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RBHEMZ S BB ENITE, SAMEEEIEHTE-0.3%, WRIEHT,
RAEmEEENLIER, £ik 0.19%, ERERMETER, BREEANIREFEERE
EiE¥, BRIEA-1.85%, BES/NAIIRREMET I MIEH, BIE4H-0.3%.

FEIEHT, HBEXNETIEHERERH, Lk 1.12%, HKiE&E/EER
B RHEERIREER TR, HKiEA 0.06%, KEEANETIEHRZEFIEY
B8, BROEA-2.01%, BiEH/IHETIEHEEMIEH, BIEH-0.16%.

AmiA S EmAEH D, HIERKHARTIEHEMEH, L3k 4.32%, BiF
RANBRPAKERTIEHRER, BIEA-7.44%

= 1: BEESREHETIHEEE Index Market Data

2ol E Wl o Fhl 4K Sharpe
it e Today HiE% %% S .
Pre.Close Points Ratio
Close ARR  An.Vol
ZHIEH NHCI 2987.04 2995.90 -8.87 -0.30% 17.43% 14.91% 1.17
== =
ml\‘lﬁﬁiﬂﬁlﬁ 1667.72  1699.07  -31.35 - 19.37%  40.10% 0.48
B
&7 8 20000505 Tl G@3EE NHIL 412121 4133.82  -12.60 -0.30% 13.87% 16.67%  0.83
0571-87839251 £EBIEH NHMI  6780.05  6838.83 -58.77 -0.86%  6.09%  13.28% 0.46
eyh@nawaacom BEALIEX NHECI 208335  2079.30  4.05 [ 0.49% | 2565% 26.82%  0.96
y =3
Eﬁ;\fiﬁﬁﬁ 194568  1967.26  -21.58 -1.10% 1554% 18.41% 0.84
Ff4H F03118352 .
05’7"‘4’3";7839263 ZaEH NHF 249267  2509.99  -17.32 -0.69% -3.45% 12.96%  -0.27
) WREEmIEST NHAI  1028.87  1032.98 411  -0.40% -3.68%  8.48% -0.43
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*®2: mEEmERERTISHE

FEWLR
SlgE HEKSE -t ~ FHh s%  Sharp
EHER Today Pre.Clos Point HIE%  #= Rati
Close e s ARR  An.Vo e natio
|
[k 3T e 1741.9
REIR 54 NHEI 5 1722.55 19.35  1.12%  63.73% 43.85%  1.45
N =1
AL T 13809 437125 974  071%  4945% 2987%  1.66
NHPCI 9
l | =3
IR T2 12880 157511 1298  1.02%  28.95% 2755%  1.05
NHCCI 9
= sl
RBEMPHEM 10582 50000 995 .003%  2.79%  16.58% 017
NHFMI 6
L NHBMI 622.76 623.77 -1.01  -0.16% -16.40% 12.19%  -1.35
S HE s sl e
i AR A 2 13936 138409 9.59 0.69%  13.06% 11.82%  1.11
NHOOI 8
QZs =3
G IR 859.40 877.04 -17.64 -2.01%  -3.80%  9.34%  -0.41
NHAECI

FrReiEfS 4 NHNEI  751.00 781.81 -30.81 -3.94%  14.09% 38.95%  0.36

*® 3: BMEBRRBERTIEHE

- f?ﬁ Wl B g, FROKE FUED Shape
C(I)osg Pre.Close Points #Z ARR  # An.Vol Ratio
&
%%ﬁi:f 1391.85  1391.00 0.85 0.06% 16.49% 18.73% 0.88
=]
R EE Mg
- 122202  1221.04 0.97 0.08% 16.97% 10.93% 1.55
NHRECI
==
QF:\'ﬁs;ffﬁ 1287.24 129140  -416  -0.32% 20.91% 15.70% 1.33
o =
ﬂ;g’?ﬁ 1208.86 121097  -211  -0.17% 19.23% 14.05% 1.37
T MR EE T
sy 1296.65 130697  -10.32  -0.79% 23.54% 15.79% 1.49
NHEDFI
HREF AR
feky 91129 92309  -11.79  -1.28%  -17.40% 18.53% -0.94
NHNPFI
P ;
““fﬂigﬁ’i 1133.28 113386  -058  -0.05% 59.92% 11.30% 5.30
e :
”“ifiﬁﬁﬂ 1183.24 118576  -252  -0.21% 90.13% 16.23% 5.55
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1: FEHSFIEHYIEE VS H31E Commodity Return vs Volatility
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FlIREHREZ SHEELANDNREL W H REENEIERSHERELEOTNET  #
BN OB & ®#® K * %
— 2 KX EREDE (HH)
BRRIE: B
B 2: Bio @iy Ax&iE8a STk
| BEEEIEH BERREGIEH BT RIEH BEEEERE
EWESNR @M RBENE|R@ENR  SM EREANE|EREANR S RRENE|RBENR  SF SMENE
Em  125.91% | Eim  141.30% | Eim  [128.69% | @ 1 2.00%
wwhgm  [13.56% wwhgim  £7144% B2EE [1321% Fg® | 0.80%
g8 [247% =1 [ 2.08% ez [1228% | -0.15% | &5
sexrim [ 1.46% wE [ 1.30% pve | 1.17% | -1.10% ] %
i | 1.28% | -5.90%1 HBLISR wE | 088% | -1.20%)] &
=2 | 1.04% HE @ | 078% | -1.77%  mE%
PvC | 0.88% PRERSE PTA | 043% | -3.34%1 Sk4e
@ | 0.65% BB IEN -043% | & -4.97%1 $
Wi | 0.63% |EEANHR & EEMENE| —047%| & -6.70%1 %A
PTA | 0.34% Em  184.92% | -1.30% | k4 -9.55%1 2L
-0.36% | & z=f [681% | -1.93%[ 4 %
-1.69%[ 48 BEE [ 455% | -260%] %5A B
-2.26% %WH BEz  [1324% | -3.00%1 #eh BERTREH
-3.02% 1 4244 LPG [13.00% | -3.33%41 k% EMEAG @ EMEANE
-3.06% 1 RKKE PVC [ 1.67% | -3.72% 1 #2405R g F11.24%
-452%1 4 wiE | 1.26% | -4.28%1 KA =i F759%
-8.10%1 #Z8H | 078% | -6.42%1 4 soardn [ 4.82%
-9.44%1 #& PTA | 061% | -825%1 £ sirm [ 4.54%
-11.00% ®EssE —2.32% | T 155 -11.52% % 8 [13.90%
=L -2.40%1 BB -15.32% miEE =4 [3.10%
-256%1 RE -1.46% =—
| B AR IR AR B ~4.29%1 27841 Ek
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BRISRIR: B

e HEARX: ERMLEIKSE/ Y (BT Y AKEE , ReREsARATY ALY, EEREAKRATMER T,

3: FERSMIEH Y HIFE BTN LB Proportion of Change in Position
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B 5: BEESHEMMBRRERHEESE (H3—4)
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BH7: mEmmRBERAEESE (3—4)
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