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. FElcE AH =, Elg#d®E  S{4KasE  Sharpe
RBER Today Pre.Close  Points B ARR An.Vol Ratio
Close
P =
Q%N;'H*g?i 2532.87 2561.36 -28.49 -1.11%  10.71% 13.50% 0.79
= =
REBIR 783.32 78471  -1.39 -0.18%  15.90% 12.33% 1.29
NHPMI
= =
Iﬂh“}jﬁaﬁ 3980.01 4024.66 -44.65 -1.11% 6.29% 15.19% 0.41
=
ﬁﬁt%ﬁ 6525.45 6592.36 -66.91 -1.01%  10.87% 14.92% 0.73
ab =
E‘Kﬁéﬁéi 1966.84 1988.70 -21.86 -1.10% 2.69% 17.41% 0.15
=
ﬁ%ﬁiﬁaﬁ 1522.59 1531.01 -8.42 -055%  -5.43% 14.18%  -0.38
E =3
ﬁfi 3303.95 3349.44 -45.48 -136%  20.77% 20.78% 1.00
= =
ZQFN “H”A*T‘ﬁ 1119.81 1130.42 -10.62 -0.94%  -0.28% 10.79%  -0.03
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IR B1E
RIRGE ?Egl 1225.15 1233.51 -8.36 -0.68% 18.57% 12.55% 1.48
NHCIMi
akb =3
ﬁbli}li*;?i 1213.96 1237.61 -23.65 -1.91% -15.15% 26.69% -0.57
N =3
E'fﬁsgﬁﬁ 1080.83  1087.14  -6.31  -0.58%  -13.18%  13.52% -0.97
) =
k%%[iﬁ(::[grlﬁ 1214.23 1222.72 -8.50 -0.70% -3.29% 14.23% -0.23
EaEMRE
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N B Y] e
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SRS =
SRR 995.38 1002.52 -7.14 -0.71% -9.20% 10.48% -0.88
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B 1. FERHRAMEHKEE VS 31E Commodity Return vs Volatility
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3: FEFFRMIBE L HFHFLTMEULLLSI Proportion of Change in Position
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