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o yarmaInluanIUEFagNs (Net Long Position)
= 700 x 200 x 757.70
= 106,078,000
o yarwaIRluanIUEUEENT (Net Short Position)
= (1,200 x 200 x 762.80) + (200 x 200 x 753.80) + (150 x 200 x 748.50)
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A 2 200
B 3.5 400
C 8 200
D 5.45 500
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thwiinlunsasuluvdnmIng A = (200 x 2)/[200 x 2) + (400 x 3.5) + (500 x 5.45)] = 8.84%

Wwtinlunisasuluvanyning B = (400 x 3.5)/[(200 x 2) + (400 x 3.5) + (500 x 5.45)] = 30.94%

thwiinlunisasmuluvdnmIng D = (500 x 5.45)/[(200 x 2) + (400 x 3.5) + (500 x 5.45)] = 60.22%
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26/06/2563 551% 9.82% 1.42%
19/06/2563 -5.22% -6.28% -1.40%

e Portfolio Return $18§Un tu Fufl 26 Tquneu 2563 iy (8.84% x 5.51%) +

(30.94% x 9.82%) + (60.22% x 1.42%) = 4.38%
e Portfolio Return $18§Un tu Fuil 19 Tquneu 2563 iy (8.84% x (-5.22%)) +

(30.94% x (-6.28%)) + (60.22% x (-1.40%)) = -3.25%



