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RBEMZ 5 B ENITE, S EREESHEBTE-0.03%, RHEEHH,
ER AR LR IR, Lk 1.71%, HE&R/NIRREREI I miEL,
HKIEA 0.48%, BMERAWIRREFEREREIEY, BKIEH-2.8%, BKME&ZR/NIHIR
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= 1: BEESREHTIHEEE Index Market Data

S & , Fhl FUiE

HEW 5 =% _ . _ Sharpe
RHE R Today Pre.Close Points Hi&% 3 whE Ratio
Close ’ ARR  An.Vol
ZEIEH NHCI 2084.62  2985.59  -0.97 -0.03% 18.44% 14.77% 1.25
== =
RERIEY 1776.52  1827.77 -51.26 - 42.01% 39.61% 1.06
E47 8 70000505 NHPMI
0571-87839251 T SFEE NHI 4091.38  4071.73 1965 0.48% 12.98% 16.42%  0.79
cyh@nawaa.com S BEEE NHMI 7162.68 724239 -79.72 -1.10% 12.32% 13.00% 0.95
BEALIEHNHECI  1950.87  1926.86  33.02 | 1.71% | 16.88% 2597%  0.65
=3
TR F03118352 ﬁ%ﬁfﬁﬂ 2074.15  2094.77 -20.62 -0.98% 22.40% 18.08% 1.24
H
0571-87839263 BEIEE NHFI 2601.82 2636.76 -34.94 -133% 2.62% 12.98% 0.20
Ri=WIEH NHAL - 108027 108491  -465 -043% 1_20/ 8.32%  -0.25
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*®2: BEBAmERBRTIHEE

S Fhl SFU4E
s v REY & R _ . _ Sharpe
TREE Today Pre.Close Points HiE% i hE Ratio
Close ’ ARR An.Vol

BEIRISEL NHEI 1514.98  1452.11 62.87 4.33%  42.61% 41.47%  1.03
N I =1

AL TR 126751 124519 2233 1.79%  32.12% 27.94% 1.15
NHPCI

I ] I =]

RREIHL TIRH 1223.44  1204.84 18.60  1.54% 18.37% 26.63%  0.69
NHCCI

EamERHE

= BRAFHRY 1122.72 114172 -19.00 -1.66% 7.00%  16.50%  0.42
NHFMI

FEHTIEE NHBMI 644.86 649.50 -463 -0.71% -13.15% 12.18% -1.08

3 (=N A=

MRS 1395.82  1403.31 -7.48 -0.53%  9.20% 11.83%  0.78
NHOOI

4R 1=

St (FMIRH 919.26 927.62 -8.36 -0.90%  1.30% 9.08% 0.14
NHAECI

FrEEIEIESEL NHNEI  1003.38  1022.16 -18.78 -1.84%  44.32% 37.42%  1.18

® 3: BMERRRBIERTIEHE

Sl &

HEW & =t _ FHlis W4z Sharpe
JEMER  Today _ H1E% P
Pre.Close Points #= ARR # An.Vol Ratio
Close
BB EE T R R R
# NHCIMi 1373.38 1361.33 12.05 0.89% 15.93% 18.23% 0.87
R &R Mg
# 1214.09 1215.81 -1.72 -0.14% 15.81% 10.73% 1.47
NHRECI
QFIl R caiRa 1284.77 1284.84 -0.07 -0.01% 21.91% 15.54% 1.41
NHQFII
F R A =
mj;ﬁ;jlﬁﬁ 1212.08 1218.36 -6.28 -0.52% 20.08% 13.92% 1.44
ITIMRTEEREF
Eictod 1344.30 1350.78 -6.48 -0.48% 25.86% 15.67% 1.65
NHEDFI
HREFHER
Eictod 966.23 984.32 -18.10 -1.84% -2.62% 19.32% -0.14
NHNPFI
SiEHaiEE o o o
NHCIOISI 1112.22 1113.57 -1.35 -0.12% 87.04% 11.44% 7.61
IR . . .
NHCIRSI 1151.45 1148.23 3.22 0.28% 133.40% 16.39% 8.14
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B 1. FERFFIEHUIEZE VS #E3IZE Commodity Return vs Volatility
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B 3: FEFRHMIBEHY HIFSIMTLLS Proportion of Change in Position
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B 4: BEESERMBRIERUE—FESRE (13—4)

6.00 +

5.00 -

4.00 -

3.00 -

200 -

1.00

0.00 T T T T T
16/5/23 18/5/23 20/5/23 22/5/23 24/5/23 26/5/23

——NHCI ———NHPMI ———NHIl ——— NHAI

5.00
4,00 -
0 NWVW
2.00

1.00 +

0.00 T T T T T
16/5/23 18/5/23 20/5/23 22/5/23 24/5/23 26/5/23

—NHMI ——NHECI ——NHNFI ———NHFI

AR BRI
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B 7: mEmmRBERALESE (3—4)
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