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RBESLZ S BREMITE, SHEEESHEH LK 0.82%, RiRisH+,
REmEREREEN, TB-0.36%, HERHRHE LK, HiREXNHRREEELRE
LiE%, BiEA 1.31%, HER/NIRREHEEREEL, HiEH 0.69%.

FEEHD, FEEEELSAM LK, EhiERANEHEREECEMT
BHER, BRIEA 1.79%; SRR/ EFIEHE R L TEH, KR 0.47%.

AmBA R mAIEH Y, KRR ERMIEREMAR, Lk 4.76%, BKiER
XM MR R mAIE R T EE, BXIRA-1.78%,

F1: BHEBRBHTHBEIE Index Market Data

BB o WRE AN g, eesme smms s
Close
ﬁfﬁlﬁ 2556.20 253538 20.81 0.82%  181%  13.71%  0.13
ﬁfﬁﬁﬁ 1253.13  1257.72 -459 -0.36%  29.97%  16.61%  1.80
Iﬂh‘i’ﬁgﬁ 3713.92 3672.16 41.76 114%  -3.92%  16.12%  -0.24
ﬁﬁﬁfi 6553.85 6509.11 44.75 0.69%  3.98% 14.92%  0.27
ﬁiﬁ:‘fi 1709.71  1687.61 2210 131%  -1091%  18.38%  -0.59
ﬁ%ﬁfﬁéﬁ 172354 171175 11.78 069%  5.72% 13.42% 043
Eﬁffi 2663.73 2634.38 29.34 111%  -4.15%  21.85%  -0.19
ZQFN f‘:}éﬂ 111162 110099 1063 097%  5.73% 9.48%  0.60
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*®2: mEEFEBERTIHEIE
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FhdaER FHUENE  Sharpe

Pre.Close  Points ARR An.Vol Ratio
Close
S ;‘-(g’\t:A 1=
14 m*‘?'ﬁ 1207.13  1193.40 13.72 1.15% 4.36% 14.57% 0.30
NHCIMi
ab =
F’“zi*;?ﬂ 1084.31  1067.38 16.93  1.59% 4.77% 29.65% 0.16
BN =3
E’Tﬁiﬁaﬁ 956.95 952.38 4.56 0.48% 1.45% 15.12% 0.10
) [ {=1
ﬁﬁ:lﬁétc??ﬁ 1051.86  1046.92 4.94 0.47% 2.14% 16.95% 0.13
ZEaEWE
0, 0, 0,
44 NHEMI 1109.06  1089.52 1954  1.79% 9.01% 22.21% 0.41
s
%ﬁ;ﬁ[ 777.95 773.39 4.57 0.59% 4.21% 22.85% 0.18
N =N b O =]
m;ﬁag»gﬁﬁ 1276.78 1260.83 1595  1.26% 3.62% 8.84% 0.41
223 &
i FIIRE 906.01 901.01 5.00 0.56% 1.56% 5.68% 0.27
NHAECI
ARKIE: EEMRER
B 1. FEHFMIEHIEE VS HE1ZE Commodity Return vs Volatility
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| BESEEIEH HERREEEN BT HIEE BEEEIRH
RHENR @M ERESE|EMENS SF  RBEAE|RREIR 0 SW  EHENE|EMESNSR 0 S E®EAE
B [126.16% Eim  [184.07% B 122.38% wiA 186.13%
4, ai,  125.02% | g 7.45% sikss 185.42%
sya 1259% BT A ExR wmEesE 119.33%
wehlm  118.38% wehm  192.78% swm H1.25% 2By 16.40%
serrm 17.80% 2asm  [12.98% s I1.07% & [4.01%
wim [ 4.48% = [12.85% wiE [ he1% @ [13.46%
g4 [1267% | -520%1 #& Kok [12.77% g [1.37%
FekigR: [ 2.63% BRI IE R iem [2.61% 2 | 1.04%
PTA [1231% |Z#ENR S S@HEAIE PTA [l 2.25% @ | 091%
Zasm [ 2.12% [ 2asm [ 2.00% s | 0.38%
#1 [ 2.03% 4 PvC [l 1.64% me | 0.38%
=Zm [ 1.91% E5 kil [ 1.59% | -1.16% | W
pPvC [l 1.66% wiE [ 5.92% mEg [ 1.30% MERTRIER
HEE [ 1.34% KexigR: [13.55% & [ 126% |E#EHN®R @& EWREHNE
@ | 1.08% . [13.35% @ || 1.08% K
g | 043% PTA [12.88% g | 078% seirm  120.42%
2 | 0.37% LPG [ 217% g | 043% sckrsn  119.85% |
| 0.31% pvc [l 211% $#2 | 0.32% 43 119.56%
-1.65%[1 B #hm [ 2.04% @ | 0.28% =1 [680%
-353%1 #& #zh% [ 1.86% BREE | 017% 1w [ 522%
mEz [ 1.67% =i 4.96%
s [ 1.41% a4 [13.47%
g | 0.99% #82 [1323%
BzE | 096% BE | 1.47%
Zz—=8 | 0.90% -0.87% | Ek
Tkl 0.45% -1.94%[] =—
RE | 044%
BEE | 0.22%
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B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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B 4: BEESERMBRIERUE—FESRE (13—4)
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B 7: BEWHRBERS A R B A B mFIe R H Ak EkiE

4.76% 1.72%
—> ARE ——
.

0.68%

—> BH —

LPG
0.80%

3 =E
5]

0.72%

HE i AR

Bigger mind, Bigger future™

BHOERRE

BEWPIRIEX Z FH R R ERERSY

£1W



"‘l RITE RN —ne
NANHUA FUTURES

B 8: REBMMIBS @M=L #REE BmFisiy HikekiE
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AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

#. BREHENNRRERRESHAN BPRNFIE, BETEEEEETHEARZIGRE, RREWSTH
PRERRIEZEEURNR=EEL, ERRNE, AAFATLHERRERAHEHNERL. MUA—HHERE,
BARRREXSMRERMEHRARERTROANFFENEF,

FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
AR BARERRERHAABTTERRN AWM AR, EEMERT, FREPHERMAAREHERFZ
WARFrEpETE. TERMBHARRIENGBHITHXZZNKRE, FAARTKIEBERBRRSAEITHLES
SREMSENEMERRRE,
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MEBRREZWUA—BOTHTFRF/BXZEZN R ARFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
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REXNRARW, FRUEMARNEE, SHHRLZERENHE. AIRHNEDETFUEMEMA, TN
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFRIBEMARE, FEEAREFEANER. BRETARRE, BRESEHIRMA, HAEATAHER. kS
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