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RBESLZ S BREMITE, SHBEELESHEHLEK 0.21%, RRisH+H,
KRR AL B L RE LB S, LKk 0.39%, KRR KMIREEEEERRH,
Bk 49-0.18%.

FrfeHh, HIERAMETISHSREIRIER, L3k 0.63%, HKESK/NHWES
TEHERBEMBHEH, HIEHR0.1%, BIEGRANEFIEHREFEWIEL, BHiE
A3-0.24%, $Ehg R0 EAAE BT ERIML T 4, k48 4-0.15%,

AmBAE R MR, MERAXNERMIEHERE, Lk 1.98%, HKiEH
KBRS B m I B REREE, BRIRA-4.59%,

F1: BHEBRBHTHBHEIE Index Market Data

WaEn Ty PEE RM g sesme summe s
Close
ﬁfﬁfi 252513 2519.86 527  021%  3.05%  13.47%  0.23
ﬁfﬁﬁﬁ 1250.91 125094 -0.03  000%  31.74%  16.12%  1.97
I“ﬁ“ﬁgﬁ 3630.95 3621.21 9.74  027%  -396%  15.96%  -0.25
ﬁﬁﬁ:’“& 636505 637685 -11.80 -0.18%  3.01%  14.69%  0.20
ﬁiﬁé‘f’fi 168337 167689 647  0.39%  -10.24%  18.23%  -0.56
ﬁﬁ;\lfffﬁ 1691.68 1694.63 -2.96 -0.17%  5.20%  13.00%  0.40
Eﬁ'ﬁfﬁ 2535.84 253545 039  002%  -5.48%  21.74%  -0.25
ZQFN E“A*'Iﬂzﬁ 1107.04 110362 342  031%  6.90%  931%  0.74
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B 1. FEHFMIEHIEE VS HE1ZE Commodity Return vs Volatility

BB RIEHHIR (2025 4 8 A 22 H EHE)
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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 1188.65 1184.66 3.98 0.34% 4.58% 14.34% 0.32
NHCIMi
ab =
ﬁbli)ﬁj;?i 1068.99 1062.34 6.65 0.63% -2.63% 24.73% -0.11
BN =3
E:lﬁlﬁﬂaﬁ 960.51 959.34 1.17 0.12% -0.89% 13.23% -0.07
| | =]
k%%l{lﬁCIC*rlﬁ 1031.95 1033.54 -1.59 -0.15% -1.59% 15.46% -0.10
ZEaEWE
0, 0, 0,
4 NHEMI 1050.35 1049.28 1.06 0.10% 6.17% 23.33% 0.26
s
%ﬁ;ﬁiﬁ 744.61 742.54 2.06 0.28% 1.86% 23.25% 0.08
N =N b O =]
Hﬁzﬁg‘gﬁﬁ 1281.46 1278.26 3.19 0.25% 1.85% 9.79% 0.19
42 5
i FIIRE 905.22 907.42 -2.20 -0.24% 1.46% 5.85% 0.25
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B 3: FERHMIBEHY BT LS Proportion of Change in Position
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B 4: BEESERMBRIERUE—FESRE (13—4)
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SREMSENEMERRRE,
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