MIEH AR (2024 £9 A 20 H EHR)

RRBASZ 5 BKENITE, & EREESHEBTER-0.33%, RHREHH,
RE KRR EEEREREEL, £k 1.05%, HE&E/NVIRRER LR MRS
#, WIEA 0.25%, BHMEHEAHMREBEEREIEH, BIEH-1.5%, BKiEH/NH
WREFEEREEIEH, BIEA-0.04%,

FEIEHT, KIERKNETIEHELFEWIEE, L7k 0.57%, kiER/IM
FREHERERAER, KIEA 0.13%, HIESFAMEIREHEZREMEHEE,
BRI A-1.73%, BRBS/NIEBISHEREIRIEE, BRIEH-0.12%,

AmBA B mAE Y, MERAXNERMIEHERTMARH, £k 4.93%,
BiRER AR mBA LR MR TllsE, BXIEH-3.31%.

F1: BHEBRBHTHBHEIE Index Market Data

S
" MElE  AH =0, EHMEZE E{EzE  Sharpe
TRHE R Today Pre.Close Points H1R% ARR An.Vol Ratio
Close
o
%\TH*S? 2399.01 2407.02 -8.00 -0.33%  -7.12% 12.59%  -0.57
= =3
RERIEN 992.08 981.80 10.28 1.05%  27.66% 16.90% 1.64
NHPMI
==
Iﬂlll\lanljiaﬁ 3607.79 3632.05 -24.26 -0.67% -11.42%  13.43%  -0.85
)
ﬁﬁ*&;ﬁ 6099.88  6145.30 -4543 -0.74%  -7.41% 14.37%  -0.52
Lk =3
ﬁ;ﬁéﬁi 174061 1752.23 -11.62 -0.66% -14.93%  14.47%  -1.03
s
ﬁ%ﬁfﬁﬁ 1643.24 1643.97 -0.72 -0.04%  -0.76% 13.79%  -0.06
=c) =t
E:E;’g& 2540.47 2579.11 -38.64 -150%  -16.96%  20.23%  -0.84
==
ZQFN ;”:f‘ﬁ 1062.32 1059.64 2.68  0.25%  -10.27%  10.62%  -0.97
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BRI RIEH HIR (2024 £ 9 B 20 H EHE)

*®2: MEEEBRWIHHE

Sir#E —
MW R = FhlizaE  FUEHE  Sharpe
H B i _
R Tc?gsg Pre.Close Points % ARR An.Vol Ratio
FRE s
Bt} Tn*?ﬁ 1108.85 1116.00 -7.15 -0.64% -9.31% 16.87% -0.55
NHCIMi
ab s =
ﬁbﬁtlﬁ 1051.46 1052.75 -1.29 -0.12% -12.19% 24.03% -0.51
N 1=
E'fﬁﬂaﬁ 987.21 993.92 -6.71 -0.67% -8.56% 13.76% -0.62
e-=2| =3
ﬁﬂﬁiﬁﬁ 1097.82 1109.74 -11.92 -1.07% -11.49% 15.01% -0.77
ZaEMRE
- - 0, _ 0, 0 B
7 NHEMI 1006.80 1024.49 17.69 1.73% 14.72% 26.42% 0.56
s
iﬁﬁ;ﬁi 806.12 818.47 -12.35  -1.51% -12.83% 18.84% -0.68
3 =N A =]
mﬂ;ﬁgﬁrﬁ 1152.11 1150.67 1.44 0.13% 2.18% 15.00% 0.15
4R =
L5 IR 870.76 865.81 4.95 0.57% -1.27% 9.40% -0.14
NHAECI

RRKRIR: BEFARKT

B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility
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BEEEIEH BEERRESEH BEETImIEH BEEEIEH
AHENR S AEHEAERESEASL S ASEAERSMEASL S AHMEAERSREASL & FT@MEAE
#% [ 815% #4 114.92% st [ 5.43% @ [ 476%
81t 1 6.45% w1t BA1.77% g [13.12% % [13.93%
AR h.94% =i @ [ 214% | -1.70% [1 %%
hilm [ a58% | -479% 1 & % [ 1.88% | -256%[] @
=il [ 225% i, B [ 1.40% | -2.73%[1 ®Es
@ [ 1.95% V=34 -0.76% | % -3.39% 1 48
Eim | 1.33% | -30.37% %¥ A -1.10% | HS -3.39% | FEH
wigim | 0.86% BB LIE R -1.32% | BHE -6.87% 1 &
fexrm | 055% |REMEAS S REERIE -152%[ 4 [ —30.73%1 12404
EH et [ 8.71% | -1.64% 1 PTA SR
-1.42% | PTA g F1ho3% | -1.91%[ z=E HERTRIEY
-1.43% [| 48 B [ 1.98% | -3.10%[] 4& REENT @ FEEANIE
-2.62%[1 & -047% | R= -3.37% 1 PVC %7 186.10%
-3.03%| | XA 1& B -1.69% [l HE -3.63% IX#ABE BE F13.89%
-422% 1 FEfE -2.09% ] BH%E -4.86% 1 FEE =i F2.75%
-6.77% 1 IIE -2.61%/1 PTA -8.01% 1 % aE £ 7.01%
-0.76% 1 4 -2.73%[1 LPG -1136%1 5 whim [ 14.95%
-10.97%1 £x% -2.74%[1 Zz =& -11.76%" 4 sexrim [3.12%
-12.27% H2505W -367% | KZ% -13.81%" 12550 =44
116.46%) %u A -5.36% 1 PVC C17.91%) %5 F -0.97% | 3%
-5.81% IR AEE -2.04%[1 T—
-7.75% 1 HEE -2.25% [1 3E474
-12.84%) T -7.35% 0 ¥R
-5 -9.57% 10 Ek
(-18.93%0 4w

i WEAR: ERMY KSR /L |SRWLYAKE , EENESRRSWYA LY, EeESRRAMLA T,

B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
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