v
Noy Bt

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

BAERHMRIEH AR (2025 £ 9 A 12 H EHR)

RBESLZ S BREMITE, SHEEESHEHLERK 0.12%, RRisH+,
kIRR KRR B F K= mIER, £k 0.67%, HRE&E/NVIRRERE I MRS
¥, WOEA 0.14%, BKBRAHMRREmEEGCIEH, BIEA-0.26%, BXiER/H
WREEEEEER, BKiEA-0.13%,

FrfeHh, HIERAMETISHSmATHBHER, Lk 0.97%, HiE&/HY
FEIEHREMREGEIEH, HIEHA 0.05%, HiERANTHISHEEM IS, BiE
A-0.17%, BRiE&R/NHIEBIEHEHEH L TIEE, BRIEH-0.11%,

AmBAERmAEH D, HEERANERMIERESER, Lk 2.19%, HKiER
AEmAAKREmMIERERY A, BIEAN-1.18%;

F1: BHEBRBHTHBHEIE Index Market Data

T
Close
ﬁfﬁlﬁ 2540.08 254212 -2.04 -008%  5.43% 12.86%  0.42
ﬁfﬁﬁ%ﬂ 1356.24  1339.44 1679  125%  41.77%  16.20%  2.58
Iﬂhﬁﬁgﬁ 3596.01  3609.51 -13.50 -0.37%  -2.61%  1545%  -0.17
ﬁﬁﬁ:’“& 6402.98 6357.10 45.88 0.72%  3.83% 14.18%  0.27
ﬁiﬁé%i 1641.37 1661.73 -20.36 -123%  -9.01% 17.79%  -0.51
ﬁﬁ;\fﬁfﬁ 1700.91 168829 1262 0.75%  4.84% 12.79% 038
Eﬁffi 253340 252045 12.95 051%  -3.67%  20.99%  -0.17
ZEFN 'f;“j‘léﬁ 1092.71 109542 271  -025%  5.29% 8.98%  0.59

FRISR: PAHIR

RERT: XENBFEARUESE, FAREMREEIR

BEWRIRIEN Z ER SRR EKERS 1]



FATEHA TS

NANHUA FUTURES

<

BB RSN HIR (2025 4 9 B 12 H EHE)

*®2: MEEEBRWIHHE

&

REW & =E = FmE FHiEHE  Sharpe
g HiE% |
BRER Today Pre.Close  Points % ARR An.Vol Ratio
Close
S ;-(g’ﬁ\A 1=
A5 Tn*?ﬁ 1186.12 1193.00 -6.88 -0.58% 0.05% 12.66% 0.00
NHCIMi
ab =
ﬁb'i)li:leiﬁ 1041.11 1064.69 -23.58 -2.21% -1.60% 17.71% -0.09
BN =3
E:Iﬁlﬁﬂaﬁ 928.44 936.71 -8.28 -0.88% -1.08% 10.23% -0.11
| | =]
ﬁﬁl{lﬁCIC?rlﬁ 1003.47 1008.03 -4.57 -0.45% -1.63% 13.73% -0.12
ZEaEWE
0, 0, 0,
7 NHEMI 1061.21 1059.58 1.63 0.15% 3.96% 24.15% 0.16
s
%ﬁ;ﬁiﬁ 731.80 727.46 4.34 0.60% -0.30% 23.02% -0.01
N =N b O =]
mﬁ;ﬁ;‘grﬁ 1266.02 1270.25 -4.23 -0.33% 2.12% 10.06% 0.21
42 5
i FIIRE 904.79 902.82 1.97 0.22% 0.61% 7.20% 0.08
NHAECI
BRIRR: EE%
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
3.00% - 35.00%
2.00% - 30.00%
1.00% - 25.00%
0.00% s 20.00%
-1.00% 15.00%
-2.00% - 10.00%
-3.00% - 5.00%
-4.00% - 0.00%
EFEEERNERFNHE | t XERH S EX g%%ﬂﬁ%@ﬁ&ﬁ?m@%ﬁé O 1 g g
i} & o Ooe#ERN #REERINHIEODHHEFELERBEREHEE SHI] o N#BKE
B ® K K B ER ﬁ N E
kR —— A HIEZER (AH)
BRSRTE. PR
Bigger mind, Bigger future™ EEPEFEEY Y SRS S5 @2

