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RBESLZ S BREMITE, SHEELESHEHLERK 0.71%, RRisH+H,
REEERTRIEH, TB-042%, ERRHRHE LK, HEZANRRERER
ERIEH, KB 1.69%, IHKIBEBS/MRREEELRELIEE, HKIEA 0.7%.

FEEHT, REHEREHER, TE-0.88%, HRTHEEHHE L3k, 3KiE
RANMEHIEHERRREMEIEE, HEA 1.91%, HiE&/HETRBREFE
Wi, FKMEA 0.09%,

AmBAERmAEH S, HERANERMIEHESER, Lik 4.83%, HKiER
KB m A 5% B R B T 3RAT, BRIEY-2.85%

F1: BHEBRBHTHBEIE Index Market Data

T R
Close
%\lﬁﬁlﬁ 2557.68 2539.68 18.00  071%  134%  11.68%  0.12
ﬁ’\lﬁﬁﬁﬁ 1497.90 147296 2494  169%  44.13%  1835%  2.40
Iﬂhﬁﬁgﬁ 3606.61 3570.13 3648 1.02%  -510%  13.98%  -0.36
ﬁﬁﬁ:’“& 6556.67 6471.32 8535 132%  253%  1230%  0.21
ﬁiﬁfﬁi 1616.70  1605.40 11.30 070%  -11.77%  16.72%  -0.70
ﬁﬁ;\f’\lﬁfﬁ 1770.14 174652 2362 135%  5.45% 12.58% 043
Eﬁffi 2589.39 254809 41.30 162%  -4.86%  17.11%  -0.28
ZEFN 'E“A*:E:ﬁ 1054.18 105858 -4.41  -042%  -1.19%  881%  -0.14
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TBE  pgm omm

FhdaER FHUENE  Sharpe

H HiE% .
wEER E?gsg Pre.Close  Points W ARR An.Vol Ratio
S ;‘-(g’st:A =
#f) Tn*?ﬁ 1183.18 1177.88 5.29 0.45% -1.11% 9.93% -0.11
NHCIMi
ab s 1=
ﬁbli}li:};lﬂ 1043.82 1039.50 4.32 0.42% -0.84% 19.67% -0.04
N 1=
E'i{ﬁﬂaﬁ 904.50 901.05 3.46 0.38% -2.06% 9.69% -0.21
i | 1=
ﬁﬁ:lﬁclc%ﬁ 964.28 957.13 7.14 0.75% -2.96% 9.19% -0.32
ZaEMRE
0 0 0,
7 NHEMI 1102.09 1081.41 20.67 1.91% 1.21% 16.69% 0.07
e
%ﬁ;ﬁjﬁ 724.32 714.88 9.44 1.32% -2.15% 12.46% -0.17
N =N b O =]
Hﬂ;ﬁggﬁﬁ 1226.26 1237.13 -10.88 -0.88% -1.99% 11.71% -0.17
425 =1
IR 918.58 917.72 0.87 0.09% 0.31% 7.67% 0.04
NHAECI
AR : R
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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B 3: FERHMIBEHY BT LS Proportion of Change in Position
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