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RBESLZ S BREMITE, SHEEESHEHLERK 0.16%, RiRisH+,
IR AN EEERERIEH, Lk 1.26%, HKiBR/NWIRREEEEEREH,
TKIEA 0.11%, BERAHMREmERBIEH, BKIEH-1.06%, BXiER/NIRR
ERERTRIEH, BRIEA-0.18%,

FEEHD, FEEEEHNAERTY®, EhBEEANEHEREERET
BHEH, BRIEA-1.56%; BES/NEBBHELFEWIELE, BKiE55-0.06%,

AmBAE R mAIEH Y, KRR ERMIEHER, Lik 1.98%, BiE&EX
MR mBAREmMIEHEER, BIEA-3.72%.

F1: BHEBRBHTHBEIE Index Market Data

T R
Close
ﬁ,\,ﬁﬁ,ﬁ 2577.08 2573.06 4.02  0.16%  279%  1150%  0.24
ﬁ,\lﬁﬁﬁﬁ 1664.41 164367 20.74 126%  64.34%  18.66%  3.45
Iﬂhﬁﬁgﬁ 3511.97 352397 -12.00 -034%  -6.98%  13.74%  -0.51
ﬁﬁﬁ:ﬁ 6612.13 6604.95 7.18  0.11%  4.43%  11.87%  0.37
ﬁiﬁé‘f’fﬁ 1537.11 154958 -12.48 -081% -1550%  16.49%  -0.94
ﬁﬁ;\f’\lﬁfﬁ 1808.01 179514 1287 0.72%  10.03%  1233% 081
Eﬁffi 2512.02 2538.99 -26.97 -1.06%  -7.17%  16.31%  -0.44
ZEFN 'E“fﬁ 1053.88 105580 -1.92 -0.18%  -1.95% 8.23%  -0.24
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&

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 1177.71 1178.61 -0.91 -0.08% -0.41% 9.46% -0.04
NHCIMi
ab =
ﬁbli}li*zlﬁﬁ 996.74 1000.35 -3.61 -0.36% -1.95% 18.14% -0.11
BN =3
E'lﬁlﬁﬂaﬁ 872.01 880.31 -8.29 -0.94% -2.03% 10.09% -0.20
| | =]
ﬁﬁéﬁclc??ﬁ 906.51 918.46 -11.96 -1.30% -3.72% 10.35% -0.36
ZEaEWE
- - 0, - 0, 0, -
7 NHEMI 1049.34 1065.98 16.64 1.56% 1.35% 15.87% 0.09
s
%ﬁ;ﬁiﬁ 697.12 703.22 -6.10 -0.87% -2.27% 11.18% -0.20
N =N b O =]
Hﬂ;ﬁgﬁrﬁ 1238.74 1239.77 -1.02 -0.08% 0.20% 8.63% 0.02
42 5
i FIIRE 917.76 918.35 -0.59 -0.06% 1.32% 7.29% 0.18
NHAECI
BRIRR: EE%
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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| BESEEIEH BERRESIEH BT HIEE BEEREIEH
RHEANR @ ERESE|EMEANS 8% RMEAE|RBMEIR 0 @M  EHENE|EMESSR S EREAE
s 119.13% #4¢ [120.36% m P17.32% M 1183.44%
=k #igim  F12.26% £ 1674% & I18.04%
& B779% B 110.02% B [1357% R [l 2.42%
#4 [754% =il stk [ 2.55% % [ 158%
it Fh.38% | -14.82%] 1245 % | 0.82% 2] 0.09%
BEim [14.19% 4R KR | 0.81% 23
FekgE: | 0.77% H®TA ] 0.05% | -1.36%[ &k
) 0.05% BB LIEH =3 -2.60%1
il RWEHNR & REMEANE PVC -5.76% 1 ®hEsE
5 B [ 530% | -2.20%[1 4% -10/39%| H24IR
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-0.84% | 187 Tk | 1.24% | -3.90%1 PTA %A
-1.29% | 3E4Fih R=E -4.43%] I BEERTRIEH
-216% =i PVC -5.39%1 244 RHEANS @R EMENE
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-6.15%1 HE -3.37%1 &K% -6.63%1 4 il
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-10l04% %# A -4.72%1 BHEE -15.78% £x -354%1 E—
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