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RBESLZ S BREMITE, SHEEESHEH LR 0.53%, RRisH+,
IR AN EEEREEH, Lk 1.81%, HKES/MORREHEETI I REH,
HKIEA 0.67%, BXERAHMREEERERIEH, BiIEA-0.51%, BRMERS/NAIR
REBENTMIEH, BRIE-0.04%,

FrfeHh, HIERANETIEHERCEM RIS, L3k 2.34%, BKiEHE/D
B EBE B MBS M EHE R, BRIEA 0.22%, BERAREBIEHEEREL, &
MEA-0.4%, BRE&E/NEEBIEHEEEIU TIEE, BIEA-0.16%,

AmBA R mAEH S, MERANERMIERERRE, Lk 7.42%, BKiER
AWE ML R MM MR ST, BIE8-2.53%,

F1: BHEBRBHTHBHEIE Index Market Data

S
" MElE  AH =0, EHMEZE E{EzE  Sharpe
TRHE R Today Pre.Close Points H1R% ARR An.Vol Ratio
Close
o
ﬁl\l“:gfi 2580.22  2566.68 13.54  0.53% 3.82% 12.86% 0.30
= =3
RERFH 109167 100730 563 -051%  36.85% 18.42% 2.00
NHPMI
==
IHIL'\I“H”ﬁE‘ﬁ 3861.22 383568 2554 067%  -1.89%  14.24%  -0.13
)
ﬁﬁ*&? 645555 6341.06 11449 181%  -0.98% 15.86%  -0.06
ab =3
F’;ﬁéﬁi 1856.97 1859.01 -2.04 -0.11%  -3.57% 14.38%  -0.25
s
ﬁ%fféaﬁ 1653.97 1624.98 28.99  1.78% 7.79% 14.34% 0.54
=c) =t
E:Efi 2697.93 265095 46.98 177%  -16.38%  22.72%  -0.72
==
ZEFN ;”:f'ﬁ 1063.00 1063.42 -0.42  -0.04%  1.45% 10.24% 0.14
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AR IES AR (2025 % 2 A 6 H EHm)

*®2: MEEEBRWIHHE

Sl e
RE 2 B - ElEEE ENEFHE Sharpe
5 Hii&% |
wRER Today 5o Close  Points % ARR An.Vol Ratio
Close
\‘: ;.(ﬁA B
14 T“*‘?'ﬁ 1166.99 1155.72 1127  0.97% -0.44% 12.30% -0.04
NHCIMi
ab =
ﬁ“ﬁtlﬂ 1182.01 1186.73 473 -0.40% 4.33% 17.75% 0.24
BN =3
E"ﬁlﬁfcﬁﬁﬁ 1009.07 1011.06 -1.99  -0.20% -0.20% 10.05% -0.02
| | =]
ﬁ*{iﬁﬁf‘%ﬁ 1109.03 1110.84 -1.81  -0.16% -2.02% 9.66% -0.21
ZEaEWE
0, 0, 0,
44 NHEMI 1095.84 1070.74 2510 2.34% 0.51% 18.22% 0.03
s
%ﬁ;ﬁz 836.87 829.73 7.13 0.86% -1.01% 13.90% -0.07
N =N b O =]
m;ﬁ*ggf'ﬁ 1189.70 1187.06 2.64 0.22% 1.34% 14.88% 0.09
223 =
i FIIRE 853.15 850.79 2.35 0.28% -2.73% 9.61% -0.28
NHAECI
B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility
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B 2: Borm s B SERnasE

HEESIER BAERREEIER EETIFIEE HEERIER
REEATT WM TEEAEGESMEASR @M TEHEAEGESEASR S TEEAEGEEHEASR & mEEAMNE
s [114.60% @ [181.67% s [1118.03% s [26.69%
%A 112.83% SHA 3w ST A
gx 19.12% -5 W 119.91% W IH4.73%
s 0 863% | -354%1 #& #x 119.88% 125 I13.27%
e B 7159% | -3.80% 1 #8it 125748 118.94% sgrr 1822%
il [ 558% | -579% 1 4 KokgEl 14.42% # [ 551%
xTgrl1352% | -6.95% 10 T g [1371% $ [1337%
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searim [ 2.05% |[REKEAHR S REKEAIE % [ 1.96% g [ 247%
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-163% | #%& R= | 1.48% PTA whdim 1110.84%
-1.75% [| #&1k LPG [ 1.41% | -023% | BHE #82 L 721%
—2.57%] ] kit Z=E| 045% | -068% | WEH serrim 106.80%
-2.67%|] 4 PVC | 031% | -087% | %% Ex Fho1%
-319% 1 AR PTA -3.19%/ | #hstith -081% | ¥—
-3.20% 1 E#f -0.54% | BHE -3.37% 1 4 -1.48% | B
-13.64%" i -157% [ HE -14.99%" [Ei -5.74% 1 #&1%
-2.06% |1 k% -6.84% 1 BE
-4.42% 1 EZ %% -10,00% 3E#7#A
-7.66% 0 HRFL i -10/32%1 =
-8.14% 0 4 R

AR TR

-31.95 [ it

Hr HEAR: ERMY AKEE /L SR Y B KEIE , SENRERRAMYE K, KeMBERERSMYA T,

B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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A ERIITATERR FE RS Z T A RSUEE RN EEE AR,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

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

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

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREWUA—BOTHTFRF/BXZEZN R ZRFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R BAENYZRE AL T WREFERMAHREN R EREREEF =R

RERRFARW, FEUEMATXEE, SOHRLZURENHE. ATHEDEAFUEMEMA, SIRA
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFIBEMARE, FEEAREFEANER. BRETIARRE, BRESEHIRMA, HAXATAHER. RS
FRARARCE. AATFRINIAHRE—UIRF,
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