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(4)EFZE (Arbitrager) : ILFEZEZEB BT EM
TLXI‘LH—:1=;§ED5<i‘mE’JHH =BT - WHEEERR
MRz T - BEEBHEE - EmERIRAE -
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AU -
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2HBERG :

DE : BESFXFGMMEE - PERSAAGREE
FIRSHERZHEFT - MZNNStEmR 5
(Chicago Board of Trade - CBOT) * Z/Ng&
K5 F(Chicago Merchantile Exchange -

CME) -

Q) - BIFEFHE - HBRZES - DUEA
BEREBFEN (Seat) -

2HBERGM  BRFRSMEE - HERXSMAiE
EMNESHERZNEM - WEZNIFBRR S
(Chicago Board of Trade - CBOT) * Z/ISH*#R5
Pfr(Chicago Merchantile Exchange - CME) -
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QMIZEEZERS (Inter-Market Spread ) :
BEREFAAR - EEEmEE - 2WI94EE -

) EmEEZERS(Inter-Commodity Spread) :
BRIEENYAR - BERSM - REHEMHEE -
(4N LEMBMEZER S (Commodity-Product
Spread) : BiEEmBEBNMLA% -

2) B mEEZERS(Inter-Commodity Spread) : %

YA FA W (& 2% & S EARRIIR AP HR & Eﬁfa?ﬁ&%%ﬁﬂ
BN EEMFABRERE+FHABHE

()M LEMBMEZERZ(Commodity- Product

Spread) : RIEEmEEBN L#E% -
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SRR EH NP 2 E RS BE e tr 2 | Tl R
R R 475 338 313 14.88%
i e i 586 220 306 14.75%
e I 67 35 105 1.92%
FiEEE 305 124 429 7.35%
EER ST &0 35 115 2.10%
iR R REE 178 77 255 4 67%
FIRE0E 441 279 720 13.18%
o {RpE T SR AT i h 212 128 340 6.22%
R EE 146 75 221 4 .04 %
EIE S EAFEERT a7 63 160 2.03%
SEAEESTT 486 62 548 10.03%
H1fr 34 12 46 0.54%
EE R R 182 103 285 5.22%
BEEE 131 30 161 2.95%
TR IS5 E 41 24 65 1.19%
{Eer HH R S A ET 45 14 59 1.08%
pes b R R N En 150 121 271 4 06%
R R 15 4 19 0.25%
FFH R S e T EIRETE 23 10 33 060%
HFr SR g 4 13 0.24%
TE{RPe 0 0 0 0.00%
AEEt 3,703 1,761 5464 LO0%
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FiBEETEARER 229 57 286 9.83%
AN SR 195 58 253 8 69%
REAEET 80 40 120 1.12%
e e ) 51 34 115 3.95%
R & Zaf &1 12 93 320%
ERETHE 51 13 9 2.37%
TSR 36 6 42 1.44%
R EELH] 24 12 36 1.24%
=N a0 g 39 1.24%
BRENFn AEE 61 23 a4 2.89%
2L DL 11 7 18 062%
HHEE 3 7 0.24%
kRl AEE 7 1 g 0.27%
EREHET a0 12 42 1.44%
BRSNS E R SR 154 24 178 6.12%
EESE 42 22 A 2 20%
FIREEE 27 7 34 1.17%
FEHIRE T FR 2 7 29 1.00%
FELEREAEE 4 1 5 0.17%
ERBETESE 9 3 12 041%
FUNE R E SN EE 21 3 24 0.82%
BHIEFE R In=E 2 1 3 0.13%
e z 0 2 0.07%
TE RS 0 0 0 0.00%
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Pyt =

