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B 1. FEHRMEHKEE VS lEI%E Commodity Return vs Volatility
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3: FEHRMIBEY BFETMEMLLLSI] Proportion of Change in Position

10.00% -

5.00%

0.00% -

-5.00% -

-10.00%

-15.00% -

AERMIBERNE I BRI | ORNEERRRKAETHEOMER B KB HERHEH K
EZHTOISNE c®ERE HI HIDIHR #HHEKEIE FHEHEH ONEHY
& N i3 K B ﬁ w®

HRRIR: BEERRR

B 4: mESSERMRRERE—FERE (5—4)

2.30 4
2.10
1.90
1.70
1.50
1.30
1.10
0.90
0.70

0.50 \ ‘ ‘ ‘ ‘
13/10/29 15/10/29 17/10/29 19/10/29 21/10/29 23/10/29

——NHCI ——NHPMI ——NHIl ———NHAI

4.00 -
3.50 -
3.00 -
250 -
2.00 -
150 -
1.00 -
0.50 -

0.00 \ ‘ ‘ ‘ ‘
13/10/29 15/10/29 17/10/29 19/10/29 21/10/29 23/10/29

——NHMI ——NHECI ———NHNFI ———NHFI

TRIKIR: EEMRR

BEWPIRIEX Z FH R R ERERSY F4W



"‘I mTEHR S AAE R RIS B IR (2024 £ 1 A 26 H EfH)
NANHUA FUTURES

B 5: BEESHEMMBRRERHEESE (H3—4)
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