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REBESEZZ ANKENITE, SHEEESREE LK 0.63%, HWREHT,
RIER KRR E R REL 354, E3K 6.01%, SKiER/HRREEEEEIEH,
TRIEA 1.84%, BEEAKNRREEEREEIEH, BKiEH-10.73%, BKMER/IMH
R R LR MmIsE, BNEA-0.06%,

FEEHD, REZLFEWER, T&X-1.36%, EfFEEHHE ik, KiE
BRAWFEISHERIEISE, FKiEA 7.47%, REHR/NGFEBIEEZMAEREHES,
KIEA 0.57%

FmiAfEmAEED, RIEEXNELMIEHERE, £ik11.53%, KigE
K H AL ERFIBHERR, BIEA-12.56%.

F1: BHEBRBHTHBHEIE Index Market Data
Sl

B Today ,ﬁ%ﬁeFﬁﬁs Higy, FHEEE A Rato
ﬁfﬁlﬁ 3100.20  3080.83 19.38  063%  23.83%  1510%  1.58
ﬁl\lﬁﬁﬁﬁ 1760.34  1972.03 , ;oo 10739 00-30%  3473% 174
Iﬂh‘i’ﬁgﬁ 434597 422017 12580 298%  17.13%  16.82%  1.02
ﬁﬁﬁ:’“& 7069.79  7091.47 -21.68 -0.31%  10.64%  14.48%  0.73
ﬁiﬁg‘fi 2189.41 206522 12418 6.01%  2509% = 2259%  1.11
ﬁﬁ;\f’\lﬁfﬁ 1954.93 197833 -2341 -118%  1539%  18.56%  0.83
Eﬁffi 264090 259325 47.65 184%  3.12% 16.06%  0.19
ZEFN ﬁ“j}éﬁ 1099.65 110035 -0.70 -0.06%  2.11% 781% 027
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FhdaER FHUENE  Sharpe

R .
Today Pre.Close  Points RR% ARR An.Vol Ratio
Close
S ﬁgﬁ\A 1=
A5 Tn*?ﬁ 1469.41 1443.76 25.65 1.78% 9.50% 25.47% 0.37
NHCIMi
ab =
ﬁbli}li*glﬁi 1675.17 1558.79 116.38 7.47% 23.51% 56.16% 0.42
BN =3
E:lﬁlﬁﬂaﬁ 1327.14 1237.90 89.24 7.21% 14.96% 34.09% 0.44
i | 1=
ﬁﬁéﬁcléfﬁ 1325.27 1242.19 83.08 6.69% 13.72% 34.63% 0.40
ZEaEWE
0, 0, 0,
4 NHEMI 1129.73 1101.32 28.42 2.58% 0.68% 16.30% 0.04
s
%ﬁ;ﬁiﬁ 732.70 716.19 16.52 2.31% 1.05% 13.80% 0.08
N =N b O =]
Hﬂ;ﬁgﬁﬁﬁ 1344.69 1337.10 7.59 0.57% 3.42% 14.60% 0.23
42 5
i FIIRE 974.20 987.60 -13.40 -1.36% 1.03% 11.07% 0.09
NHAECI

1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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B 3: FEFHMIEHY BT LS Proportion of Change in Position
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B 6: mEEERAEERE (13—4)
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