v
z RaTEH Tk

NANHUA FUTURES

E74 70000505

0571-87839251
cyh@nawaa.com

A #% F03103098
0571-87839263
nhzhaobo@nawaa.com

Z14# F03118352
0571-87839263
wyl@nawaa.com

BESHWEEE:
WEMSFTAT [ 2011 ) 1290

Bigger mind, Bigger future™

BEANERE

HETMRIEMEHR (2025 F 4 A 150 EHD)

RBHESZ S BHBENITE, SHREEEIEHTE-0.1%, WMRIEHT,
REXNIRREEEREREELN, £k 0.39%, KEFR/NNRREEEEEBIEY,
HKiEA 0.06%, BXiEERKHIMREEENmIEH, BiIEA-0.51%, BRIRS/MAIR
REMET RIS, BiE4H-0.14%.

FrfeHh, HIERAMETISHESRIRIER, L3k 0.37%, HKES/NHESR
EHEERMREEHEY, BKIEA 0.11%, HRESANEFIEHE2AHNLITIEH, BiE
#-0.87%, BiEm/NEBIEHREMIEE, BKIEH-0.39%,

AmBAE R mAIE Y, MERAWERMIEHEMENR, £3k 1.34%, BiE
RANEmPLERMIBERET BB, BKIEH-2.57%,

F1: BHEBRBHTHBHEIE Index Market Data

S
" MEkE  AE =0, EHMEZE E{EzE  Sharpe
TRHE R Today Pre.Close Points H1R% ARR An.Vol Ratio
Close
o
ﬁl\f‘:gfi 2419.07 242161 -254 -010%  -5.29% 13.91%  -0.38
= =3
REBEH 119004 118432 462  030%  34.62% 19.34% 1.79
NHPMI
==
Il“ll\lanljiaﬁ 3507.56 3512.31 -475 -0.14% -11.36%  15.47%  -0.73
)
ﬁﬁ*&;ﬁ 6119.35 611549 3.86 0.06%  -2.94% 16.34%  -0.18
Lk =3
ﬁ;ﬁéﬁ(‘;’fﬁ 1641.66 164854 -6.89 -0.42% -17.58%  16.09%  -1.09
s
ﬁ%ﬁféaﬁ 1617.03 1619.73 -2.70  -017%  0.45% 15.77% 0.03
=c) =t
ﬁ;l”g& 2456.82 245171 5.1 = 021%  -12.95%  22.19%  -0.58
==
ZEFN ;”:f'ﬁ 1075.88 108143 -555 -051%  -1.60% 10.30%  -0.16

FRISR: PAHIR

RERT: XENBFEARUESE, FAREMREEIR

BEWRIRIEN Z ER SRR EKERS 1]



"‘| mTEH s WA RIEHHIE (202545 4 A 150 EHT)

NANHUA FUTURES

*®2: MEEEBRWIHHE

S
WEER  Todn TPRE AN . SElE SLESBE  Shape

Close Pre.Close Points ARR An.Vol Ratio

S ;"{ﬁA =3
Bt} Tn*?ﬁ 1135.47 1134.26 1.21 0.11% 0.19% 12.28% 0.02

NHCIMi

ab s 1=

ﬁzzi*;lﬁ 1017.47 1013.72 3.75 0.37% -8.08% 26.26% -0.31

N 1=
Ellﬁlﬁplglaﬁ 912.76 920.79 -8.03 -0.87% -5.48% 17.73% -0.31
e-=2| =3
ﬁ%:lﬁclc?rﬁ 1021.63 1029.96 -8.33 -0.81% -4.51% 16.21% -0.28
ZaEMRE

0, - 0, 0, _
# NHFMI 991.31 988.00 331 0.34% 5.48% 20.47% 0.27
s

%ﬁ;ﬁi 763.77 766.76 -2.99 -0.39% -5.00% 14.15% -0.35
3 =N A =]
Hﬁ;ﬁgﬁﬁﬁ 1195.31 1205.44 -10.13  -0.84% 0.26% 14.29% 0.02
4R =
2 (IR 872.11 876.33 -4.22 -0.48% 1.24% 10.70% 0.12

NHAECI

B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility
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