BHOERRE



"‘ mTEH s EEE RSN EE (2025 £ 9 A 12 H BHE)
“ NANHUA FUTURES

B 2: Borm s B SERnaesE

| BHEEEIEE EERREEEN BT RIEH BEEERE
RMEANR @M EREANE|EEMEANR S RREAE|EBENR 0 8 SREALE|RBREIR  SW  EBESNE
B [13.37% 2R 114.12% 12 [8.93% 1254 123.89% |
W 8.82% #v A [583% W 118.89% | [123.82%
s  18.07% #4 [563% 8 [5.03% m [H3.44%
@ [ h30% i | 1.26% g 1% £ 1%
8 [lao7% | -1.16% ] =i swAm [1362% #ya 119.69%
“wam [1345% | -2.819%]1 #2HEdim &  [1181% % [ 480%
#¢ [13.07% =§: i | 0.83% g [11.97%
aim | 0.67% BRI IEH % | 074% R [ 1.92%
& | 064% |EWENIR @M  EWMEASE| -058%| PVC wmEeE | 091%
#®iE | 0.42% gl | 1.15% | -0.88% | BHE -0.25% | $EEE
-050% | PVC -0.76% | RE -0.96% | HEE -0.74% | B
-0.62% | =i -0.80% | PVC -1.10% [ I -7.43%1 E4L4E
-0.84% | HE; -0.89% | T %R -1.14% | 43 HERTRIEH
-091% | 3% -1.22% | BHEE -1.33%[ £x REEAS  RF AEREAE
-1.04% | 333 -1.32%[ mBE -2.16%|] KKK #2:  [12.59%
-1.04% | = -139% z—E -2.18%[1  KEm 81t [13.44%
-1.48% [ i=hEH -151%[ 3 -2.78%1 S48 g— [l223%
-1.75% (| REKEE -154%[ LPG -3.15%41 PTA -124% | WBE
-2.75%1 PTA -157% K% -6.85%1 AELH -417%1 B
=5 -1.63%[ BzH =8 -5.13%1 Eif
-1.70%[ ®&zH -572%1 Ek
-1.82%l  Ex -8.41%1 =i
-2.97% 1 RHKEEK -8.63%1 3EAFiH
-3.01% 1 & -12.42%) #2hdih
-4.34%1 PTA +16.77%| 3EHTHA
-5.64%1 i £
-9.46%1 A%}
&

E: HEAR: oMY ARG/ |SRMY KNG , FEEEFRRAMYE LY, EEMEERKRSMYE T,

B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position

12.00%

10.00%

8.00%

6.00%

4.00% Hl

wa LTI

IIII...II -

000% = --l..lIIIIIIII

-2.00%

-4.00%

-6.00%
ZARPEENRIRKBRO AR EMBREIF IINEIR | QW@EREARNRE YK AR NMHER
i HHBEHE LI HERFTIHEE obOMEH BMELNEN NEHESHEEETK
# N £ K ® ﬂ:"ﬁ(i B

FRRIR: BRI
Bloger mind Biger furure™ 5 55 BN IE S 2 S HG S 3 S RS F3IW

BHOERRE



"‘l MLt AR RISM AR (2025 £ 9 A 12 B £8H)
NANHUA FUTURES

B 4: BEESERMBRIERUE—FESRE (13—4)

3.50 |

3.00 -

250

2.00

150 -

1.00 -

0.50

0.00 . . . . .
15/6/8 17/6/8 19/6/8 21/6/8 23/6/8 25/6/8

=—=NHC| =——=NHPMI =——NHIl - NHAI

5.00 |
450 -
4.00 -
350 -
3.00 -
2.50
2.00
1.50
1.00
0.50 -

0.00 . . . . .
15/6/8 17/6/8 19/6/8 21/6/8 23/6/8 25/6/8

——NHMI ——NHECI ——NHNFI ~———NHFI

BRI B

5: MEGSEEMBERERHEESE (F—4)

