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RBESLZ S BREMITE, SHBEEESHEHLERK 0.78%, RiRisH+,
FRERRSBA LRk, EPRESARNNREREAECREIEY, HEA 0.88%;
MRS/ RR B ML R BIE, R4 0.15%,

FrfeHh, HIERAMETISHSRIRIELR, L3k 1.46%, HKES/NHESR
R EMIEH, BKIEA 0.04%, BRERAMNET IR RGN THEH, BRiEA-
0.09%, BkiEE/INHWEFEHBERBEMBHEH, BRIEH-0.01%,

AmBAE R mAIEH Y, KRR ERMIEHERIRE, ik 2.94%, BiE
RANBERPLERTMEHEIIE, BIiE8-1.01%;

F1: BHEBRBHTHBEIE Index Market Data
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Close
ﬁNﬁflﬁ 2527.11 250765 19.46 078%  -4.88%  13.85%  -0.35
ﬁfﬁﬁﬁ 1258.61 125206 6.55  052%  26.38%  17.31%  1.52
Iﬂhﬁﬁgﬁ 3640.04 3617.37 22.67 063%  -11.29%  1584%  -0.71
ﬁﬁﬁ:’“& 6332.06 629533 36.73 058%  -556%  14.89%  -0.37
ﬁiﬁfﬁi 1691.34 1680.80 1054 063%  -16.38%  17.88%  -0.92
ﬁﬁ;\f’\lﬁfﬁ 1675.89 1661.23 1465 088%  -3.65%  13.63%  -0.27
Eﬁff’g& 2506.94 250327 3.67  015%  -15.40% = 21.14%  -0.73
ZEFN ':"“j'lgﬁ 110229 109327 9.02  0.83%  2.49% 9.69%  0.26
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FhdaER FHUENE  Sharpe
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AR I:?day Pre.Close Points o ARR An.Vol Ratio
ose
RIRERE TS
BIRGEIEH 119565 117584 1081  0.92% 1.89% 14.70% 0.13
NHCIMi
ab =1
ﬁ“ﬁt?ﬁ 1087.24  1071.59 15.65  1.46% 3.92% 31.67% 0.12
N 1=
E"ﬁlﬁfg]ﬁﬁ 954.35 950.79 356  0.37% 0.63% 15.59% 0.04
[ | =1
*%*:lﬁclgf'ﬁ 1037.79  1038.77 -0.98  -0.09% 0.07% 15.39% 0.00
REBEMEHE
- -0.019 9 9
® NHEM 102485 1024.96 011  -0.01% 3.31% 17.31% 0.19
s
%ﬁ;ﬁl 754.54 754.28 027  0.04% 1.45% 14.26% 0.10
N =N b O =]
m;ﬁ*ggﬁﬁ 124523  1231.55 1368  1.11% 3.11% 9.19% 0.34
25 &
BFEIIER 90915 907.36 179  0.20% 1.59% 4.81% 0.33
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B 1. FEHFMIEHIEE VS HE1ZE Commodity Return vs Volatility
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B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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