v
Noy Bt

ANHUA FUTURES

z
C A

E74 70000505

0571-87839251
cyh@nawaa.com

7% F03103098

0571-87839263
nhzhaobo@nawaa.com

F 145 F03118352

0571-87839263
wyl@nawaa.com

BESHWEEE:
WEMSFTAT [ 2011 ) 1290

Bigger mind, Bigger future™

BHOERRE

BEFRISH AR (2025 £ 10 A 17 B E¥F)

RRBASZ 5 BHKENITE, S EREESHEBTER-0.59%, RHREHH,
REEEREREEN, £k 2.85%, ERREBRMETE, BREZEAHRREEELE
LiEH, BRIRA-1.75%, BRIES/NABIREEELERBIEH, BKIEA-0.23%,

Fatedh, RAEZSFIEMIER, Lk 048%, HRTHIEHHR TR, BiE
AN EAEH RIS, BIEH-1.87%, REFR/NNESEEHIECEMEHE
¥, BXi&29-0.19%,

AmBAERmAEH D, HERANERMIERERSE, Lik 3.45%, HKiER
KB mALE B m AP E R INIE, BXI829-4.53%,

F1: BHEBRBHTHBEIE Index Market Data

T R
Close
ﬁNﬁﬁlﬁ 2521.90 2536.77 -14.87 -059%  -2.13%  12.01%  -0.18
%,\,ﬁﬁﬁﬁ 1633.24  1588.05 4520 2.85%  62.62%  17.28%  3.62
Iﬂ’”\lﬁﬁsﬁ 3466.89  3509.05 -42.15 -120% -11.62%  14.31%  -0.81
ﬁﬁﬁ:ﬁ 6349.75 6369.86 -20.11 -0.32%  -3.03%  12.68%  -0.24
ﬁiﬁf‘f 1549.68 1577.23 -27.55 -175% -18.55%  16.95%  -1.09
ﬁ%ﬁffﬁ 171543 172068 -525 -031%  091%  12.72%  0.07
Eﬁffi 2486.47 249232 -585 -023% -12.51%  17.70%  -0.71
ZEFN 'E“A*:E:ﬁ 104465 1051.62 -6.97 -0.66%  -2.40%  8.78%  -0.27
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S .
REW & =E = FmE FHiEHE  Sharpe
H H &% |
BRER E?gsg Pre.Close  Points % ARR An.Vol Ratio
S ;-(g’ﬁ\A 1=
14 Tn*?ﬁ 1169.02 1174.47 -5.46 -0.46% -0.66% 10.88% -0.06
NHCIMi
ab =
ﬁbli}i:}glﬁﬁ 980.68 999.35 -18.67 -1.87% -4.50% 18.38% -0.24
BN =3
E'lﬁlﬁﬂaﬁ 878.89 890.02 -11.13 -1.25% -3.44% 8.96% -0.38
i | 1=
ﬁﬁéﬁclc??ﬁ 953.00 964.90 -11.90 -1.23% -4.21% 8.70% -0.48
ZEaEWE
- - 0, - 0, 0, -
4 NHEMI 1048.30 1050.25 1.95 0.19% 0.89% 17.29% 0.05
s
%ﬁ;ﬁiﬁ 704.05 711.75 -7.69 -1.08% -3.99% 12.11% -0.33
N =N b O =]
Hﬂ;ﬁ;ﬁrﬁ 1234.71 1242.79 -8.09 -0.65% -0.56% 12.98% -0.04
42 5
i FIIRE 895.08 890.80 4.28 0.48% 0.24% 6.87% 0.04
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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S g £ | 0.96% mEseE [819%
B4 118.88% =i aisE | 0.90% aisE 1551%
¥ | 022% | -0.27% | #kEim & REHR | 0.86%
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B 3: FERHMIBEHY BT LS Proportion of Change in Position
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