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H-, BEHAP—BEHNBRENSERETFE, BHNEZIRETFERN
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TRz, KIMAERAR, T IRR FIRTEINEESIZENE 3 X ER
ek BHERAERMES. B, BRIEEESFIZRA RO, ME IRRETF
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PESSLER: AE B EHRAREACHEMETK, BB EAEESHEM
AEERES, IBAE— I RXHZABT LARE—1X5BNFmENESHITH
€, BRSNS EEERE,

5/ 30



v £ 1) 6%
RS EEWERERE (B ‘ CITIC Futures

(Z) [EugER

EMAE, BIREIHEES 1 M2, 5 BHIFR5 QOWMREEELAED,
BRAR 3tick (A9 1.5)

1. TEYENER

HERS AL, MTFTEAMS, BTETBETEUERCHRA SN
FEHAN ERBEYREST, ASNRBEMEIER 3. 03%. BNERERZZME, &
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ElF13: ET IRR HIERASREERIM (TS)

Flliiim — RKEH BEEt Calmar Lt
=E3i 1.14% 0.77% 1.34 1.44 56. 52% 7.09

B5h 1. 14% 0. 59% 1.48 1.95 52.17% 9.88
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IHA Carry RERMWZRIEA A UMEA SANBERGECE. H D HEEES
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PUZHA Carry X—354550 T EABHNERIT AR, MEAORMER SHHK
TR . B RRIZHA Car ry SRERM T _LHBT, N ABINEFE LITIES,
MIEEANE; K& TH Carry SEERAMTE NERS, MEBHNE.

ElZ 17 MEINERRA, T 1T 84mMs, ETTH Carry MEHANER
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