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REBESE S BNRENITE, SAEEESIEHTE-0.36%, RRIELHT,
HIESRAMIEREF LRSS BB, ik 1.04%, HER/NORREFER~RIE
#, SkiEA 0.38%, KMEHRAXHWIEEEESEISE, BKIEH-1.01%, KER/DID
R B EisH, BiEA-0.74%.

FEEHFB, KERANETIEH S MBS, ik 0.23%, HKiER/E
FHIEHRLFFEWIEE, HKiEA 0.08%, BiERAWETIEHESEMIEH, BIE
A-1.56%, BRiEHE/NYEBMIEHEEIRIEEL, BX0E4-0.15%,

AR ERTIEE T, HIERANERMIEREER, Lik8.3%, BKiIFRX
HIR MR RTIE R RERE, BRIEAH-4.8%,

F1: BHEBRBHTHBHEIE Index Market Data

T
Close
%\lﬁffi 2568.04 257721 -9.17 -0.36%  -251%  13.82%  -0.18
%\?ﬁﬁﬁ 128594 127273 1321  104%  28.45%  17.35%  1.64
I“’L'\lﬁﬁgﬁ 374451 377448 -29.97 -0.79%  -8.45%  15.98%  -0.53
ﬁﬁﬁ:’“& 6510.09 6576.36 -66.27 -1.01%  -2.41%  15.07%  -0.16
ﬁiﬁé%i 1732.28 174547 -13.19 -0.76%  -14.04%  17.96%  -0.78
ﬁﬁ;\,f,{,ﬁfﬁ 171357 173042 -16.85 -097%  -0.68%  13.79%  -0.05
Eﬁffi 2637.66 2657.40 -19.74 -0.74%  -10.93%  21.49%  -0.51
ZEFN 'f;“j‘léﬁ 1108.77 110456 421  038%  5.47% 9.49%  0.58
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&

HE W =mE _ FHhWEE SFEWNEHE  Sharpe
g =, .
BRER Today oo close  points R ARR An.Vol Ratio

Close
“( ;‘-(g’\t:AB
14 m*‘?'ﬁ 1202.54  1206.63 -4.09  -0.34% 2.64% 14.68% 0.18
NHCIMi
ab =
F’“'z’f;?i 1093.49  1095.16 -1.67  -0.15% 5.15% 30.55% 0.17
BN =3
E"ﬁlﬁplc*lﬁﬁ 962.59 969.51 6.92  -0.71% 0.57% 14.74% 0.04
| | =]
ﬁ*{iﬁclc*fﬁ 1060.22  1076.18  -15.96 -1.48% 0.85% 15.22% 0.06
ZEaEWE
- - 0, 0, 0,
44 NHEMI 1090.03  1097.39 7.37 0.67% 5.87% 19.36% 0.30
s
%ﬁ;ﬁ[ 796.13 808.78 -12.65  -1.56% 3.99% 17.53% 0.23
N =N b O =]
m;ﬁag»gﬁﬁ 1246.35 1243.49 2.86 0.23% 3.12% 8.32% 0.38
223 &
ZEFEMIRE 51045 910.02 0.73 0.08% 1.52% 4.66% 0.33
NHAECI
HRIKIE: BT
B 1. FEHFMIEHIEE VS HE1ZE Commodity Return vs Volatility
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