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RBESLZ S BREMITE, SHEELESHEHLERK 0.27%, RRisH+,
HkIRER KRR B F K= mIER, £k 1.36%, HER/NIRREREREER
H, OEA 0.41%, BKIBRAHMRREmEEGIEH, BIEA-1.29%, BiER/H
R EFEE TN misE, BiEH4-0.03%.

FrfeHh, BRI mATHBHER, Lk 1.73%, HiE&/E
FREEHEZFIEWIEE, KIEA 0.23%, HIESFAMEIEHEZREMEHELE,
BRI A-1.53%, BIBS/NHUEBIEHERFNL LIRS, BXIE55-0.07%,

AmBA B mihis R, HEEARNERTIEHERAM, Lik4.5%, HiEE
KBRS B A BRI, BRIEH-3.5%,

F1: BHEBRBHTHBHEIE Index Market Data

T
Close
%\ﬁfg‘fi 2543.30 253643 6.88  027%  2.08%  13.06%  0.16
ﬁ’\lﬁﬁﬁﬁ 1073.98 106955 4.44  0.41%  4181%  17.23%  2.43
Iﬂhﬁﬁgﬁ 380029 380153 -1.24 -0.03%  -3.59%  14.39%  -0.25
ﬁﬁﬁ:’“& 6333.83 638868 -54.85 -0.86%  -0.25%  15.72%  -0.02
ﬁiﬁé‘i’g’fﬁ 184276 183338 938  051%  -6.95%  14.97%  -0.46
ﬁ%ﬁffﬁ 166859 167517 -6.58 -0.39%  4.87%  14.18%  0.34
Eﬁffi 268521 2720.36 -35.15 -1.29%  -9.90%  22.76%  -0.43
ZEFN 'f;“j‘léﬁ 1079.87 106534 1453  136%  -3.74%  10.14%  -0.37

FRISR: PAHIR

RERT: XENBFEARUESE, FAREMREEIR
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*®2: MEEEBRWIHHE

&

REW & =E = FmE FHiEHE  Sharpe
5 =R .
BRER Today Pre.Close  Points RR% ARR An.Vol Ratio
Close
S ﬁgﬁ\A 1=
A5 Tn*?ﬁ 1165.90 1174.57 -8.67 -0.74% -2.34% 23.44% -0.10
NHCIMi
ab =
ﬁbli}li*glﬁi 1119.07 1101.54 17.53 1.59% 0.50% 27.75% 0.02
BN =3
E:lﬁlﬁﬂaﬁ 1022.24 1018.37 3.87 0.38% -3.11% 18.06% -0.17
| | =]
ﬁﬁéﬁcléfﬁ 1146.98 1147.76 -0.78 -0.07% -4.21% 20.42% -0.21
ZEaEWE
- - 0, - 0, 0, -
7 NHEMI 1075.57 1092.28 16.71 1.53% 0.74% 40.37% 0.02
s
%ﬁ;ﬁiﬁ 862.48 869.64 -7.16 -0.82% -1.49% 29.06% -0.05
N =N b O =]
Hﬂ;ﬁgﬁﬁﬁ 1195.12 1174.79 20.33 1.73% 7.11% 15.09% 0.47
42 5
i FIIRE 869.04 867.08 1.96 0.23% 1.19% 10.09% 0.12
NHAECI

B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility
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B 2: Borm s B SERnasE

HHEEAEN
TEEANS @ SEEEAIE

[=5:
whim 18.95%
il F715%
ki 1 6.53%
serrim I 5.30%
#& [1267%
PTA [ 1.06%
=4 | 1.01%
B8 | 078%
£ | 055%
Liokia
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-1.47% [| 4
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-441% 1 £
-4.69% IR SAIER:
-511% 1 £
-6.47% 1| $EL4UEN
-12.61%1 %A

HRRIR: MR

BEHERRESEH BHETIRIEH
REMEAT mT TEMEAERSMEANL @ TEMEANLE
#4¢ 19.73% B
= [13.68% st 18.76%
kg ms Llas51%
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[ -0.12%  F@Eg
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=il
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B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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B 4: BEESERMBRIERUE—FESRE (13—4)
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B 5: AEESHEEMERERHEESE (H—4)
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BEEHRIEHHE (2024 £10 A 23 H Eff=)

1.20 -

1.10 -

1.00 -

0.90 -

0.80 -

0.70

23/10/12 23/12/12 24/2/12 24/4/12 24/6/12 24/8/12 24/10/12

——NHMI ——NHECI ———NHNFI ———NHFI

FRRIR: MEmRR

6: MEERIEHHEESRE (3—K)
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FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
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