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RBESLZ S BREMITE, SHEEESHEH LK 0.59%, RiRisH+,
FRERRSBA LRk, EPRESEAMNNREREAGECREIEY, HEA 0.75%;
MRS/ R B ML R EBIER, IR 0.09%.

FrfeHh, HIERAMETISHERIRIER, L3k 1.57%, HKES/NHESR
EHEEREMEHEY, KIEA 0.09%, KiEEKMWETIEHELFEMIELY, B
MEA-0.14%, BRS/NEFISHEEMIEH, BRIEH-0.03%,

AmBAE R mAIEH Y, MIRRAMNERMIEHERIRE, L3k 3.84%, BiE
RANBERPALEARTEHRRABE, BIEA-2.14%,

F1: BHEBRBHTHBEIE Index Market Data
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Close
%\ﬁﬁfi 277830 276205 1625 059%  10.79%  14.78%  0.73
ﬁ,\lﬁﬁﬁﬁ 1653.75 164720 6.55  0.40%  32.08%  38.74%  0.83
Iﬂh‘i’ﬁgﬁ 3797.67 377591 21.75 058%  4.98% 16.71%  0.30
ﬁﬁﬁ:’“& 7090.58 705445 36.13  051%  1263%  13.66%  0.92
ﬁiﬁé‘fi 1726.87 171519 1169 068%  2.74%  2554%  0.11
ﬁﬁ;\f’\lﬁfﬁ 2034.30 2019.07 1524  0.75%  22.46% = 18.34% = 1.22
Eﬁffi 252390 252169 221  009%  0.82%  14.49%  0.06
ZEFN 'E“A*:E:ﬁ 1050.11  1048.67 144  014%  -3.95% 8.29%  -0.48
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*®2: MEEEBRWIHHE

TBE  pgm omm

FhdaER FHUENE  Sharpe

H H &% |
BRER Today Pre.Close  Points % ARR An.Vol Ratio
Close
S ﬁgﬁ\A 1=
A5 Tn*?ﬁ 1242.60 1231.68 10.92 0.89% -4.24% 15.78% -0.27
NHCIMi
ab =
ﬁbli)li:leiﬁ 1234.50 1215.40 19.10 1.57% -3.78% 40.66% -0.09
BN =3
E:Iﬁlﬁﬂaﬁ 1123.57 1106.87 16.69 1.51% -1.46% 30.74% -0.05
i | 1=
ﬁﬁl{lﬁCIC?rlﬁ 1103.29 1088.07 15.23 1.40% -1.89% 27.36% -0.07
ZEaEWE
0, - 0, (v) -
4 NHEMI 1062.49 1061.53 0.96 0.09% 0.47% 16.05% 0.03
s
%ﬁ;ﬁiﬁ 632.21 632.39 -0.18 -0.03% -2.00% 10.43% -0.19
N =N b O =]
fﬂiﬂ;ﬁ;—gﬁﬁ 1319.31 1315.45 3.86 0.29% 0.38% 12.07% 0.03
42 5
i FIIRE 917.39 918.63 -1.24 -0.14% -0.46% 8.65% -0.05
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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B 3: FERHMIBEHY BT LS Proportion of Change in Position
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