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RIS B EMITE, SHEEEEHEH LK 0.41%, RRisH+H,
ErERRSFA Lk, ERkiEEARNNRERMEREEREY, HEHN 1.45%; Bk
EE/DMHRREFEG B EEBIEH, HEA 0.02%,

FEREEH T, HIBRXNETRRHSMIERPHEE, £k 1.76%, SKiER/IMY
FHEEHEHEEEIRER TR, KA 0.08%, HRERANETIEHERER
B8, BRIEA-0.4%, BiRm/HIEEEHEL5FIEWEL, BiEA4-0.08%.

AmiA s Emf e, BIERAHWARTIERET ZHERE, Lk 4.87%,
BRI E mEA L A IR HL R RERSE, BXIRH-2.56%.

= 1: BEESREHETIHEEE Index Market Data

5 \ FEh¥  FUhiK
A :.’;qgf HEl & RB guEw s S Sharpe
y Pre.Close Points Ratio
Close ARR An.Vol
ZHIEH NHCI 3085.43 3072.91 12.52 0.41% 22.26% 14.81% 1.50
=5= 1=
mlil%H%il/IEllﬁ 1783.84  1758.29 25.55 - 35.09% 39.75%  0.88
=:3
B/ # 8 20000505 T @4EH NHII 423087 422391 697  0.6% 18.08% 16.45%  1.10
0571-87839251 SEIEH NHMI  6995.08  6987.04 8.04  0.12% 10.09% 13.16%  0.77
cyh@nawaa.com BELIER NHEC! 211481 210347  11.34 | 054% | 28.59% 26.11%  1.10
y =3
Eﬁ;\fﬁiﬁﬁ 2009.86  2009.51 0.35 0.02%  19.15% 18.29%  1.05

F 143 F03118352
0571-87839263

BaIEH NHFI  2567.76  2552.63 1513  0.59%  2.49%  12.90% 0.19
RPEZGRIEEI NHAI  1068.12  1060.12 7.99 0.75%  -2.38%  8.49% -0.28
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*®2: mEEmERERTISHE

skm  whm  Am Fuk TR
Ei-E EE Today Pre.Clos Point HIE% %% e Ratio
Close e s ARR AnI.Vo
[k 3T e 1802.6
BE RS NHEI ) 1809.90  -7.29  -0.40%  72.83%  42.06%  1.73
N =
E‘iﬁilaﬂ 13‘;8'9 134975 1920  1.42%  46.41% 28.22%  1.64
) | =%
ﬁ*{iﬁggﬁ‘ﬁ 1229'6 124770  11.93 096%  24.83% 26.91%  0.92
B 4 [E Ao L
'"‘ﬁfﬂﬁhﬁ 11%2'8 109451 835  076%  573%  16.45%  0.35
EHTIEE NHBMI 635.99 632.85 3.14 050% -12.37% 12.26%  -1.01
S S ok 4]+ 5
'M;'Eggf'ﬁ 1437'2 138290 2434  1.76%  11.36% 12.01%  0.95
st =3
‘Iﬁ:i#gé?ﬁ 897.11 89780  -0.69  -0.08%  -0.69%  9.16%  -0.08
FrReiEfS 4 NHNEI  865.19 880.71 -1551  -1.76%  34.16% 37.75%  0.90

*® 3: BMEBRRBERTIEHE

waeEm DB s AB . FRKE FRED Shape
Closg Pre.Close Points # ARR  # An.Vol Ratio
&
%%ﬁiﬁf 145807  1456.92 1.15 0.08% 23.18% 18.30% 1.27
=]
B H 87 S
9 125342  1243.95 9.46 0.76% 19.50% 10.78% 1.81
NHRECI
==
QF&ngfﬁ“ 1330.60  1325.01 5.59 0.42% 25.98% 15.57% 1.67
o =
“ﬁ;ﬁaﬁ 1219.87 121385 6.01 0.50% 20.50% 14.03% 1.46
T SMRTEEE B T
sy 134464 134023 4.41 0.33% 27.28% 15.72% 1.74
NHEDFI
FREE N
s34 95490  947.30 7.61 0.80% -6.23% 18.96% -0.33
NHNPFI
P ;
““fl:*igﬁ’i 1160.83  1153.33 7.50 0.65%  103.68%  10.94% 0.48
e :
”“iﬁfflﬂ 123227 122535 6.92 057%  174.76%  15.48% 11.29
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1: FEHSFIEHYIEE VS H31E Commodity Return vs Volatility
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e Y EHBKEIE @ —— ERKEZIE (AH#)
FRISETE: ALt
B 2: Bo@mfhd BN EEmE
| BEEEIEH BERREGIEH BT RIEH BEEEERE
EWESNR @M RBENE|R@ENR  SM EREANE|EREANR S RRENE|RBENR  SF SMENE
a5 [116.74% =8 [1953% g5 1981% | 117.42%
21 19.23% e 7.94% @ [6l82% 2y F11.99%
#e [831% i 18.25% PTA [668% % M131%
W [515% g 1707% W [ 4.70% e [F482%
PTA [ 4.68% wE | 0.49% % [ h4a7% g [h21%
il [4.01% | -1214%] mEsse AEE  [4.14% #yAm [4.05%
g  [13.73% =5:: B [13.81% s [2.24%
s  [13.43% BB IEN Bw% [1331% e [ 1.48%
8 [l283% |EmEdtn & EWESE g [12.95% s | 0.48%
sgrrm [12.78% #5 [112.58% PVC [1250% | -1.25% TR
KR [ 2.44% PTA [867% gem [ 2.18% 2
PvC [l 1.68% TR E7.91% $ [1.88% B
g2 [ 1.48% LPG [ 6l85% g [ 1.66% HERFRIEHR
guam | 1.24% s [6.37% s m [ 1.58% |FEEHNf S RSENE
4w | 0.58% mEz [ 5.36% i | 0.91% 28 [27.23%
HE | 023% gz [4.96% g | 0.88% soirdn  114.86%
-0.20% | #31 BEs [ 4h27% WHE | 0.35% =i H2.18%
-5.12%1 & g [1382% | -7.39%1 42 #igim  F1.67%
-558%1 mREAE PVC [13.25% | -8.65%1 ®iEssE i 11853%
i wEm [12.83% 5 %k [3.17%
RZE [ 1.64% BE [l 201%
| AL AR IR AR B xzwm [ 1.44% B [ 1.56%
-1.07% | Tl fE i | 1.19% E— | 056%
[ -98.93%) mxFEL4E HE | 045% -059% | #81E
ZZE | 0.30% -5.69%1 ¥R
[ -11.95%1 3%
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3: FERSMIEH Y HIFE BTN LB Proportion of Change in Position
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B 5: BEESHEMMBRRERHEESE (H3—4)
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B 6: mEEBERAEERE (13—4)
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BH7: mEmmRBERAEESE (3—4)
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H O: BEWRESSHA LSRR SR HKEE
%7va e
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=377
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FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATER R FE RS Z T AR SUEE RN A S,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

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

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

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREWUA—BOTHTFRF/BXZEZN R ZRFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R, BABENYERB AN TREFELMAREN R MR EBEEF @R,

REXNRARW, FRUEMARNEE, SHHRLZERENHE. AIRHNEDETFUEMEMA, TN
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFIBEMARE, FEEAREFEANER. BRETIARRE, BRESEHIRMA, HAXATAHER. RS
FRIRRARIE . ARATRMAETEFHRE— IR,

AR B FTARMNT EBXESR 136 SHEXE
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