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1  Index Market Data 

 

 

Today 
Close 

 
Pre.Close 

 

Points 
% 

 

ARR 
 

An.Vol 
Sharpe 
Ratio 

 

NHCI 
2493.92 2499.26 -5.34 -0.21% -6.33% 13.89% -0.46 

 

NHPMI 
1242.52 1235.59 6.94 0.56% 28.66% 17.30% 1.66 

NHII 
3612.73 3630.72 -17.99 -0.50% -12.68% 15.90% -0.80 

NHMI 
6281.86 6296.81 -14.95 -0.24% -6.42% 14.96% -0.43 

NHECI 
1679.68 1691.90 -12.22 -0.72% -18.12% 17.92% -1.01 

 

NHNFI 
1669.70 1676.21 -6.51 -0.39% -2.94% 13.62% -0.22 

 

NHFI 
2480.69 2474.31 6.38 0.26% -17.88% 21.33% -0.84 

NHAI 
1086.68 1084.83 1.85 0.17% 1.07% 9.69% 0.11 
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Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 

 

An.Vol 

Sharpe 
Ratio 

NHCIMi 
1166.53 1171.13 -4.60 -0.39% 1.35% 14.70% 0.09 

NHEI 
1074.09 1085.18 -11.09 -1.02% 4.46% 32.01% 0.14 

NHPCI 
952.25 958.96 -6.72 -0.70% 2.82% 16.35% 0.17 

NHCCI 
1042.20 1051.85 -9.64 -0.92% 1.80% 15.84% 0.11 

NHFMI 
1008.88 1005.87 3.01 0.30% 2.49% 18.53% 0.13 

NHBMI 
754.20 753.99 0.21 0.03% 1.02% 14.96% 0.07 

NHOOI 
1214.52 1209.38 5.14 0.43% 1.76% 8.96% 0.20 

NHAECI 
898.51 896.75 1.75 0.20% 1.52% 5.41% 0.28 

 

 

 

1 VS  Commodity Return vs Volatility 
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3  Proportion of Change in Position 

 
 

 

 

-8.00%

-6.00%

-4.00%

-2.00%

0.00%

2.00%

4.00%

6.00%

8.00%

10.00%

P
V

C

L
P

G

P
T

A



 (2025 7 11  ) 

 
 

 4  

  

 

 

4  

0.00

0.50

1.00

1.50

2.00

2.50

3.00

3.50

15/4/2 17/4/2 19/4/2 21/4/2 23/4/2 25/4/2

NHCI NHPMI NHII NHAI

 

0.00

0.50

1.00

1.50

2.00

2.50

3.00

3.50

4.00

4.50

5.00

15/4/2 17/4/2 19/4/2 21/4/2 23/4/2 25/4/2

NHMI NHECI NHNFI NHFI
 

 

 

5  

 

0.70

0.80

0.90

1.00

1.10

1.20

1.30

1.40

24/7/2 24/9/2 24/11/2 25/1/2 25/3/2 25/5/2 25/7/2

NHCI NHPMI NHII NHAI



 (2025 7 11  ) 

 
 

 5  

  

 

 

 
 

 

6  

 

 
 

 

0.70

0.75

0.80

0.85

0.90

0.95

1.00

1.05

24/7/2 24/9/2 24/11/2 25/1/2 25/3/2 25/5/2 25/7/2

NHMI NHECI NHNFI NHFI

0.70

0.75

0.80

0.85

0.90

0.95

1.00

1.05

NHEI NHPCI NHCCI NHFMI

0.70

0.75

0.80

0.85

0.90

0.95

1.00

1.05

1.10

NHBMI NHOOI NHAECI NHCIMi



 (2025 7 11  ) 

 
 

 1  

  

 

 

 7 ·  

 

 

 



 (2025 7 11  ) 

 
 

 1  

  

 

 

 8 ·  

 

 

 9 ·  

 

 

 



  

 
 

  

 

 

 

 

 

/

 

“ ”

 

 

 136  

 310008 

 400 8888 910 

 www.nanhua.net 

 

603093                                                                                                                  
 

 

 

 

APP  

 

 


