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RBESLZ S BREMITE, SHBEEESHEBLERK 0.77%, RiRisH+H,
ETEIRRAAR Lk, EhERANRRERELERRIEH, HEA 1.71%; 3KiE
RANHIRRE LA mIEH, FKIEH 0.21%.

FEEHD, FEEEELSAM LK, EhiERANEHEREECEMT
BHER, PRIEA 2.42%; SRR/ EFIELHE MR RS, KR 0.32%.

AmBA B s R, HESEARERTIEHEER, LiKd 6%, BiEEX
MR MBS ERMIEHEREN, BIEA-1.6%.

F1: BEBRBHHSHEIE Index Market Data
Sl

BB o WRE AN g, eesme smms s
Close
ﬁfﬁlﬁ 2544.65 252513 1952 077%  435%  13.48%  0.32
%fﬁﬁﬁ 1267.49 125091 1658 133%  33.22%  16.16%  2.06
Iﬂhﬁgﬁ 3665.33 363095 3438 095%  -2.87%  1599%  -0.18
ﬁﬁﬁfi 6436.44 636505 71.39 112%  4.66%  14.73%  0.32
ﬁiﬁ:‘fi 1696.83 168337 1346 080%  -9.60%  18.25%  -0.53
E%ﬁffﬁ 1708.13 169168 16.46 097%  6.65%  13.03% 051
Eﬁffi 2579.12 2535.84 43.28 171%  -2.66%  21.78%  -0.12
ZQFN f‘:}éﬂ 1109.32 1107.04 228  021%  8.86% 9.17%  0.97
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*®2: MEEEBRWIHHE

TBE s omx

FhdaER FHUENE  Sharpe

5 Hii&% |
wRER chl’gsg Pre.Close  Points % ARR An.Vol Ratio
u: ;.(ﬁA B
14 T':‘*'?'ﬁ 1195.39 1188.65 6.74 0.57% 4.34% 14.25% 0.30
NHCIMi
ab =
ﬁ“ﬁtlﬁ 1078.80 1068.99 9.81 0.92% -3.22% 24.24% -0.13
BN =3
E"ﬁlﬁfcﬁaﬁ 964.55 960.51 4.03 0.42% -1.18% 13.03% -0.09
| | =]
ﬁ*{iﬁcléfﬁ 1036.83 1031.95 4.89 0.47% -1.68% 15.41% -0.11
ZaEMRE
0, 0, 0,
%5 NHEMI 1075.72 1050.35 25.38  2.42% 7.23% 23.83% 0.30
e
%ﬁ;ﬁl 750.58 744.61 5.97 0.80% 2.08% 23.30% 0.09
N =N b O =]
m;ﬁ*ggf'ﬁ 1285.62 1281.46 4.16 0.32% 1.85% 9.79% 0.19
925 5
i FIIRE 910.33 905.22 5.11 0.56% 1.75% 5.96% 0.29
NHAECI
ARKIE: EEMRER
B 1. FEHFMIEHIEE VS HE1ZE Commodity Return vs Volatility
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B 3: FERHMIBEHY BT LS Proportion of Change in Position
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