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RRBASZ S BKENITE, $EREESHEBTER-0.21%, RHREHH,
FRiRER KRSl B EIEE, ik 0.66%, KER/MWIRREREERERBIEY,
HKIEA 0.1%, BIEHZRAHIWREBEER=RIEH, BRIEH-0.24%, BKIER/IMAIIR
REMET W RIEE, BXIE5-0.05%.

FEEHT, HEEANETRHERBREMEHER, £k 1.05%, #KiEgE/D»
HEBIEBEREMIEE, FRKIEA 0.12%, KRR KHEBMIEHZRERIEE, B1EA-
0.95%, BkiEE/INHWEFIBHERRESIEH, BHIEH-0.47%.

AmBAE R mAiE Y, MERAMERMIERESK, Lik 2.66%, HKiEH
A E A R MR, BIRAN-2.78%,

F1: BHEBRBHTHSHEIE Index Market Data
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ﬁ@*‘g‘fi 244273 244783 509 0.21%  -7.80%  13.99%  -0.56
%ﬁfﬁﬂ 122887 122761 126  0.10%  27.68%  17.45% 159
Iﬂﬁ‘ﬁsﬂ 350853 351037 -1.83 -0.05% -14.70%  15.91%  -0.92
ﬁﬁﬁ:’“& 6060.65 6042.15 1850 0.31%  -10.27%  14.97%  -0.69
ﬁiﬁi‘fi 164557 1648.11 -254 -0.15% -1857%  17.94%  -1.04
ﬁ%fffﬁ 1638.07 163174 633  039%  -594%  13.72%  -0.43
E&*Efi 2327.36 231207 1530 066%  -2250%  21.27%  -1.06
ZEFN ﬁ“j‘lﬂzﬁ 1078.75 1081.29 -2.55 -0.24%  0.40% 9.90%  0.04
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FhdaER FHUENE  Sharpe

= HiIE% k
B Today b0 close  Points o ARR An.Vol Ratio
Close

EIRE AT

BIRGEIEM 113550 114052 532 047%  -102% 16.32%  -0.06
NHCIMi

ab s 1=

ﬁ“ﬁt?ﬁ 1060.44  1070.63  -10.18 -095%  2.12% 34.03%  0.06
N 1=

E"ﬁlﬁfcﬁﬂﬁ 95273 95063 210  022%  2.20% 17.61%  0.12
[ | =

*%*:lﬁclgf'%ﬁ 103720 103119 600 058%  0.77% 16.78%  0.05
EaEdRE

0, - 0, 0, =
wonbew 95427 924.54 973  1.05% 2.97% 17.97% 0.17
s

%ﬁ;ﬁl 71827 71742 085  012%  -3.07% 14.01%  -0.22
N =N b O =]

m;ﬁ*ggﬁﬁ 120656 121519  -8.63 -071%  0.48% 1055%  0.05
73 g

BFIEIEE ge500  ge3s7 414 047%  0.92% 7.13% 0.13
NHAECI
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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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