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RBIEMZ S AR EMITE, SHEEEEHEH LK 0.84%, RRisH+,
REFAEREREY, T-0.77%, ERERHE LK, HiB&EARIRREREERE
Lis%, BKMEA 1.97%, HME&E/NERREMERBIEH, HKiIEH 0.14%.

EEEY P, FFEEEERIER LK, EhilEiR KW EFTEHERHLT
B, BkIEN 2.66%; BRiER/DHIEBMIEHRFRCEMBHEE, BKiEH 0.08%,

AmA EmAEYTh, HREEANERMIEHET BB, £i%4.6%, B
EEAHNERBERARTEHEEE, BiEA-1.32%.

* 1. BEEmIBETHIHENE Index Market Data

A Sl =S4
BEER oty PEE  AM o Tt TR shape
y Pre.Close Points Ratio
Close ARR An.Vol
LZ&EE NHCI 2801.43  2778.10 23.33  0.84% 10.16% 15.04% 0.68
=5 =3
REBIEY 1573.46  1585.71 -12.25 5.26%  39.73% 0.13
NHPMI
T FRIEEI NHII  3891.32  3844.66 46.65 1.21% 891% 16.75% 0.53
BB NHMI 6660.77  6625.69 35.08 0.53%  2.22%  13.16% 0.17
HELIEH NHECI 102214 188504  37.10 | 1.97% | 20.19% 27.36%  0.74
=
ﬁ%ﬁﬁﬁﬁﬁ 1884.59  1870.05 1454  0.78%  7.19%  18.31% 0.39
ZEEIEH NHFI 2462.96  2459.51 3.45 0.14%  -431% 12.61%  -0.34
REEEmIEH NHAl  977.89 964.67 13.22 1.37% -7.02%  8.88% -0.79
ARIRIR: EEHE
KRR XENEEMAREESE, FHEREMREEIL
BEVAEEXZ EHRESRES IR
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*®2: mEEmERERTISHE

FWH
slm  wkm  Aw sk TER
it e Today Pre.Clos Point HIE% 2% e Ratio
Close e s ARR AnI.Vo
[k 3T e 1454.6
BETEIERL NHEI > 143315 2151  1.50%  40.37% 44.92%  0.90
N | =3
Etiﬁiﬁﬁ 1237'5 1266.69  30.86  2.44%  44.84% 31.16%  1.44
[ ] {=3
ﬁ%:lﬁclgf‘ﬁ 12765'4 124240 3306  2.66%  33.82% 28.61%  1.18
B [ ol
"“ﬁﬁH"zﬁﬁaﬁ 1035'5 103472 082  008%  -561% 16.32%  -0.34
EIEEL NHBMI 625.02 619.27 5.75 0.93%  -12.71% 11.78%  -1.08
S B S s e
'Mzﬁg’g?ﬂ 13%)2'2 1294.46 17.74  1.37% 6.62%  12.20%  0.54
QZ~ | =3
Jﬁ:’ﬁ’éﬁ'ﬂ 829.47  826.29 318  0.38%  -9.62%  9.96%  -0.97
FrReiEfS 4 NHNEI  682.38 670.65 1173  1.75% -3.46%  40.02%  -0.09
* 3: B ERERIEE TR
- fo‘lgf Wl B g, FRKE FUED Shape
Closg Pre.Close Points # ARR  # An.Vol Ratio
&
%%ﬁi:f 127314 126457 8.57 0.68% 8.05% 18.96% 0.42
=]
RS 1T fmts
9 1153.64  1146.75 6.88 0.60% 8.31% 11.01% 0.75
NHRECI
==
QF&ngfﬁ“ 120641 119627 1014  0.85% 12.58% 15.85% 0.79
o =
“ﬁ’igﬁaﬁ 1179.91 117551 4.40 0.37% 13.04% 13.99% 0.93
T SMRTEEE B T
sy 121471 1199.45 1526  1.27% 13.15% 15.91% 0.83
NHEDFI
MREFIE S
fes 868.23  868.63 041 -0.05%  -23.66% 18.18% -1.30
NHNPFI
e 3
““fl:*igﬁ’i 1060.82  1056.48 4.34 0.41% 18.32% 11.50% 1.59
P ;
”“ﬁff’fflﬂ 1085.93 108157 4.37 0.40% 27.59% 16.35% 1.69
S MR E X2 B RS SR ES #om
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1: FEHSFIEHWYIEE VS H31E Commodity Return vs Volatility
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SIEHKREN FFEaAaRabE DERH# 4ol 8§ E RE KR OEE EEEHEKIIE
NE B & o i B ® K
w— 4 BRI EREDE (HH)
FRISETE: ALt
B 2: Bo@mfhd BN EEmE
| GET L AR R A R WL T RIEH CEFIEE
EWESNSR  SW  ERENE|EEMEANR 8 RERESE|RBENSR 0 SF  SMEAE|EBENR  SW  =BESNE
i  [21.65% | i [133.81% | il 121.14% | % [126.32% |
Fas: 110.34% 21 [10.95% A5 B12.79% BERsE
i 116.58% g 190.39% AEg  118.33% g Ha11%
=1 [557% migsE 118.90% di,  118.23% 4w  F10.86%
PTA [5.30% ww [785% BERE 1695% 2w 18.81%
tram [ 5.06% g [13.69% % 1631% @ 778%
% 1 504% #E PTA [ 6.00% ausE 1579%
wmEsE [ h41% MR LIER wmEE [541% meg% | 061%
saril [14.04% |E@ENR 28 EBMENE wm L 478% R | 0.24%
pvCc [13.95% Eim  118.78% pvCc [ 465% | -042% | 48
i  [3.88% F o 118.35% 8 [1337% | -093% | R
= [1317% AEg  118.64% W H251% | -1.78%] %#F
@ [2.39% aim  18.59% w1 2.19% HERTRIEY
e [ 1.93% LPG  [18.00% 2o [ 2.10% |EEEHN®R SF O RESENE
@ [ 1.62% BEs F719% @ [ 1.85% 43 [187.02%
a8 [ 1.31% PTA [16.24% s [ 1.38% =4 4.10%
i | 1.07% z—f [518% g1 [ 1.22% g FA8.57%
-0.10% 48 was [ 498% | -0.10% 58 eirm  110.63%
-042% | %HA PVC [ 485% | -026% | %K% =il 18.26%
-1218% &% Tl h64% | -042% | %5A BE [ 4.59%
#z [4.08% #82 [3.68%
| EEF R g [ 2.20% wiE [277%
PRERSE 0.57% s [ 1.52% s [ 2.19%
TgE i | 1.25% g— [ 150%
-017% | R=E -067% | B
-027% | K% -1.00% | E*
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HRSRIR: Ml
e HEARX: KR EIKSE/ Y (R Y AKEE , ReREAARATY B LY, EEREAKRATME AT,

3: FEHFMISH Y BIFCTTLLS Proportion of Change in Position

6.00% -
4.00% -
2.00% -
0.00% -
-2.00% -
-4.00% -
-6.00% -
-8.00% -
-10.00%
-12.00%

EEE|
T
W
E

b

#
LPG
RAEK
- g

®EE
4%
i
B4R
Ek

B
22 Bk

3
RE
B

PTA
ot
%
Bz
wE

10
24
#e
ReE
E._.
e
3
ol

BE
ER
RIABEL
S,
PVC

z

HRLRIR: A%

4: AEGSEENMBRERE—EERE (B3—%)
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6: MEERIEHHEESRE (3—K)
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BH7: mmmRBERAEESE (3—4)
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