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RBESLZ S BREMITE, SHEELESHEH LK 0.28%., RiRisH+,
R AR EREREEIEL, Lik 2.87%, SKiER/NWRREFEEEERY,
HKiEA 0.05%, BXERAHRREREERGIEH, BIEA-0.64%, BXiER/NIRR
EEERTRIEH, BRIEA-0.12%,

FrfeHh, HIERAMETISHSmATHBHER, Lk 0.19%, HiE&/HY
FREEHEZFIEWIEE, KIEA 0.04%, HRIEBSFAMEFIEHSEMIEL, B%iE
#-0.76%, BRiE&R/IHEBIEBEERMREEIEE, BIEH-0.14%,

AmBAE R mAiE S, MERAMERMIERERR, Lik 3.75%, HKiEH
A EmAAE B mifE R £, BIEA-1.69%,

F1: BHEBRBHTHBHEIE Index Market Data

T
Close
ﬁfﬁlﬁ 2533.70 252651 7.0  0.28%  1.28%  12.47%  0.10
ﬁ,\lﬁﬁﬁﬁ 1579.35 153536 43.99  2.87%  55.22%  17.12%  3.23
Iﬂﬁ“ﬁﬁﬁ 350224 3508.62 -6.38 -0.18%  -7.03%  14.93% = -0.47
ﬁﬁﬁ:’“& 6368.06 636498 308  005%  -0.38%  13.42%  -0.03
ﬁiﬁi‘fi 1567.95 157194 -398 -0.25% -13.26%  17.48%  -0.76
ﬁ%ﬁff*ﬂ 172237 171284 953  056%  198%  12.77%  0.16
Eﬁffi 2479.75 249573 -1598 -0.64%  -9.07%  19.61%  -0.46
ZEFN ﬁ“j‘lﬂzﬁ 1056.43 1057.71 -1.28  -0.12%  -155%  8.81%  -0.18
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RERT: XENBFEARUESE, FAREMREEIR
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BEEmIEE AR (2025 4£ 10 A 15 H B#I=)

*®2: MEEEBRWIHHE

&

REW & =E = FmE FHiEHE  Sharpe
g HiE% |
BRER Ecl)gsag Pre.Close  Points % ARR An.Vol Ratio
S ﬁﬁA 1=
A5 Tn*?ﬁ 1173.06 1174.72 -1.66 -0.14% 0.08% 11.04% 0.01
NHCIMi
ab =
ﬁb'i}li*;?i 993.06 999.22 -6.16 -0.62% -4.89% 18.18% -0.27
BN =3
E:Iﬁlﬁﬂaﬁ 884.24 886.02 -1.78 -0.20% -3.51% 8.51% -0.41
| | =]
k%%’{lﬁclc??ﬁ 958.99 957.43 1.56 0.16% -3.79% 8.35% -0.45
ZEaEWE
- - 0, 0, 0,
7 NHEMI 1044.76 1050.79 6.03 0.57% 0.05% 17.73% 0.00
s
%ﬁ;ﬁiﬁ 707.04 712.45 -5.41 -0.76% -3.65% 11.96% -0.30
N =N b O =]
Hﬂzﬁggrﬁ 1243.25 1240.89 2.36 0.19% 0.17% 13.12% 0.01
42 5
i FIIRE 893.02 892.70 0.32 0.04% 0.33% 6.81% 0.05
NHAECI
BRIRR: EE%
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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| BEEEHEE BERREEGIEH BT RIEH BEEERE
RMENR @M ERESE|EEMEANR S RREAE|EBENR 0 S SREAL|REBEIR SW  EBESNE
Bk =S § §)
#4  [18.15% il HEz  [5.40% £ [l419%
s PH4.26% | -0.98% | #xhdik RekigRs [ 2.44% @ [lat1e%
mEz [13.19% | -1.30% [ i @ [224% % [13.00%
=8 [1223% |-12.06% %% A @ [l223% #% [ 1.62%
s2 || 1.47% | 116.27%1 BLUR & [l 1.62% wmEE | 1.25%
Kok#E: [ 1.33% =§: g [ 1.39% s | 0.42%
s | 1.28% B IEN g | 076% FER | 0.25%
B 0.11% |EmEHNR @ EMEAE & S
i AEg  1971% PVC -251% 1 féE
=2 LPG [652% | -0.45% | BEHEE ®yAa
PVC Tkt F4.38% | -1.04% [ 4 —2327% 245N
-0.42% | EhEH TR 2.77% | -1.35%[ S48 BHERFRIESR
-0.56% | 4 i [1250% | -2.55%0 ksl RMENR @M EHEANE
-0.93% | ¥ g% [ 1.37% | -2.68%1 PTA 3
-1.58%[ PTA RE -368%1 I = Hi67%
-2.05% I PVC -6.52%1 xR g— [B97%
-5.80%1 WA -0.46% | Z—E -9.06%1 %&FA seirdn [13.58%
-7.58%1 1244 -0.66% | EZ# -12.48%| HELN g | 1.26%
-14.33% Eif -079% | Bz -21.42% [Eif i | 0.56%
-0.80% | BRI #*5 0.12%
-1.86%[ 4 =il
-321%1 s —2.29%1 EhEH
—459% 1 HhELH -438%1 WE
-4.82%1 PTA -5.03% 1 3EFFiH
-6.63%1 IKIE -5221% 43
-11.63% #x
(-37.29% [Eih

HE: HEARX: ERMYBIKEE/L 1SR ARG, FEBESARSMY ALK, EEREERRAMHYE R TR,

B 3: FERHMIBEHY BT LS Proportion of Change in Position
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8: BB osmirmliE R EE AaFhiEE L B kg
%7 A _ % #t
-0.70% 0.12%
% fEEE [ §g
' 0.56% -0.88%
EE il
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L EEE
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FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATERR BE RS2 T AR E RN B EEA R,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

#. BREHENNRRERRESHAN BPRNFIE, BETEEEEETHEARZIGRE, RREWSTH
PRERRIEZEEURNR=EEL, ERRNE, AAFATLHERRERAHEHNERL. MUA—HHERE,
BARRREXSMRERMEHRARERTROANFFENEF,

FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
AR BARERRERHAABTTERRN AWM AR, EEMERT, FREPHERMAAREHERFZ
WARFrEpETE. TERMBHARRIENGBHITHXZZNKRE, FAARTKIEBERBRRSAEITHLES
SREMSENEMERRRE,

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREZWUA—BOTHTFRF/BXZEZN R ARFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R BAENYZRBI AL FREFERMAHREN R ENEREEF =R

REXNRARW, FRUEMARNEE, SHHRLZERENHE. AIRHNEDETFUEMEMA, TN
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFRIBEMARE, FEEAREFEANER. BRETARRE, BRESEHIRMA, HAEATAHER. kS
FRARARCE. AATFRINIAHRE—UIRF,
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