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RBESLZ S BREMITE, SHEEESHEH LK 048%., RiRisH+,
REFAEEEEH, TB-0.1%, ERWEHME ik, KBS XM SRR
BiE%, BIEA 1.37%, HER/NIRREHEEREELY, @A 0.3%.

FHEEHTD, AEEREMEHEHR, TE-0.27%, HRETEEHHZE 3K, 3K
MR KB EBIEREEMIEE, BKEA 0.59%, KRR/ EIIEHERRLITIE
¥, HK0EZS 0.04%,

AmBAE R MRS, HERANERMIERERR, Lik 542%, HKiEH
AHEmAAE EmMIEHE PVC, BIEA-1.31%;

F1: BHEBRBHTHBHEIE Index Market Data

WaEn Ty PEE RM g sesme summe s
Close
%\lﬁ:‘g‘fi 2597.02 2584.69 1234  048%  179%  1157%  0.15
%,\,ﬁﬁﬁﬁ 1851.10  1826.04 25.05 137%  75.44% = 19.22%  3.92
Iﬂhﬁﬁgﬁ 3507.98  3493.62 14.36 041%  -8.63%  13.78%  -0.63
ﬁﬁﬁ:’“& 674395 672372 2023 030%  3.93%  11.94%  0.33
ﬁiﬁf‘f 1519.15 151323 592  039%  -17.16%  16.58%  -1.04
ﬁﬁ;\f’\lﬁfﬁ 186271 1851.85 10.86 059%  11.32%  12.64%  0.90
E&*Efi 252478 252731 -2.53 -0.10%  -8.72%  16.34%  -0.53
ZQFN ﬁ“j}éﬁ 1033.59 1030.32  3.27  032%  -2.74%  8.18%  -0.34
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MW R = FhlizaE  FUEHE  Sharpe
H B i _
R Tc?gsg Pre.Close Points % ARR An.Vol Ratio
FRE s
Bt} Tn*?ﬁ 1167.26 1161.70 5.57 0.48% -0.54% 9.33% -0.06
NHCIMi
ab s =
ﬁzzi*zlﬁ 975.61 972.56 3.05 0.31% -0.21% 17.52% -0.01
N 1=
E'fﬁpléaﬁ 872.84 872.46 0.38 0.04% -0.28% 9.13% -0.03
e-=2| =3
ﬁﬁ:lﬁclgfﬁ 891.25 886.96 4.29 0.48% -2.69% 10.13% -0.27
ZaEMRE
- _ ) 0, 0
7 NHEMI 1061.23 1064.11 2.89 0.27% 0.50% 15.68% 0.03
s
iﬁﬁ;ﬁi 683.94 679.92 4.02 0.59% -1.17% 11.66% -0.10
3 =N A =]
mﬂ;ﬁgﬁrﬁ 1198.22 1195.55 2.66 0.22% -1.21% 7.71% -0.16
4R =
L5 IR 908.47 903.49 4.98 0.55% 0.61% 7.45% 0.08
NHAECI
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1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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3: FEHSZMER LY HIFSEMTA LS Proportion of Change in Position
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