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RBESLZ S BREMNITE, SHEEESHEHLERK 049%, RRisH+H,
FRERRSBA LRk, EPRESEAMNNREREAECREIEY, HEA 1.25%;
MRS/ IBRREEE R E RIS, FKIEH 0.56%.

FEEHD, AEEEEESER LK, EhilEg KW ETEHEaRLT
B3, BkiEA 1.98%; BRiER/DMHEFIEHREMRGEIEH, HKEA 0.21%,

AmBAE R MRS, HERANERMIEREESE, Lik 4.02%, HKiEH
AHERAKERMPIBEHRT —HHA, B1EA-1.87%.

F1: BHEBRBHTHBHEIE ndex Market Data

BB o WRE AN g, eesme smms s
Close
ﬁfﬁlﬁ 271346  2700.15 1331 049%  10.38%  1457%  0.71
ﬁfﬁﬁﬁ 1662.07 1652.86 9.20  056%  33.28%  38.18%  0.87
Iﬂﬁﬁgﬁ 371095 3680.95 30.00 082%  536%  16.46%  0.33
ﬁﬁﬁfi 707456 701670 57.87  0.82%  17.35%  13.67%  1.27
ﬁiﬁ:‘fi 164545 163096 14.49 089%  -1.17%  24.97%  -0.05
E%ﬁffﬁ 2020.18 199524 24.94  125%  24.12% = 18.23% = 1.32
Eﬁffi 2558.21 253847 19.74 078%  10.59%  14.80%  0.72
ZQFN f‘:}éﬂ 1069.50 1057.31 1220 115%  -1.31% 8.08%  -0.16
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*®2: MEEEBRWIHHE

TBE s omx

FhdaER FHUENE  Sharpe

BBER E’gsag Pre.Close  Points R ARR An.Vol Ratio
l’t"’zfcﬁ"fﬁ 119253  1189.97 255  0.21%  -5.93% 16.66% -0.36
ag@;gﬁa 110463 110092 371  0.34%  -6.66% 32.17% -0.21
g 7'1&)1;5%& 1027.37  1007.39 1998 198%  -483%  27.50%  -0.18
ﬁ*ﬂjﬁclf'%ﬂ 101842 100514 1328 1.32%  -5.07% 22.90% -0.22
E;E:iwg 1078.42 106566 1277 120%  -0.03% 16.80% 0.00
%ﬁ;ﬁi 644.99 643.38 1.61  025%  -1.77% 10.77% -0.16
mﬁﬁ*ﬁ;&ﬁ 129957 129625 332  0.26%  0.10% 10.72% 0.01
%m’%]ﬁﬁ 93489 92329 1161 1.26%  -0.59% 8.64% -0.07
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1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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B 2: Borm s B S ERnaesE

| LG AEY HERREEES BT REY HELREY
RHENR @M EREAE|EMESNS 8% RREAE|RBEIR 0 SF  SRENE|EBENR 8 EMESE
B [18.97%! #¢ [181.96% | Eid  £18.90% | v A [181.51% |
B F12.70% Eil  126.75% | A [115.26% mEseE  199.74% |
#e [11.82% wwhaim  IH6.22% W [14.07% W 18.88%
#ya 119.86% =ik g [13.79% @ F781%
=t 15.86% 4t ausE [361% s D743%
8% [ 4.69% %A % | 1.36% & [277%
g [18.39% | -2.66%1 #2455 2w | 1.14% R | 0.54%
searim [12.94% EAERE L IEH PTA | 0.95% g | 017%
i [ob4% |E@ENH & ESEASE BEE | 017% | -0.83% | #Esk
$ [246% [ 2 0.08% | -1.94%[ F4ER
g [ 1.72% xzk 1559% Eix -351%1 LR
PTA | 0.55% LPG [13.99% b -1537%1 4
2]t ws  [261% | -1.70%[ #BL5HW BERTERIEHK
5 Bwk [ 185% | -1.82%[ %% REEHNT & RBMEANE
-1.03% | #2504 PTA [l 1.55% | -2.64%] IS 43 186.77%
-1.41%[ I z=E || 1.43% | -373%1 &m g F48.70%
-2.62% | KRG BEE | 027% | -4.94%1 RAKE #1t  110.55%
-353%1 PVC -4 -6.35%1 PVC #r [8is%
-3.77%1 4 P O -7.20%0 4iE =Zim  F768%
-429%1 4 Bz -7.48%1 & serrm 106.74%
-0.14% R= EFx [597%
-2.95% 1 4&¥E gorrdn [ 4.82%
-4.30%1 I 21 [379%
-4.40% 1T Z1E8R a# | 057%
-6.08%1 & E— | 0.30%
-8.08%1 KGR -0.93% | WBE
-10/35%! PVC
-11.77% 45
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3: FEHFMER LY HIFSCEMTA LS Proportion of Change in Position
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B 4: BEESERMBRIERUE—FESRE (13—4)
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B 8: REHRREBSmM= iR EE AmAiEi s HIKekiE
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FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATERR FE RS Z T A RSUEE RN EEE AR,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

#. BREHENNRRERRESHAN BPRNFIE, BETEEEEETHEARZIGRE, RREWSTH
PRERRIEZEEURNR=EEN, EARRNE, ZARATLHERRERAHHENERL. MUA—HHEE,
BARRREXSMRERMEHRARERTROANFFENEF,

FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
AR BMRERRERHA AT AWML HE, EEMERT, FAMEFHERMAIRENERMNE
WARFrEpETE. TERMBHARRIENGBHITHXZZNKRE, FAARTKIEBERBRRSAEITHLES
SREMSENEMERRRE,

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREWUA—BOTHTFRF/BXZEZN R ZRFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R BAENYZRE AL T WREFERMAHREN R EREREEF =R

RERRFARW, FEUEMATXEE, SOHRLZURENHE. ATHEDEAFUEMEMA, SIRA
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFIBEMARE, FEEAREFEANER. BRETIARRE, BRESEHIRMA, HAXATAHER. RS
FRARARCE. AATFRINIAHRE—UIRF,

AR B FTERMT EHXEER 136 SHEIEXE

BB 4 - 310008
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