1.50 +
1.40
1.30
1.20
1.10
1.00
0.90
0.80 -

0.70 \ ‘ ‘ ‘ ‘ ‘
24/9/3 24/11/3 25/1/3 25/3/3 25/5/3 25/7/3 25/9/3

——NHClI ——NHPMI ——NHII ———NHAI

Bigger mind. Blgger future BEBRIREXZ BEHRRRAIDS EAW

BHOERRE



¥ HA 4%
z RaTEH Tk

NANHUA FUTURES

Bigger mind, Bigger future™

BHOERRE

BEFmIEEAE (2025 £ 9 A 12 H E#A)

1.20 -

1.10

1.00

0.90

0.80 -

0.70 \ ‘ ‘ ‘ ‘ ‘
24/9/3 24/11/3 25/1/3 25/3/3 25/5/3 25/7/3 25/9/3

——NHMI ——NHECI ———NHNFI ———NHFI

BTRISRIR: B

6: MEERIEHHEESRE (3—K)

1.20

1.10
1.00
0.90
0.80

N N
\f{,?’@'(\(ﬁ\"’\\\@\\fb (ﬁ’(ﬂ’\\@(o\\

©
»
N A & @

©

o
4
P

/\

Q
9
© s
PP

At
P P

——NHEI ——NHPCI ——NHCCI —— NHFMI

0.70 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
R @ 0 P e N o
o & AR\ NN 9 o \ N N0 \
L S L A A A
——NHBMI ——NHOOI ———NHAECI ——— NHCIMi
BRSRIR: B
EEDAVENS EAEE e S HF5]



'll‘l FATERRES HEERIEHEIR (2025 £ 9 B 12 H EHE)
NANHUA FUTURES

B 7: BEWHRBERS A R B A B mFIe R H Ak EkiE

0.23% -0.42%
—» &
-0.25%

FEz
—~ B

—> Al

—>  BRE

LPG
-0.54%

&
-2.74%
B EC 5 84
-3.03% -3.17%

Bigger mind, Bigger future ER P EEE Y Y B S %S ®1®

BHOERRE



1w

z RaTEH Tk

NANHUA FUTURES

BEFmIEEAE (2025 £ 9 A 12 H E#A)

8: RBHRRBI®MTUETEE ARFES B KR

[
i

W

% L
1.13%

-0.86%
By
1.13%
A
0.90%
rER
0.39%

9: RIS mA = I # R B E- AmAiEH S B 3KekE

g—
0.35%
9=
0.11%

/ A3 4l | ‘:

| -0.36% |

: |

1 1

1 — 1

| i KiFih P

.\' -0.17% -0.36% AN
2
-0.29%

Ek
-0.23%
>

Bigger mind, Bigger future™

BHAERRE

BEWRAIEEXZENR

=

ik




FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATERR BE RS2 T AR E RN B EEA R,

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,

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREZWUA—BOTHTFRF/BXZEZN R ARFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R BAENYZRBI AL FREFERMAHREN R ENEREEF =R

REXNRARW, FRUEMARNEE, SHHRLZERENHE. AIRHNEDETFUEMEMA, TN
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFRIBEMARE, FEEAREFEANER. BRETARRE, BRESEHIRMA, HAEATAHER. kS
FRARARCE. AATFRINIAHRE—UIRF,

AR B FTERMT EHXEER 136 SHEIEXE

BB 4 - 310008
EES—FR#AL: 400 8888 910
Pk - www.nanhua.net

RREREAR: st
RRER: 603093

FIfEHLE APP 450

P Tt
d&'Fﬁﬁﬁﬂ)\

NANHUA FUTURES

Bigger mind, Bigger future™

BERERE




