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RBESLZ S BREMITE, SHEEESHEH LK 0.65%, RiRisH+,
RER AR EEEREREELR, £k 1.89%, HE&E/NVIRREREILAE
¥, 0EA 0.09%, BXiRERAHRRErELRELISH, BRIEH-0.08%, BXiE&R/MEY
WREFEEREEIEH, BIEA-0.05%,

RS, KERANETIEHEREEMEHER, £7k 1.13%, #iE&END
HEBIEBRAML TIsE, 3KiEA 0.01%, HREZANEHIEHSEMIEH, %
MEA-0.58%, BXiRS/MNAEBMISHEEGIN TS, BX1E25-0.29%,

AmBAE R mAIEH S, MERANERMIERERR, Lk 2.91%, HKiER
A mAR EmME MR Z BiE, BRIEHN-2.5%,

F1: BHEBRBHTHBHEIE Index Market Data

S
v REWr 2 =% =, IEftlri®E E4iEzhE  Sharpe
TRHE R gl)(()j;lé Pre.Close Points H1R% ARR An.Vol Ratio
o
ﬁl\f‘:gfi 2700.15 2682.82 17.34  0.65% 9.40% 14.57% 0.65
= =3
”*’\lﬁﬁiﬂﬁlﬁ 1652.86 1622.19 30.67 1.89%  31.85% 38.18% 0.83
E475 70000505 T 2
ARTH o 0 0
057187839251 NHIl 3680.95 3677.74 3.20 0.09% 3.96% 16.45% 0.24
e
cyh@nawaa.com ﬁﬁﬁﬁ 701670 700621 1049  015%  16.08%  13.65%  1.18
BE{L 5%
7% F03103098 NHECH 1630.96 1632.23 -1.27 -0.08% -2.64% 24.96% -0.11
0571-87839263 oy
. . -0. -0.05% . (0} . (0} .
nhzhaobo@nawaa.com ﬁ%fféaﬁ 199524 1996.20 -0.96  -0.059 22.55% 18.20% 1.24
E@igH
2538.47 252491 1356  0.54% 9.16% 14.79% 0.62
F4# F03118352 NHFI
==
0571-87839263 ZEFN ;”:f'ﬁ 1057.31 1046.26 11.05  1.06% -2.12% 8.01% -0.26
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BRI RIS S H IR (2026 4F 6 A 26 H EH )

S .
REW & =E = FmE FHiEHE  Sharpe
g HiE% |
BRER Today o 0 Close  Points W ARR An.Vol Ratio
Close
\‘: ﬁﬁA B
A5 Tn*?ﬁ 1189.97 1181.61 8.36 0.71% -6.39% 16.72% -0.38
NHCIMi
ab =
ﬁbli}i*;?i 1100.92 1091.37 9.54 0.87% -6.73% 32.15% -0.21
BN =3
E:Iﬁlﬁplglaﬁ 1007.39 1007.28 0.11 0.01% -5.49% 26.99% -0.20
| | =]
ﬁﬁéﬁclc??ﬁ 1005.14 1008.02 -2.87 -0.29% -5.50% 22.60% -0.24
ZEaEWE
0, - 0, 0, -
2 NHEMI 1065.66 1053.80 11.86 1.13% 0.65% 16.63% 0.04
s
%ﬁ;ﬁiﬁ 643.38 647.13 -3.75 -0.58% -1.79% 10.76% -0.17
N =N b O =]
m;ﬁ*ggf'ﬁ 1296.25  1282.13 1412 1.10% 0.00% 10.70% 0.00
43 =
i RIS 923.29 916.60 6.69 0.73% -1.18% 8.16% -0.14
NHAECI
BRI, Bk
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
B4 [120.78% | #4 [86.19% | Ewm [20.71% | wrha 188.48% |
B F48.91% Eid  [180.29% | swm 1H6.72% /W F10.23%
#4 [12.95% hm  118.36% W [ 4h4a6% g 19.54%
A [10.80% =il g2 [l415% % [13.38%
g 16.42% patre % [ 1.49% g | 020%
= [371% %A BEE | 1.25% | -044% | 5
ke [13.22% | -3.01%] #2455 PTA [ 1.05% | -1.01% | &%
m [2.78% EAERE L IEH BEE | 018% | -2.37%[ W
2 [269% |F#EHstn & EWENSE 5 0.09% | -4.02%1 FEssE
=1 [ 1.88% =5 Ex -4.28% 1 254
PTA | 0.61% LPG [3.91% BR#L -7.27%1 EE
#iE | 028% s [1256% | -1.87%[ BLR -18.77% &
2]t Bwk [ 1.81% | -1.99%[ %% BERTERIEHK
5 PTA [l 1.52% | -2.80%d1 I REEHNT & RBMEANE
-1.13% | B4R z=E || 1.40% | -3.17%1 €48 g 120.92%
-154%[ I HEE | 026% | -4.08%1 & 43 [H8.37%
-2.87% 1 KK -3 -5.41%1 RIKER #2 [249%
-387%1 PVC b Ehc -6.95%1 PVC = [11.74%
-4.13%1 4 BZk% -7.80%1  4iE oirm  110.29%
-470%1 4% -0.13% RE -820%1 & Fx Foi2%
-2.89% 1 &% goxrin 17136%
-423% ) I = [579%
-4.33% 1T Z 158 %% | 0.88%
-5.97%1  EE g | 0.87%
-7.21% EZ% g— | 074%
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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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