v
z RaTEH Tk

NANHUA FUTURES

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

7% F03103098

0571-87839263
nhzhaobo@nawaa.com

Z14# F03118352
0571-87839263
wyl@nawaa.com

BESHWEEE:
WEMSFTAT [ 2011 ) 1290

Bigger mind, Bigger future™

BEANERE

BEEF RIS AT (20254 11 B 26 H EH=)

RBEBZZ ANBENITE, SBEEEEHEHLEK0.1%, RHEHS, 3k
TRE AR ESEER RIS, £k 0.37%, KES/NHIRREEEEREIEY,
HKiEA 0.08%, BXERAHRREREERGIEH, BIEA-0.22%, BXiEHE/NIRER
LTI RER, BiE4-0.13%.

FREIEHT, KIERANETEHSEFUITIEL, £3k 0.33%, ikiEz/M
FREEHERRLTIER, KEA 0.02%, HIESAMEDIEHSEEREY, B%iE
#-0.78%, BRiER/IHEFIEBEERMREEIEE, BIEH-0.15%,

AmBAE R mAEH S, MERANERMIERELE, Lik 3.03%, HKiER
A mAE B mifE R SR, BIEA-1.37%,

F1: BHEBRBHTHBHEIE Index Market Data
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ﬁﬁ*&;ﬁ 6486.92 6482.03 4.89  0.08% 4.70% 11.99% 0.39
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REW & =E = FmE FHiEHE  Sharpe
g HiE% |
BRER Ecl)gsag Pre.Close  Points % ARR An.Vol Ratio
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s
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42 5
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NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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