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F1: BHEBRBHTHBEIE Index Market Data
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Close
ﬁfﬁlﬁ 2528.48  2541.86 -13.38 -053%  -2.02%  11.60%  -0.17
%fﬁﬁﬁ 1523.63  1546.68 -23.05 -1.49%  49.14%  18.59%  2.64
Iﬂﬁﬁgﬁ 3505.01 3531.97 -26.96 -0.76%  -9.46%  13.86%  -0.68
ﬁﬁﬁ:ﬁ 6451.40 649729 -45.89 -0.71%  -0.89%  12.12%  -0.07
ﬁiﬁf‘f 1563.89 1576.32 -12.43 -0.79% -15.86%  16.54%  -0.96
Eﬁ;\f’\lﬁfﬁ 174326 176347 -20.21 -115%  357%  1254%  0.28
Eﬁffi 251125 2531.04 -19.80 -0.78%  -10.34%  16.75%  -0.62
ZEFN frfﬁ 1053.73  1057.68 -395 -037%  -505%  8.48%  -0.60
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FhdaER FHUENE  Sharpe

Close Pre.Close  Points ARR An.Vol Ratio
\‘: ;_(ﬁA B
& Tn*?ﬁ 1175.64 1177.98 -2.34 -0.20% -0.37% 9.35% -0.04
NHCIMi
ab =
ﬁbli}]i:fglﬁi 1014.04 1023.40 -9.36 -0.91% -1.19% 19.96% -0.06
BN =3
E:Iﬁlﬁplc?laﬁ 880.32 885.52 -5.19 -0.59% -2.52% 9.82% -0.26
| | =
AR TR 914.19 921.09 -6.90 -0.75% -4.10% 9.80% -0.42
NHCCI
ZEaEWE
- - 0, 0, 0,
4 NHEMI 1059.15 1071.42 12.27 1.15% 0.65% 15.96% 0.04
e
%ﬁ;ﬁiﬁ 697.95 702.74 -4.79 -0.68% -1.65% 11.82% -0.14
N =N b O =]
m;ﬁ*ggf'ﬁ 1247.05  1246.60 045  0.04% -0.56% 11.70% -0.05
43 =
i RIS 908.92 912.51 -3.58 -0.39% 0.26% 8.11% 0.03
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
1.00% - 50.00%
45.00%
0.00% e 40.00%
100% 35.00%
30.00%
-2.00% - 25.00%
20.00%
-3.00% 1 15.00%
-4.00% 10.00%
5.00%
-5.00% - 0.00%
HENESENE EEILMEREIREX? | FFER T EE R MG E N E NN QY R ’
R EZF SR#HLHEEKRERQAN W S I ORB#E SETTHEHY o M8 I o 4
L& K Hﬁé B OK #® N 43 #
kR —— A HIEZER (AH)
BRIRIE: RAHAts
Bigger mind, Bigger future™ 1%%%‘@15:IEIZEE’]%%%?X§B% % 2T

BHOERRE



"‘| mTEH s HEERIEHHE (2025 £ 11 H 18 H E#D)

NANHUA FUTURES

B 2: Borm s B SERnaesE

| BEEEEE BERBREGIEH BT RIEH BEERERE
RMEANR @M EMESE|EMEANR S RREAE|EBENR 8 EIREAE|RREIR  SF  EBESE
ST R | 572% #w A [14.98% s7 A | 483% #wH [19.10%
g [ 2.46% g F7/23% HEE | 021% 3
HEE | 0.23% i =3 —2.14%[] TN
i -6.11%1 [Eif PVC -257%1 %%
= -8.21%1 124 -0.62% | & -4.05%1 EE%
PVC Carg -0.80% | REKMEE -4.91%1 R
-0.33% | ¥ o -1.38% & -5.07% 1 1254
-0.44% | = BB LIEH -1.97%[]  Ei -757%1 WhEEE
-0.80% | R&KigE RHENR @M EWEASE| —262%] PTA -9.85%1 SE{L4E
-1.63%[ 1% ToBERl 1.29% | -2.70% B4R -14.83% 48
-2.43%] [Eif HEE | 0.33% | -4.01%1 &% |
-2.84%1 PTA RE -4.14%1 %ﬁﬁ% &
-3.03% 1 1244 PVC -458%1 I EERTRIEH
—-471%1 I k= —4.61%1 REELR mEEAR & SEEANE
-7.46%0 4 -0.96% | KEm -5.25%1 E{L48 g 18.84%
-9.55%1 48 -1.23% | R#%K%EL ~7.45%0 4 =il
-11.67%1 @ -154%[ %z -7.86%1 48 -054% | %8
-11.87%1 %% -266% | Z_HE -10l04%1 A -1.09% | 3£
-1466% #& -2.94%1 [Eif -11.19% & -1.44%[ =
=k -3.10%1 LPG V- -331%41 =—
-4.04%1 PTA -5.37%1 187
-4.22%1 BZH -6.67%1 SEFFH
-6.17%1 R -9.76%1 ME
-6.37%1 BREE -10228%1 B
-7.08%1 IEIE -1226% Ek
—7.12%0 A%l 2
-11.50%1 4
(-39.44%| £Ex%

E: HEARX: EAMYAKSE /) |[SRMYAKEE , SEEEFRRAMY ALY, REBRERRAMYE TR,

3: FEHSZMERLY HIFSEMTA LS Proportion of Change in Position
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