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F1: BHEBRBHTHBHEIE Index Market Data

T
Close
ﬁfﬁfi 2530.61 253550 -4.89 -0.19%  0.02%  12.85%  0.00
ﬁ’\lﬁﬁﬁﬁ 114028 113486 542  048%  3810%  18.66%  2.04
Iﬂhﬁﬁsﬁ 372521 374494 -19.72 -053%  -6.50%  14.14%  -0.46
ﬁﬁﬁ:’“& 6399.35 6468.38 -69.04 -1.07%  -1.30%  15.76%  -0.08
ﬁiﬁé‘i’g’fﬁ 1758.10 1759.49 -1.39  -0.08% -10.89%  14.48%  -0.75
ﬁﬁ;\fﬁfﬁ 1703.86 1729.28 -25.42 -147%  819%  14.43% 057
Eﬁffi 2549.88 2564.96 -15.08 -0.59%  -17.97% = 22.42%  -0.80
ZQFN ﬁ“j}éﬁ 1086.88 108373  3.15  029%  2.06%  10.27%  0.20
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*®2: MEEEBRWIHHE

Sir#E —
MW R = FhlizaE  FUEHE  Sharpe
H B i _
R Tc?gsg Pre.Close Points % ARR An.Vol Ratio
S ;‘-(gl:A =3
i Tn*?ﬁ 1150.60 1157.65 -7.06 -0.61% -0.06% 10.63% -0.01
NHCIMi
ab s =
ﬁzzi*zlﬁ 1092.95 1088.19 4.76 0.44% -1.81% 20.46% -0.09
N 1=
E'fﬁﬂaﬁ 971.97 973.09 -1.12 -0.12% -2.34% 11.24% -0.21
e-=2| =3
ﬁﬂﬁiﬁﬁ 1083.65 1088.71 -5.06 -0.46% -2.02% 11.50% -0.18
ZaEMRE
- _ 0, _ 0, 0 }
5 NHEMI 1023.08 1026.71 3.63 0.35% 2.79% 18.60% 0.15
s
iﬁﬁ;ﬁi 786.97 794.34 -7.37 -0.93% -3.09% 13.81% -0.22
3 =N A =]
mﬂ;ﬁgﬁrﬁ 1216.70 1211.26 5.44 0.45% 3.42% 15.56% 0.22
4R =
L5 IR 875.75 880.80 -5.05 -0.57% 1.04% 8.81% 0.12
NHAECI

RRKRIR: BEFARKT

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

BEEEIEH BEHERRESEH BETIRAIER BEEEEIEH
REEATT WM TEEAEGESMEASR @M TEHEAEGESEASR S TEEAEGEEHEASR & mEEAMNE
Bl £10.97% #¢ [112.80% B 01072% | -0.36% | $&RE
tehgim 1 6.34% =1 [ 4.86% el [1857% | -1.18% | &%

#e 1 567% | -455% 1 %HA PTA []272% | -3.44%1 %5 A
kil []8.24% | -4.78% 1 11 TAEE] 1.32% | -462% 1 4
PTA []254% | -8.78% 1 4 HE | 047% | -5.13%1 ¢F
il [ 2.16% | -10[46%0 &% -0.38% | Z=fE& -5.61% 1 REEN
g4 [ 215% | -5377%0 & -0.73% | BW S -9.48%0 %%

s5zim [ 1.66% MR IE B -2.02% [l %5 A -9.56% 1 48
xogml 1.18% |[REEANS & RBMERIE -290%0 & 116.28% 245N
AR | 1.11% [ -3.01%[1 A —44.34¢ =]
-2.00% [| %&A il B 752% | -3.23%1 %K% HERTRIEY
-2.12%[1 #&1& LPG F7116% | -3.62%1 I REHENS @F EESEAE
-2.95%1 4 PTA [ 569% | -3.73% 1 PVC TR
-3.30%1 I RABEL 277% | -4.37% 1 4w 3
-3.90% | 4 mE | 0.95% | -4.39% 1 #x A 12.93%
-456% 1 #Ex RE -558% 0 4§ Sl 1 6.46%
-5.47% 1 FAE -071% | z—Fe -561%1 48 =1 I 6.28%
-5.69% 1 48 -1.05% | Xz % -5.85% 1 FHE searim [ 4.97%
-9.16% 1 244N -1.52% || BHEE -9.59% 1 245N sexesa [13.57%
2] -6.70% 1 K% = Ek | 057%
-7.63% 1 I BE | 017%
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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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