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RBESLZ S BREMITE, SHEEESHEH LK 0.26%, RRisH+,
R AR EEEREEIEL, Lik 4.32%, SKiBR/NWIRREEEXRTRIE
#, HIEA 1.4%, BREERXHNRRIEERBIEL, BIEAS-1.92%, BKiES/NH
WREFEEREEIEN, BIEA-0.24%,

FrfeHh, HIERAMETIEHSMATHBHER, Lk 2.42%, HiE&/H
FREEHERERIER, HEA 0.14%, HKBRANEIAEHERREMBHER, B
MBA-2.2%, BESE/NHEFIEHEEMREEIHE, BIEA-0.22%,

AmBAE R mAiE S, MERANERMIEHERR, Lk 546%, HKiER
A mAEEmIEHERER, BIEH-4.98%,

F1: BHEBRBHTHBHEIE Index Market Data

T
Close
%Nﬁ:glﬁ 2566.68 2559.97 670  0.26%  2.56%  12.87%  0.20
ﬁ,\lﬁﬁﬁﬁ 1097.30 105191 4539  432%  36.39%  1844%  1.97
Iﬂhﬁﬁgﬁ 3835.68  3861.58 -25.90 -0.67%  -3.05%  14.23%  -0.21
ﬁﬁﬁ:’“& 6341.06 639402 -52.96 -0.83% -3.17%  15.76%  -0.20
ﬁiﬁg’fﬁ 1859.01 1868.00 -8.99 -0.48%  -4.03%  14.39%  -0.28
ﬁ%ﬁffﬁ 1624.98 1628.83 -3.85 -024%  596%  14.23%  0.42
Eﬁffi 2650.95 2702.83 -51.88 -1.92%  -1857% = 22.66%  -0.82
ZEFN 'f;“j‘léﬁ 1063.42 104878 1464  140%  0.64%  10.27%  0.06
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Close Pre.Close  Points ARR An.Vol Ratio
S ;"{ﬁAB
BIREAES 1557, 115820 257 -022%  -1.66% 12.28% -0.13
NHCIMi
ab s 1=
abzi?zlﬁi 1186.73  1185.02 172 0.14% 5.00% 17.73% 0.28
N 1=
E"ﬁlﬁfcﬁaﬁ 1011.06  1013.94  -2.87 -0.28%  -0.14% 10.04% -0.01
Jt2| =)
ﬁﬂﬁggf‘ﬁ 111084 111983  -8.99 -0.80%  -2.05% 9.66% -0.21
BEEEHE

- _ 0, _ 0, 0 )
s NHEw 107074 109480 2406 -2.20% 1.98% 17.79% 0.11
s

%ﬁ;ﬁ[ 829.73 846.37  -16.64 -1.97%  -2.65% 14.30% -0.19
3 =N A =]
m;ﬁggﬁﬁ 1187.06  1159.02  28.05  2.42% 0.36% 15.20% 0.02
4RS =
ZFEMIEE 850.79 859.67 -8.88  -1.03% -3.44% 9.74% -0.35
NHAECI
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B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility
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REEATT WM TEEAEGESMEASR @M TEHEAEGESEASR S TEEAEGEEHEASR & mEEAMNE
B 115.21% &g [126.94% | stk 1 7.99% % 19.46%
#e PH251% =4 Eim 1 6.43% @ [ 1.22%
= D851% | -1.08% | #i % [11365% | -119% | 4
kil Fla88% | -4.80% 1 42 s [138.26% | -1.72% [ &5
gl Fla72% | -8.62% 0 4 g [ 233% | -354% 1 "%
i Fl454% | -11.09%0 %5 FA HEE [ 1.57% | -5.33%1 A
Bl [ 14.44% V=¥ -0.14% | PTA -8.98% 1 &
sexrm [ 1.59% MR IE -0.43% | 48 -10000%1 4
FEz | 099% |REkEHf S RESMEAIE -1.04% | BEE [ —21.20% %H A
-0.09% PTA #hahm 011.80% | -1.86% 1 Z Lo g
-029% | 48 Bl F8loe% | -1.93%[ 4@ R RIEN
-050% | #&a1k LPG [ 5.08% | -323%1 4% REHENS @F EESEAE
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-2.90% 1 I AEE [ 221% | -472% 1 Wi whdim 192.28%
~4.02% 1 4 #7% | 062% | -6.68%1 i =i F11.59%
-4.12% AR SRIG R -0.19% | PTA -6.81% IR KB gexrsn 108.64%
-511% 1 %A -1.46% | BH G -7.66% 1 %A searim [14.08%
-8.78% 1 B4 -2.35%[1 Z =& -13.56% H24I5R aiE [13.14%
-13.33% £x% -341% 1 R= R g— [ 1.95%
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FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
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AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
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