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F1: BHEBRBHTHBEIE Index Market Data

Close
%Nﬁ:ilﬁ 239026 240742 -17.16 -0.71%  -10.77%  13.92%  -0.77
ﬁ,\lﬁﬁﬁﬁ 122274 1206.09 16.65 1.38%  26.45%  10.23%  1.38
Iﬂh‘ﬁﬁsﬁ 344543 347821 -32.79 -0.94%  -17.65%  15.53%  -1.14
%ﬁﬁ;ﬁ 610054 610689 -6.35 -0.10% -10.59%  15.91%  -0.67
ﬁiﬁl‘fﬁi 1597.88 162101 -23.13 -143% -22.35%  16.42%  -1.36
g%ﬁiﬁgﬁ 1633.90 163093 297  018%  -556%  15.36%  -0.36
Eﬁffi 2397.08 2417.16 -20.09 -0.83%  -22.29%  21.81%  -1.02
ZEFN'E“A*?%Q 1061.44 1066.98 -555 -052%  -0.29%  10.26%  -0.03
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REW & =E = FmE FHiEHE  Sharpe
5 HiE% |
BRER Today Pre.Close  Points % ARR An.Vol Ratio
Close
S ﬁgﬁ\A 1=
A5 Tn*?ﬁ 1121.81 1122.79 -0.98 -0.09% -2.14% 12.25% -0.17
NHCIMi
ab =
ﬁbli}li*glﬁi 983.62 1005.69 -22.07 -2.19% -7.30% 27.00% -0.27
BN =3
E:lﬁlﬁﬂaﬁ 900.27 911.26 -10.99 -1.21% -6.33% 18.21% -0.35
| | =]
ﬁﬁéﬁcléfﬁ 1005.37 1017.06 -11.69 -1.15% -6.07% 16.44% -0.37
ZEaEWE
- - 0, - 0, 0, -
4 NHEMI 960.01 970.81 10.81 1.11% 6.57% 20.73% 0.32
s
%ﬁ;ﬁiﬁ 738.90 745.48 -6.58 -0.88% -6.14% 14.80% -0.42
N =N b O =]
Hﬂ;ﬁgﬁﬁﬁ 1172.65 1181.71 -9.07 -0.77% -1.67% 13.90% -0.12
42 5
i RIS 871.64 872.18 -0.54 -0.06% -0.50% 11.17% -0.04
NHAECI

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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