Ix2-3 2006 20235 A Sabs A = HEh ZE T

e A S RIS HehZE (P BRET R R (%)
BT FEHLEE BT FEHGE

2023 3,703 2,202 N/A N/&
2022 3,038 2,170 N/A N/&
2021 2,453 2,060 N/& N/&
2020 2,539 2,344 N/A N/&
2019 2,414 2,260 N/A N/&
2018 1,518 1,556 N/A N/&
2017 1,237 1,305 N/A N/&
2016 1,240 1,119 N/A N/&
2015 1,457 1,118 N/A N/&
2014 1415 1,037 N/A N/&
2013 1462 1,034 N/A N/&
2012 1,498 1,675 N/& N/&
2011 1,190 1,546 0.16 25.18
2010 1,339 1,753 0.66 28.47
2009 1,403 2,356 0.93 48.09
2008 947 2,233 0.93 36.3
2007 861 1613 1.02 25.43
2006 779 865 0.12 26.63
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24 20063520238 A SR A i FFEEN S (Ei3 &)
R bl 1 2 3
2023 FEEELY SR EEE ST E R En E
f (14.88% ) (14.75%) (13.18%)
FEIEBELE F=EHERE FIETEIRTSERER &R R
(27.97%) (9.83%) (8.69%)
2022 IHEELY F{rEEE BRI HEME R
(17.38% ) (12.52%) (9.76% )
JFEIEEELE E=EHERE EFEwmEE Hlagime s
(22.15%) (10.38%) (8.51%)
2021 TEEEEE BT SLEE PR EEAE FilgFEE
(12.26%) (10.66% ) (10.55% )
FEIFEREE EHIEREFREE SR F R EERE
(24.36%) (9.37%) (7.83%)
2020 T BELE LR R R FilgFEFE e R T
(13.75%) (10.67% ) (10.39% )
FEIEBELE E=HHERE EEEWEE E{R A RS A R B
f (29.93%) (9.20%) f (7.68%)
2019 FEEELY HEE S EE R BE FilyFEE
(12.25%) (11.56% ) (10.44% )
FEIEEELE FHEHEERE EHENEE B
(25.83% ) (10.20% ) (8.75%)
2018 THEEYE FiEEE HEE = EH R E RS EERL IR
(11.85%) (10.85% ) [ (9.62%)
FEIFERER EHREREE ek FIEEIETEERER
(28.98%) (8.31%) f (8.2296)
2017 THBEAE R FHETF FilgFFE B SHETF
(11.44%) (0.49% ) [ (8.08%)
FEIFEEEE EHINEFEE SHEWFE H {7
(29.58% ) (0.44%) f (6.64%)
2016 FEEELY HEE S EE F{TEEE FilyFEE
(11.85%) (8.57%) f (7.59%)
JRIEEELE FEHEERE EFEwFEE Blagme s
[ (33.08%) (8.57%) [ (6.95%)
2015 IHEELY LA R BRI TR ERE R T AE
(12.52%) (10.22%) (9.45%)
JEIFERER EHRERE SRR HE Bl
(20.13%) (10.14%) (8.14%)
2014 TEEEEE SRR EfEEEEFEE EEFERET
(16.97%) (8.85%) (8.71%)
FEIEBELE *=HEHERE EHEWRE Hloses
(33.98%) (10.20%) (6.45%)
2013 IHEELY SRR Bt EEFE EREHES
(17.16%) (8.98%) (8.08%)
FEIEEELE FEHEERE EHENEE {REEF
(34.30%) (8.83%) (6.05%)
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(23.04%) (14 .34%) i11.68%5
FEIHEEEE Eigslan IFWEEE Bl w
(42 . 50%) (2730 7.3
2010 THAEEE E{rELE HEEREEE EWEEREEFE
(24 42%) i(11.8%) i(11.3%)
FEIEEEEE BiE EE e ) ERrEREE
(36.11%) (7 .H9%) (6. 90%)
2009 AR E (T ED E EWEEFEHEFE EBEREEHNES
(21.88%) (12.33%) (11.69%)
FEIEEEEE Egl 4y E R E K leEh ) A EmE
(22 .63%) (5 .02%) 4 .37
2003 THRESE E AR E ER L REE TEEEEREE
(12 .69%) (12.46%) (11.51%5
FEIEEEE Eigsllan b EE Rk ) s AERE
(62 . T9%) (B 0% i(3.08%)
2007 IHREHH L] b E 1T EfEEREEEE
(20 21%) (14,173 12,6605
FETEAEEE jBiEaEh bl e ) A amE
(o4 8% (9LERD i(3.78%)
2006 IHEELE E R ED E EWERERFEFEE frA BT
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92, 6,021.57+ 24 85%: 1.40%: 1.05%: 2 16%:
93+ 6,478 80+ 4.68%: 1.52%: 0.99%: 2 66%:
94 7,187.69¢ 9.81%: 1.99%: 1.27 % 2.05%:
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