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B & 6:F & 84 B M R R LG 4t
fsh kA SRR RAER  EEwE FmkE

HARR 224 12.08% 11.67% 25.93% 1.04 0.47
FHARR: Wind, X KA 5851 %P

P E A BAMR LE M) RS BT T 4L 12. 08 a9k &, 122 48649 s K = AR 2
BK, $HRRE R F MGG ARG S E A TR, B Bt ok it f7
#—F R, FRT R ZHELAK,
W, Rk

b S MY AR S A SRR B R AR 0 R R L S HE L AT G 20% 89 &b A M) A% K
TA, Tz EREAMNFEY REFTE, A gasbn, 2FRRKkE
KT q 5424k contango A se#t A E 5 &, 3T 100—q 5124 49 back B &
HEANEEIN K. B aFT 0, ZREAMALT contango REWH &, %kt
HFAHPTA back KRS o q RAREMEA M X E R B A 7 T
Bk 7: FR M & B4 ARk 44 ok b 4 3t

Fllks  FHRES RRKE#R B E LS

0.8 12.08% 11.67% 25.93% 1.04 0.47
0.7 9.94% 10.13% 22.40% 0.98 0.44
0.6 8.21% 9.43% 18.54% 0.87 0.44
0.5 6.43% 8.98% 16.42% 0.72 0.39
0.4 5.21% 8.32% 17.82% 0.63 0.29
0.3 4.81% 7.80% 16.57% 0.62 0.29
0.2 4.26% 7.97% 17.42% 0.53 0.24
0.1 4.20% 7.65% 17.93% 0.55 0.23
0 3.83% 7.53% 17.72% 0.51 0.22

FA R R Wind, S K055 508
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SRR IALF RS

AL H EAE 20%, ANE AL RIT

WERAH(R)  Flokis FhEs s e9H ZiE Fas

5 13.34% 10.15% 21.01% 1.31 0.63

10 14.16% 11.39% 26.66% 1.24 0.53

20 13.80% 12.37% 27.44% 1.12 0.5

30 12.08% 12.05% 27.70% 1 0.44

40 11.84% 12.19% 21.75% 0.97 0.54

50 9.50% 12.87% 31.02% 0.74 0.31

60 9.31% 11.48% 28.89% 0.81 0.32
120 9.76% 10.38% 15.24% 0.94 0.64

For kR Wind, K35 & 5P
IEERTTOAE S, BMARSRARGE R, 7 B80T RUEK, 748
Sep A feE e I E T, Ka b AHEEIL, HRACHEHAN 5 R, it 7
A0 R TR B AL B H) BT R OKAR, H BLARAT T RATR R 893 5 R Lt =4
K HLARN S EHH —2 K E.,
RBRCRAMAIAR, RIS S = 023542 20%, £ F &= 2 5 i
TR MG R A B R 9 PTT:
A& 9: AR = 2 IR B A AR LA R s b G it

HERM(R)  Fllks  FRES KRS REkFE FEkE
10 12.98% 13.37% 22.56% 0.97 0.58
20 11.89% 12.53% 29.85% 0.95 0.4
30 12.08% 12.05% 27.710% 1 0.44
40 12.38% 12.64% 26.34% 0.98 0.47
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50 11.03% 11.96% 25.73% 0.92 0.43
60 10.25% 11.97% 27.28% 0.86 0.38
90 9.84% 11.60% 24.34% 0.85 0.4
120 7.76% 10.88% 18.95% 0.71 0.41

FH R Wind, KT TP
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