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IRRIBEZ 5 BRKENITE, SEEELEAER LR 1.54%, RRIEHD,
FRAEIRRERT Lk, HAikigRKHRRErEEELIsH, KIEA 1.95%; HKiE
R/ANRRZ RN mIEE, BKIEHA 0.79%.

FRfEH S, FAEEEEHER LK, EhReANEEELSREREY,
KB 2.54%; BkiEZ/NEBIEHRMIEREHEL, HIEHR 0.43%.

AR EmTE T, RIERAHERMIBEERKE, L3k 4.99%, BiE
RANE M5B mMISHE M, BRIEH-4.65%.

F1: BEHmBEHIHEE Index Market Data

ZSTEY
EMER  Today |TRE RH

HiE% FlmE FHAREZHE  Sharpe

Close Pre.Close Points ARR An.Vol Ratio

ﬁﬁjﬁ:ﬂ 2961.87 2917.03 4484  154%  16.96%  14.78%  1.15
%ﬁﬁﬁﬁ 191512 1889.86 2527 1.34%  52.16%  39.26%  1.33
Iﬁhﬁﬁgﬁ 397549 3912.04 6345 162%  9.20% 16.30%  0.56
ﬁiﬁ? 7212.34 714708 6526 091%  12.02%  12.97%  0.93
ﬁi‘ﬁ:‘ff 1846.14 1810.75 3539  1.95%  9.76% 2566%  0.38
ﬁ%ﬁﬁfﬁﬁ 2086.82 206656 20.26 098%  22.02% = 18.06%  1.22
Eﬁﬁlﬁ 2606.72 2584.16 2256 0.87%  153% 1277% 0.2
ZQ?; ﬁiﬁﬁ 108498 107646 851  079%  -257% 8.34%  -031
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®2: mETEERTSBIE

S

HE W & =) - FWEE FHEBZER  Sharpe
g b ! H 18 % .
mEE chl’g:é’ Pre.Close  Points % ARR An.Vol Ratio
HiEERAR
=1 . . R . 0 . (0] . 0 .
HEE T 1345.26 1322.79 22.47 1.70% 0.57% 17.20% 0.03
NHCIVi
PN b 3k
Hbfj;ri 1377.31 1343.17 34.13 2.54% 6.50% 41.05% 0.16
3 s 3K
E'iﬁﬁr‘;i 1177.02 1157.92 19.10 1.65% 4.14% 28.08% 0.15
[ | ek
ﬁﬁiﬂfétgfl;i 1140.73 1121.87 18.86 1.68% 3.49% 25.07% 0.14
ZEmFEHHEHE
9 JEHFMI:J;EI 1119.73 1108.96 10.78 0.97% 1.71% 14.69% 0.12
e
%ﬁ;ﬁi 634.00 625.19 8.81 1.41% -0.75% 9.59% -0.08
b s Srh sy ok
HHHN'EggT@ 1389.09 1383.19 591 0.43% 2.32% 11.85% 0.20
Y3 g
J'ﬁﬂfzgﬁéﬂ 934.17 921.38 12.80 1.39% 0.34% 8.43% 0.04
ARISRIR: ek
B1: FERRKMIEBEE VS 31 ZE Commodity Return vs Volatility
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3: FEHFFIEHY HEFCHMELES Proportion of Change in Position
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FRERBEARFAREANERER . ERRAFASRBYRANLBABREMREATR . FREHESERLE, R
HAELHEESIEEANT AR FEMELE, RHHVMEIAR, EHEZERARE. RHAETED. £/
ARERITATERARERHZH FH M FENBER MO VEHE AR,

FREFHEBHRBETFEAFHER, RARDNXEFESHEBHER TEEREEMMRIE, FREFRE

B, BERRENI R AR SH AN BRI, HETHEEEETHELRZIZNE, FRER S04
PERREZET A RRNE =E L EREAME, AARTEAHSEREMHBBER, BIUA—HHBRE,
BEARBRAEXSMRARMNEFERER S RHARHBMER,

FREFESHMUREEZUARERIANEANEHRRL, BFRAFE, EPEYRSEREZHE KRR,
FRBAREAREFHHAFMREK AN ML AT, EEFABERLT, FMEPHESHMARENERME
WARF#EEE. TREMBETEEAGEHITERXZDHNKE, A2 AT FRERRESRETEITHE X
SREM SBEEMAERBRE.
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REFARARF, MEUEAAREE. SEOHIREZEREHHE. ARIENATUEMEMAN, FHEA
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