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RBESLZ S BREMITE, SHEEESHEHLERK 0.08%, HiRisH+,
RERANRREEELEREREEY, Lk 0.68%, HKEFR/NHIRREFEEERE
¥, W0EA 0.09%, BKERAHMRREFEREREY, BKIEH-0.74%, BHiER/)
MR B B AR = misH, BRME25-0.06%.

FEIEH T, HERANEIEREERIER, £3K0.9%, HKBRANWESRLS
HEEMIsH, BiEH-0.86%,

AmBAE R mAIE Y, MERAXMWERMIEHEMEIR, £3k 2.25%, BiE
RANBERPLEARTMIEHRLAE, BIEA-3.72%

F1: BHEBRBHTHBHEIE Index Market Data

WaEn Ty PEE RM g sesme summe s
Close
%\lﬁ:‘g‘fi 254563 254371 192  008%  -0.31%  11.87%  -0.03
ﬁfﬁﬁﬁ 152401 153531 -11.31 -074%  50.30%  18.04%  2.79
Iﬂhﬁﬁsﬁ 3562.25 355556 6.69  0.19%  -8.16%  1421%  -0.57
ﬁﬁﬁ:ﬁ 6439.19 643370 549  009%  -1.43%  1257%  -0.11
ﬁiﬁé‘f’fi 1606.45 160356 2.89  018%  -14.00%  16.91%  -0.83
Eﬁ;\f’\lﬁfﬁ 175374 174195 11.79 068%  3.83%  1261%  0.30
Eﬁffi 2516.31 253332 -17.00 -067% -11.59%  17.63%  -0.66
ZEFN E“fﬁ 1055.84 105653 -0.69  -0.06%  -0.84%  8.88%  -0.09
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S .
REW & =E = FmE FHiEHE  Sharpe
g HiE% |
BRER Today Pre.Close  Points % ARR An.Vol Ratio
Close
S ;-(g’ﬁ\A 1=
A5 Tn*?ﬁ 1180.48 1180.51 -0.03 0.00% -1.23% 10.61% -0.12
NHCIMi
ab =
ﬁbli)i*;lﬁ 1042.63 1033.37 9.26 0.90% -1.70% 19.79% -0.09
BN =3
E:Iﬁlﬁplc?laﬁ 898.37 899.49 -1.13 -0.13% -2.72% 9.56% -0.28
| | =]
ﬁﬁ:lﬁclc??ﬁ 962.13 966.98 -4.85 -0.50% -3.82% 8.99% -0.42
ZEaEWE
- - 0, - 0, 0, -
7 NHEMI 1066.81 1074.37 7.56 0.70% 1.68% 16.91% 0.10
s
%ﬁ;ﬁiﬁ 705.61 711.73 -6.13 -0.86% -4.17% 11.80% -0.35
N =N b O =]
Hﬁzﬁgﬁﬁﬁ 1235.04 1236.35 -1.31 -0.11% -1.44% 12.77% -0.11
42 5
i FIIRE 905.29 907.98 -2.69 -0.30% -0.03% 7.24% 0.00
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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