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RBESLZ S BREMITE, SHEELESHEH LK 0.76%, RiRisH+,
FRERRSBA LRk, EPRESANNREREAGECREIEY, HEA 1.99%;
MRS/ RRE ML R BIEH, R4 0.26%.

FEEHD, FEEEEESEM LN, EhilER AN ETIEREEFEY
B3, BKIER 0.61%; BER/DHEHEHMEBEEMBHEH, BKiEHR 0.11%,

AmBAE R mAIEH Y, KRR ERMIEHERIRE, £ik 0.41%, BiE
RANERPALARTMIEHRRE, BiE8-0.51%

F1: BEBRBHHSHEIE Index Market Data
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Close
ﬁfﬁlﬁ 2779.86 275896 2090 076%  6.90%  1356%  0.51
ﬁfﬁﬁﬁ 220372 216496 3876 179%  101.47%  30.10%  3.37
Iﬂhﬁﬁsﬁ 3667.91 364509 2282 0.63%  -571%  1472%  -0.39
ﬁﬁﬁfi 712636 703628 90.08 128%  9.99%  14.18%  0.70
ﬁiﬁ:‘fi 1598.11 159194 617  039%  -1475%  17.20%  -0.86
E%ﬁffﬁ 206245 202211 40.34  199%  23.75%  17.66%  1.35
Eﬁjﬁ'fi 248426 2477.78 648  026%  -8.32%  16.18%  -0.51
ZQFN f‘:}éﬂ 1061.11 105459 652  062%  -069%  7.57%  -0.09
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REW & =E = FmE FHiEHE  Sharpe
g HiE% |
BRER Today o 0 Close  Points W ARR An.Vol Ratio
Close
\‘: ;_(ﬁA B
& Tn*?ﬁ 1219.72 1217.12 2.60 0.21% 1.43% 15.21% 0.09
NHCIMi
ab =
ﬁb'i}i*;?i 1041.65 1039.81 1.83 0.18% 1.57% 22.96% 0.07
BN =3
E:Iﬁlﬁplglaﬁ 942.86 938.21 4.65 0.50% 2.68% 16.12% 0.17
) [ 1=
ﬁﬁl{lﬁclc%ﬁ 951.53 947.75 3.78 0.40% 1.37% 15.58% 0.09
ZEaEWE
0, - 0, 0, -
2 NHEMI 1035.22 1034.06 1.16 0.11% 1.12% 17.63% 0.06
s
%ﬁ;ﬁjﬁ 685.93 685.04 0.89 0.13% -0.95% 13.36% -0.07
N =N b O =]
m;ﬁ*ggf'ﬁ 1237.96  1230.95 7.00  057% -0.06% 10.51% -0.01
43 =
i RIS 937.47 931.80 5.67 0.61% 0.80% 9.92% 0.08
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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