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Bam oasy AR Ll e
Close
ﬁfﬁlﬁ 240742 242853 -21.12 -087%  -9.80%  13.91%  -0.70
ﬁﬁﬁﬁﬁ 1206.09 121253 -6.45 -053%  24.94%  19.19%  1.30
Iﬂ’ﬁﬁgﬁ 347821 351350 -3528 -1.00% -16.40%  1552%  -1.06
ﬁf_‘ﬁ%ﬂ 6106.89 6131.06 -24.17 -0.39% -10.20%  1591%  -0.64
ﬁiﬁi‘fi 1621.01 1640.49 -19.49 -119%  -20.69%  16.38%  -1.26
E%ﬁffﬁ 1630.93 1637.07 -6.13 -037%  -494%  15.39%  -0.32
Eﬁffi 2417.16 242978 -12.62 -052%  -21.68%  21.80%  -0.99
ZQFN ‘E‘fﬂ 1066.98 1069.45 -2.47 -023%  0.31%  10.25%  0.03
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HE W =mE _ FHhWEE SFEWNEHE  Sharpe
5 Hii&% |
wRER Today Pre.Close Points R% ARR An.Vol Ratio

Close
“( ;‘-(gv\t:AB
14 T':'*'?'ﬁ 112279  1132.74 -9.94  -0.88% -1.57% 12.43% -0.13
NHCIMi
ab =
ﬁ“ﬁtlﬁ 1005.69 102539  -19.70 -1.92% -7.49% 27.14% -0.28
BN =3
E"ﬁlﬁplgf'ﬁ 911.26 915.82 -456  -0.50% -6.10% 18.11% -0.34
| | =]
ﬁ*{iﬁcléfﬁ 1017.06  1020.84 -3.78  -0.37% -5.51% 16.31% -0.34
ZEaEHRE
- - 0, - 0, 0, -
54 NHEMI 970.81 978.41 7.60 -0.78% 6.75% 20.82% 0.32
s

%ﬁ;ﬁ[ 745.48 749.09 -3.60  -0.48% -5.92% 14.73% -0.40
N =N b O =]
m;ﬁggi‘ﬁ 1181.71  1184.90 -3.18  -0.27% -1.55% 13.85% -0.11
223 =
ZIFEMIRE o) 19 876.57 -439  -0.50% -0.70% 11.21% -0.06
NHAECI

B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility
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