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o ’ Hig% 3% : .
wHEH Today Pre.Close Points L wE B Ratio
Close ARR An.Vol
ZHEE NHCI 298559 2978.20 739 0.25% 18.86% 14.77%  1.28
REREY 1827.77  1832.50 472 -0.26% 47.16% 39.50%  1.19
NHPMl . . -4, -U. 0 . 0 . 0 .
Tl @HEE NHII 407173  4058.40 13.33  0.33% 12.79% 16.42%  0.78
EBIH NHMI  7242.39  7242.93 -0.54 -0.01% 13.57% 12.95%  1.05
HE/LIEH NHECI  1926.86 191456  12.30 | 0.64%  1555% 25.92%  0.60
y =3
ﬁﬁ;\f”iﬁﬁﬁ 2094.77  2091.70 3.07 0.15% 23.58% 18.05%  1.31
ZEiEH NHFI 263676  2653.73  -16.96 | -0.64% | 3.84% 12.91%  0.30
RFEamIEE NHAL  1084.91  1086.91 -2.00 -0.18% -2.21% 833% -0.27
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BEIRISEL NHEI 1452.11 1451.17 0.95 0.07% 38.09% 41.27%  0.92
N =3
E'iﬁgﬁﬁ 124519 123143 13.76 1.12% 30.64% 27.90%  1.10
l | E
ﬁﬁﬁclgfﬁ 1204.84 1192.39 12.44 1.04% 16.46% 26.59%  0.62
g v ki= -
R ERM PR 1141.72 1148.48  -6.76 8.81% 16.41%  0.54
NHFMI 0.59%
EEE NHBMI 649.50 646.26 324 050% ., éz% 12.16%  -1.05
N (=N
‘mﬂzﬁéﬂgfﬁ 1403.31 1397.30 6.01 0.43% 8.82% 11.85% 0.74
ZFEMIEEL

NHAECI 927.62 928.90 -1.27 0.14%

ShAETEIE S NHNEI  1022.16  1038.77 -16.61

2.33% 9.03% 0.26

16-0% 50.70% 37.43%  1.35
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?Bﬁgflh él&ﬁ HF‘K[& ,‘E\ﬁ H ﬂifkl& ﬂiﬂﬁﬂ Sharpe
= " Today Pre.Close Points 1&E% 3 ¥ B Ratio

Close ARR An.Vol
& A =1
ﬁi fiﬁfﬁ 136133 135917 216 0.16% 15.46% 18.21%  0.85
m“ﬁfﬁfﬁ*w 121581 1212.31 350 0.29% 1581% 10.73%  1.47
QF&fgﬁfﬁﬁ 1284.84 128156 328 0.26% 22.39% 15.54%  1.44
%i;ﬁgﬁ 1218.36 121528  3.08 025% 20.72% 13.91%  1.49
SAMETE EE 5
%5 1350.78 135078 000 0.00% 26.53% 15.66%  1.69
NHEDFI
FRA NS ]
% 98432  986.02 170 . L, 517% 19.10% 027
NHNPEI 070
ﬁ;ﬁgf‘flﬁ 111357 111178 179 0.16% 91.33% 11.54%  7.91
ﬁﬁf’iﬁﬁ 114823 1145.64 259 0.23% 134.24% 16.59%  8.09
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1. FEHRMISEHREE VS B1E Commodity Return vs Volatility
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