v
z RaTEH Tk

NANHUA FUTURES

E# .5 70000505
0571-87839251
cyh@nawaa.com

7% F03103098

0571-87839263
nhzhaobo@nawaa.com

F4# F03118352

0571-87839263
wyl@nawaa.com

BESHWEEE:
WEMSFTAT [ 2011 ) 1290

Bigger mind, Bigger future™

BEANERE

B MIEH AR (2025 £ 8 A 15 H EHH)

RBESLZ S BREMITE, SHEEESHEH LK 0.05%, RRisH+,
KRR AL R L RE LB S, LKk 0.39%, KRR/ EEEEERRH,
HkfEA 0.03%, BXERAHIMREEERERIEH, BiIEH-0.58%, BRMRS/MAIR
REBENTMIEH, BRIEH-0.08%,

FrfeHh, HIERAMETISHSREIRIER, L3k 0.50%, HKME&/NESR
TBHELFEYIEE, BB 0.2%, BMEEAMNEBIEHSHEHIU THE, BHEA
-0.28%, BXiEE/NHIEFIBHEMASHAIEE, BKi84-0.22%,

AmBA R mAIE Y, KRR ERMIEHERIRE, L3k 1.88%, BiE
RANE®PBLEERTISHERTN, BIEAH-2.3%,

F1: BHEBRBHTHBHEIE Index Market Data

S
" MElE  AH =0, EHMEZE E{EzE  Sharpe
TRHE R Today Pre.Close Points H1R% ARR An.Vol Ratio
Close
o
ﬁl\f‘:gfi 2536.21 253495 1.27  0.05% 2.55% 13.57% 0.19
= =3
REBEH o084 126111 727 -058%  32.47% 16.36% 1.98
NHPMI
==
Iﬂlll\lanljiaﬁ 3658.04 3650.38 7.66  021%  -3.85%  16.01%  -0.24
)
ﬁﬁ*&? 6466.21 646457 1.64  0.03% 2.85% 14.89% 0.19
ab =3
ﬁ;ﬁéﬁ(‘? 1687.68 1681.16 6.52  0.39%  -10.02%  18.22%  -0.55
s
ﬁ%fféaﬁ 1714.49 171387 0.62  0.04% 7.94% 13.24% 0.60
=c) =t
,;E:;';’g& 2589.38 2582.71 6.67 0.26%  -8.08% 21.92%  -0.37
==
ZEFN ;”:f'ﬁ 1112.30 1113.19 -0.90 -0.08% 6.29% 9.49% 0.66

FRISR: PAHIR

RERT: XENBFEARUESE, FAREMREEIR

BEWRIRIEN Z ER SRR EKERS 1]



"‘ mTEH s HEH RSN EIE (2025 4 8 A 15 H BHE)
“ NANHUA FUTURES

*®2: MEEEBRWIHHE

S
WEER  Todn TPRE AN . SElE SLESBE  Shape

Pre.Close Points ARR An.Vol Ratio
Close
“( ;‘-(gt:AB
#f) Tn*‘?'ﬁ 1193.84  1191.43 241 0.20% 3.74% 14.49% 0.26
NHCIMi
ab =
ﬁ“ﬁtlﬂ 1064.36  1058.07 6.29  0.59% 2.92% 29.88% 0.10
BN =3
E’fﬁplcﬁaﬁ 948.97 945.19 3.78  0.40% 0.91% 15.30% 0.06
i | 1=
k%*:lﬁcléfﬁ 1033.41  1036.33 292  -0.28% 0.94% 17.18% 0.05
ZEaEHRE
0, 0, 0,
54 NHEMI 1072.04  1067.01 502  0.47% 7.16% 23.29% 0.31
s

%ﬁ;ﬁz 761.44 763.35 191  -0.25% 2.88% 23.12% 0.12
N =N b O =]
m;ﬁg‘gf'ﬁ 128428  1287.05 277 -0.22% 3.86% 10.20% 0.38
225 =
FERIIREL 511 96 910.15 1.82  0.20% 2.05% 5.63% 0.36
NHAECI

B 1. FEHFMIEHIEE VS HE1ZE Commodity Return vs Volatility
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