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RBESLZ S BREMITE, SHEEESHEHLERK 0.12%, RRisH+,
KRR AL B L RE LB S, LKk 0.59%, BKIRSR/MHIRREEEEERRH,
HkMEA 0.03%, BXMERAHIMRErEENMmIEH, BIEH-0.45%, BRIRS/MAIER
REAEEREREREY, BIEA-0.1%.

FEEHT, KERANETIEHEEMIEH, Lk 0.67%, FKMRE&E/EIER
EHEERREESIEY, KIEA 0.12%, BREEXWEFIBHELFEWIELH, BKiE
#-0.25%, BRiEER/NHYEBIEHEHASMEHEE, BRIEH-0.04%,

AmBA B MRS, HIESEARNERTIEHEEK, Lk 3.%, BREEX
WE MK SRR LS, BRIEHN-2.38%,

F1: BHEBRBHTHBHEIE Index Market Data

SiE
- HEWr 5 ¥ =, SFELBizE  FLEmE  Sharpe
REER gl)(()j;lé Pre.Close Points H % ARR An.Vol Ratio
o
ﬁl\f‘:gfi 2536.77 2533.70 3.07  0.12% -1.93% 12.00%  -0.16
= =3
m’\lﬁﬁiﬂﬁlﬁ 1588.05 1579.35 8.70  055%  57.07% 17.10% 3.34
E475 70000505 o 4
057187839251 IﬂrLI\lanﬁaﬁ 3509.05 350224 6.80 0.19%  -10.75% = 14.26%  -0.75
o)
cyh@nawaa.com ﬁﬁﬁﬁ 6369.86 6368.06 1.80  003%  -427%  12.78%  -0.33
BelLiE®
7% F03103098 NHECH 1577.23 1567.95 9.28 0.59%  -16.49% 16.89% -0.98
0571-87839263 oy
AEEREY 1720.68 172237 -1.69 -0.10% 0.83% 12.72% 0.07
nhzhaobo@nawaa.com NHNEI
BEEiEH
R F03118252 L] 249232 247975 1257 051%  -15.20%  18.00%  -0.84
H
==
0571-87839263 ZEFN ;”:f'ﬁ 1051.62 1056.43 -4.80 -045%  -2.57% 8.80% -0.29

wyl@nawaa.com ARRE: BETRE

RERT: XENBFEARUESE, FAREMREEIR
RFEW S HFRE:
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*®2: MEEEBRWIHHE

& = _ 3

wnew Ty TES. R ow. SEEEX spmax o
¢1§fcﬁ”f§i 1174.47  1173.06 141 012%  -0.05% 11.01% 0.00

ﬁggffﬁ 999.35 993.06 6.29  0.63%  -3.91% 17.98% -0.22
Eﬂﬁl{ﬁplcﬁﬁﬁi 800.02 88424 578  065%  -2.90% 8.60%  -0.34
ﬁ*ﬂlﬁclégﬁ 964.90 958.99 591  0.62%  -3.45% 8.55% -0.40
E;E:iwg 1050.25  1044.76 549  0.53%  -0.26% 17.54% -0.01

%ﬁ;ﬁi 711.75 707.04 471 067%  -3.23% 12.11% -0.27
miﬁ*fg&ﬁ 1242.79 124325  -0.46  -0.04%  0.18% 13.12% 0.01
%ﬁﬁgﬁﬁ 890.80 893.02 222 -0.25%  0.05% 6.78% 0.01
HRRIR: Bl

1. FERGFIEHKEE VS EFIZE Commodity Return vs Volatility
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B 2: Borm s B SERnaesE

| HEERIEY

RMENR @M EHEANE
#& [12.97%
2 F10.90%
wr  110.60%
PTA E767%
B 0720%
BHEE D710%
g [376%
et  [2.72%
a1 2.16%
| 087%
RABEE | 0.34%
fHkm | 0.27%
=i
£
PVC

-1.03% | Eif
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