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F1: BHEBRBHTHBEIE Index Market Data

T R
Close
ﬁfﬁlﬁ 2539.68 2563.19 -2351 -092%  1.80%  11.72%  0.15
%,\,ﬁf;ﬁﬁ 1472.96 152351 -50.55 -3.32%  4299%  1830%  2.35
Iﬂhﬁﬁgﬁ 3570.13 359545 -25.33 -0.70%  -4.83%  14.01%  -0.35
ﬁﬁﬁ:ﬁ 6471.32 650856 -37.25 -057%  225%  12.28%  0.18
ﬁiﬁé%i 160540 1617.32 -11.92 -0.74% -11.14%  16.77%  -0.66
ﬁﬁ;\f’\lﬁfﬁ 174652 1766.02 -19.50 -110%  4.88%  1254%  0.39
Eﬁffi 2548.09 255446 638 -0.25%  -5.20%  17.08%  -0.30
ZEFN 'E“A*:E:ﬁ 1058.58 105825 033  003%  -0.24%  881%  -0.03
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REr# R = FhlizaE  FUEHE  Sharpe
H H &% |
BRER E?gsg Pre.Close  Points % ARR An.Vol Ratio
S ;‘-(g’st:A =
14 T':'*?ﬁ 1177.88 1190.73 -12.85 -1.08% -1.08% 9.94% -0.11
NHCIMi
ab 1=
ﬁbzi*;?ﬁ 1039.50 1051.57 -12.07  -1.15% -0.77% 19.69% -0.04
BN =3
E'lﬁlﬁplglaﬁ 901.05 906.02 -4.97 -0.55% -2.06% 9.70% -0.21
i | 1=
k%ﬁiﬁclglaﬁ 957.13 965.14 -8.01 -0.83% -3.40% 8.96% -0.38
ZaEMRE
- - 0, 0, (v)
2 NHEMI 1081.41 1083.35 1.94 0.18% 0.58% 16.15% 0.04
s
%ﬁ;ﬁi 714.88 714.95 -0.07 -0.01% -2.81% 12.01% -0.23
N =N b O =]
Hﬂzﬁgﬁrﬁ 1237.13 1235.24 1.89 0.15% -1.71% 11.57% -0.15
223 &
IR 917.72 906.73 10.99 1.21% 0.36% 7.68% 0.05
NHAECI
HRISRIE: melik
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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