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RBESLZ S BREMITE, SHEEESHEH LK 0.05%, RRisH+,
HkRE KRS i L Re L 88, L3k 0.89%, FKIBR/IMAIRRErEER~RIEH,
HKIEA 0.11%, BERAHMRERERERIEL, BKIEAH-0.97%, BRIES/NAIR
REFEEEELY, BEH-0.2%,

FREEH T, RAEEEEHMAR LN, EhikiEi XrEREHIRREY,
TKNEA 1.15%; BES/NEBISHEmMARMEHER, SKIEA 0.01%,

AmBAERmAIEH D, HERANERMIERESR, Lik 3.32%, HKiER
KB mAA sk B M R EPRE, BROEA-1.75%

F1: BHEBRBHTHBEIE Index Market Data

T
Close
ﬁfﬁlﬁ 247258 247124 134  005%  -5.65%  13.90%  -0.41
ﬁ,\,ﬁﬁﬁﬁ 122825 124026 -12.01 -0.97%  28.74%  17.34%  1.66
Iﬂhﬁﬁgﬁ 357460 356035 14.25 0.40%  -12.32%  15.85%  -0.78
ﬁﬁﬁ:’“& 6190.95 620335 -12.40 -020%  -6.49%  14.90%  -0.44
ﬁiﬁfﬁi 1669.68 1654.96 14.72  0.89%  -17.43%  17.90%  -0.97
ﬁﬁ;ﬁfﬁéﬁ 1658.69 166855 -9.86 -059%  -2.34%  13.63%  -0.17
Eﬁffi 241162 239566 1596 0.67%  -18.65%  21.21%  -0.88
ZEFN 'E“A*:E:ﬁ 1082.90 108172 1.18  011%  1.95% 9.73% 0.20
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*®2: MEEEBRWIHHE

TBE s omx

FhdaER FHUENE  Sharpe

BBER E’gsag Pre.Close  Points R ARR An.Vol Ratio
lﬂgfcﬁ"\f'ﬁ 1157.32 115364 368  0.32%  1.32% 14.53% 0.09
ﬁﬁf.ﬂ 1078.66 106640 1226  115%  2.55% 32.70% 0.08
g if,ﬁplcﬁgﬁ 950.92  946.64 428  045%  1.89% 1650% 0.1
ﬁ*ﬂjﬁclf'ﬁ 104024 103433 591  057%  0.94% 15.77% 0.06
E;E:iwg 974.47 963.81 1066  1.11%  -0.20% 17.33% -0.01
%ﬁ;ﬁi 736.61  733.39 322 044%  -0.83% 1413%  -0.06
miﬁﬁ:&ﬁ 1209.04 120896  0.08  0.01%  1.01% 9.16% 0.11
%ﬁﬁgﬁﬁ 892.80  887.53 527  059%  0.92% 5.48% 0.17
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B 1. FEHFMIEHIEE VS HE1ZE Commodity Return vs Volatility
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| BESEEIEH BERRESIEH BT HIEE BEEEIRH
RHENR @M ERESE|EMENS SF  RBEAE|RREIR 0 SW  EHENE|EMESNSR 0 S E®EAE
Eim [183.43% Em [154.58% B [180.49% A 118.99%
A [4.89% #sw A [1833% gx  1H14.45% & [0.01%
PvC [ 4.27% i 1699% i [ 4.88% sies 16/90%
airg [13.68% wwhgm [ 4.56% sv A\ [ 466% wmEE [ 4.99%
g2 [1359% Lo Fogr| pvC [ 4.50% g  [13.69%
tetigim [12.39% | -3.39%1 i i [la.14% FER [ 2.40%
serrim [ 2.24% #E $  [13.33% R | 0.26%
g4 [219% EAERE L IEN ki [ 2.60% Loy
Wi [ 1.80% |EWMERRT S SEWMEAE ks [1231% | -091% |  #E%
g | 1.17% =g g [ 208% | -284%1 48
i | 1.14% V-2 m2EE [ 150% | -743%1 &
RKBE | 0.53% im 16.42% g | 1.24% §A
P pvC [ 5.92% gwr | 1.17% MERTRIER
PTA a1 5.45% KRR | 050% |E#WEHN®R @M EHEANE
-0.89% | & ki 113.42% 2 L4 )
-1.81%[ =i wm [2.73% PTA g 194.65%
-2.98% 1 HE #zk% [1230% | -095% | 4& kv 118.56%
-4.93%1 AF BEE [11.97% | -250%] 5 =4 112.89%
-12.00% &% RE [177% | -3.08%1 HEE ai  118.82%
5| Bz [11.73% |-01552% 4@ i 16.79%
wE I 1.72% BE [ 4.90%
wy | 1.54% 2— [h21%
LPG [ 1.27% -1.52% [ i
ZzZE | 097% -2.37%1  Ek
x| 0.77% -3.02% 1 3%
T k%Kl 0.37% -10.92%! Eil
PTA
-4.05%] HfE

HRRIR: BERREE
E: HEAR: R AKEE /L SRS AKSE , FEMEEARSMYE Lk, EeMBEARRAMLEA TR,

B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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B 4: BEESERMBRIERUE—FESRE (13—4)
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