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RBESLZ S BREMITE, SHBEEESHEHLERK 0.14%, RRisH+H,
R AR EREREEIEL, Lik 2.64%, SKES/NNWRREFEEEERY,
HKIEA 0.45%, BXIERERKHIIRIREELRELISH, BRIEH-0.69%, BXiRER/NAIIRER
EmEERIEH, BiE45-0.01%.

FEIEHT, KIBERANETIEHELFEWIEE, L7k 0.95%, ikiER/IM
FREEHERE ML TiE%, 3KMEA 0.29%, HRIBSRAMERMISHSEERELH, B%iE
A-2.65%, BiER/NHEFIEHEBREMEHER, BXiE5-0.16%.

AmBAE R mAiE S, MERAWERMIERERR, Lik 4.23%, HKiER
KBRS B m A MR RTRARIH, BX1E8-4.44%,

F1: BHEBRBHTHBHEIE Index Market Data

T
Close
%\ﬁfg‘fi 255841 2554.88 352  014%  -0.06%  11.67%  -0.01
ﬁfﬁﬁ%ﬂ 1612.96 157141 4155 264%  53.36%  18.34% 291
I“’L'\lﬁﬁsﬁ 3534.28 354502 -10.74 -0.30%  -7.66%  13.96%  -0.55
ﬁﬁﬁ:’“& 6485.99 6457.13 28.85 045%  0.54% 12.16%  0.04
ﬁiﬁé%i 1574.17 1585.19 -11.01 -0.69% -14.39%  16.65%  -0.86
ﬁﬁ;\,f,{,ﬁfﬁ 1778.96 176553 13.43 076%  6.31% 12.48% 0.1
Eﬁff’g& 2493.06 249320 -0.14 -001% -10.55%  16.81%  -0.63
ZEFN ﬁ“j‘lﬂzﬁ 1066.06 1061.03 503  047%  -291%  8.64%  -0.34
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*®2: MEEEBRWIHHE

TBE s omx

FHhliamE FHKEFHE  Sharpe

BBER E’g;ﬂg Pre.Close  Points R ARR An.Vol Ratio
iﬁfcﬁ”fﬁ 117419 118135  -7.16  -0.61%  -0.62% 9.38% -0.07
ﬁ%ﬂfsﬂ 101011  1037.62  -27.51 -2.65%  -1.65% 20.42% -0.08
& ﬁﬁplcﬁgﬁ 883.98 88057 342  039%  -295%  9.94%  -0.30
ﬁ*ﬂlﬁiﬁﬁ 92669 92400 269  029%  -3.81% 9.77% -0.39
E;E:iﬁfg 105359 105527  -1.68 -0.16%  1.06% 15.12% 0.07
i’%ﬁf\ff 698.11 695.98 2.13 0.31% -1.63% 11.58% -0.14
MHiﬁifg:é*ﬁ 125536  1250.17 519  042%  -0.32% 11.64% -0.03
gémlfgfﬁ 917.79  909.16 863  0.95%  0.31% 8.14% 0.04
RRRIR: BEER
1: FERHFMIEHWEE VS 31E Commodity Return vs Volatility
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