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REBIESZZ ANKRENITE, SHEEESREE LK 0.64%, HWREH T,
REEEEEEEN, T2%-0.25%, HARRRHE ik, KigRAHIRRE/EELE
Lg%, BKiEA 1.75%, KRR/ RERRIEE, BKIEAH 0.12%,

FEEHD, REZLFEWER, T&X-0.13%, HfFEEHHE ik, KiE
BEANFEIEEEEIEISE, FkiEA 2.82%, FkiEH/NYTBISEEmAS ST,
KIEA 0.07%,

FmiAS R RfERYP, ESANERFMIEREE R, Lik 3.88%, KR
K HmEASLERTIEHELE, BIEA-2.6%,

F1: BHEBRBHTHBEIE Index Market Data
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%\lﬁﬁlﬁ 2556.26  2540.08 16.18 064%  598%  12.88%  0.46
ﬁ’\lﬁﬁﬁﬁ 1352.84 135624 -3.39 -025%  41.23%  16.21%  2.54
Iﬂhﬁﬁgﬁ 363479 3596.01 3878 108%  -1.16%  15.49%  -0.07
ﬁﬁﬁ:ﬁ 6414.66 640298 1168 0.18%  531%  14.13%  0.38
ﬁiﬁfﬁi 1670.03 164137 28.66 175%  -7.56%  17.88%  -0.42
ﬁ%fffﬁ 1703.83 170091 292  017%  526%  1279%  0.41
Eﬁffi 2555.87 253340 2247 08%  -0.89%  20.92%  -0.04
ZEFN 'E“A*:E:ﬁ 1094.03 109271  1.32  012%  3.76% 8.84% 042
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FhdaER FHUENE  Sharpe

Close Pre.Close  Points ARR An.Vol Ratio
\‘: ;_(ﬁA B
A5 Tn*?ﬁ 1198.06 1186.12 11.95 1.01% 2.26% 10.18% 0.22
NHCIMi
ab =
ﬁbli}itlﬂ 1070.43 1041.11 29.32 2.82% -0.62% 18.84% -0.03
BN =3
E:Iﬁlﬁplglaﬁ 934.69 928.44 6.25 0.67% -1.16% 10.16% -0.11
| | =]
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2 NHEMI 1074.02 1061.21 12.81 1.21% 3.02% 23.23% 0.13
s
%ﬁ;ﬁiﬁ 737.39 731.80 5.59 0.76% -1.01% 22.43% -0.04
N =N b O =]
m;ﬁ*ggf'ﬁ 1266.90  1266.02 0.88 0.07% 2.13% 10.06% 0.21
423 =
i RIS 903.64 904.79 -1.15 -0.13% 0.35% 7.14% 0.05
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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