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F1: BHEBRBHTHBHEIE Index Market Data

T
Close
ﬁfﬁlﬁ 2548.28 253831 9.98  039%  1.02%  1154%  0.09
ﬁ’\lﬁﬁﬁﬁ 1692.78  1650.64 4214 255%  65.02%  18.73%  3.47
I“ﬁ“ﬁgﬁ 3458.08 345372 436  0.13%  -8.60%  13.81%  -0.62
ﬁﬁﬁ:’“& 6569.77 651748 5229 080%  3.60%  11.95%  0.30
ﬁiﬁé%i 1508.71 1514.18 -5.47 -0.36% -17.24%  16.54%  -1.04
ﬁ%fffﬁ 179441 178457 9.84  055%  9.69%  12.45%  0.78
Eﬁffi 2491.82 246269 29.13 118%  -8.20%  16.39%  -0.50
ZEFN ﬁ“j}éﬁ 1043.69 104621 -2.52 -0.24%  -3.87% 8.20%  -0.47

FRISR: PAHIR

RERT: XENBFEARUESE, FAREMREEIR

BEWRIRIEN Z ER SRR EKERS 1]



14 }}73
z Rateilts

NANHUA FUTURE!

s

B EMmIEE AR (2025 4£ 12 A 10 H E#I=)

*®2: mEEFEBERTIHEIE

S e
eI & RE - FElaEE FHEZIE Sharpe
g HilE% |
EHER Ecl)gsag Pre.Close Points o ARR An.Vol Ratio
S ;'(g’\i:A =
#f) Tn*?ﬁ 1158.98 1158.82 0.16 0.01% -1.17% 9.84% -0.12
NHCIMi
ab s 1=
ﬁbli}l;i*;?ﬂ 977.53 979.40 -1.87 -0.19% -3.86% 17.86% -0.22
N 1=
EIT;1§£E¥5[ 859.81 863.82 -4.01 -0.46% -3.07% 9.93% -0.31
| | =]
k%%[{]ﬁclc?rlﬁ 889.74 896.44 -6.70 -0.75% -4.64% 10.45% -0.44
EaEdRE
0, - 0, 0, =
4 NHEMI 1042.00 1029.31 12.69 1.23% 1.07% 15.34% 0.07
s
i’%ﬁ;?ﬁi 682.71 680.12 2.59 0.38% -3.18% 11.03% -0.29
N =N b O =]
Hﬁzﬁgﬁﬁﬁ 1215.46 1217.62 -2.16 -0.18% -0.96% 8.45% -0.11
225 5
IR 914.31 913.51 0.80 0.09% 0.98% 7.20% 0.14
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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3: FEHSZMERLY HIFSEMTA LS Proportion of Change in Position

10.00%
8.00%
6.00%

4.00%
2.00% I I
0.00% I -

-4.00%

-6.00%

-8.00%
WHENEEW RO A ETE ALK IIN
mg%ﬁmlﬁlﬂﬂalﬁ#ﬁﬂéﬁlﬂiﬁﬂgﬁ

™

Bigger mind, Bigger future

BHOERRE

BEWRIRIEN Z ER SRR EKERS

i
RE
]
i
#HE

PTA

$EAE
22

ZZHEE

il
b4

LR B RN III
|

b
23
253
Ek
bt

KB
AT
LPG
a%
B

#F3IW




'll‘l EATERA TS HEHRISH IR (2025 £ 12 A 10 H =)
NANHUA FUTURES

B 4: BEESERMBRIERUE—FESRE (13—4)

4.00 |

3.50 -

3.00 -

250

2.00

1.50 -

1.00 -

0.50

0.00 . . . . .
15/8/27 17/8/27 19/8/27 21/8/27 23/8/27 25/8/27

=—=NHC| =——=NHPMI =—NHIl - NHAI

5.00 -
4.00 -
3.00 -

2.00

i T e it

.00 T g T T v
15/8/27 17/8/27 19/8/27 21/8/27 23/8/27 25/8/27

——NHMI ——NHECI ——NHNFI ———NHFI

BRI B

B 5: AEESHEEMERERHEESE (H—4)

1.90 +

1.70 -
150 -
1.30 -
110 -

0.90 7%/—" W‘W

0.70 \ \ ‘ ‘ ‘ ‘
24/12/2 25/2/2 25/4/2 25/6/2 25/8/2 25/10/2 25/12/2

——NHCI ——NHPMI ——NHIl —— NHAI

Bigger mind. Blgger future BEBRIREXZ BEHRRRAIDS EAW

BHOERRE



'll‘l FATERRES HEAEERISM IR (2025 £ 12 5 10 H B#=)
NANHUA FUTURES

1.15 -
1.10 -
1.05 -
1.00 -
0.95 -
0.90 -
0.85 -
0.80 -
0.75 -
0.70 w w \ \ ‘ ‘
24/12/2 25/2/2 25/4/2 25/6/2 25/8/2 25/10/2 25/12/2

——NHMI ——NHECI ———NHNFI ———NHFI

BTRISRIR: B

6: MEERIEHHEESRE (3—K)

115
1.10
1.05
1.00
0.95
0.90
0.85
0.80
0.75 -
0.70 T T T T
\Z A N
o
AP S

©
©
0

N
R
® P

S Lo
VAN
DA S

> D

O &V
© & A
DA

) W) '\Q N
Vv YV W) A\ A
Vv rf? (ﬁ')

——NHEI ——NHPCI ——NHCCI —— NHFMI

115 4
1.10 -
1.05 -
1.00 -
0.95 -
0.90 -
0.85 -
0.80 -
0.75 -
0.70 \ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘

N
USRI R ¢§°°\(£\ v

W P 0 ©
DA A 49

) X &
VARV
P

©
» ?

o © 4O %
» Ny o
N\ AN R
W D

,l/b‘
——NHBMI ——NHOOI ——NHAECI ——— NHCIMi

HRSRIR: Ml

Bigger mind, Bigger future EEUAEEX 2 JEH %= &K $57

BHOERRE



'll‘l EATERA TS HEHRISH IR (2025 £ 12 A 10 H =)
NANHUA FUTURES

7: BEWARIRED S m A e b 5% R S - B e AR B S H Bk R

-2.36% -1.30%
—p 'A:l& 5 —
-0.90%

R —

Rl
-0.65%

—> k%
—» AiH —
LPG
+|-' 7,<
~0.48% > TR

0.26%

IR i
-0.74% HE
-0.10%
4 £ it {5 T 24
g 0.31% d 0.07%

Bigger mind, Bigger future EEREIEE Y E MRS s =15

BHOERRE



'll‘l EATERA TS HEHRISH IR (2025 £ 12 A 10 H =)

NANHUA FUTURES

B 8: REAMHIS M= REE B R ER Y B kEKE
73]

&M

1.52% | d 021%
il B B2 40
g 0.00% -0.51% d 1 23%
S i
R | -0.14% g 0.92%
-1.15% d 1439

BN %W
B 0.48%
% L
-0.32%

9: K= @IS M= iR B A - B mA e B iKRkE

' 1
T— | -1.16% [
1
1.21% ! |
1 —_— 1
i 2l XiFH W
g= .\' 0.20% -0.15% |

2.09%

_______________________________________

R | i
g .33 Il _
N =%
b
0.49% N
L »

2
0.60%
AR AR
Bigger mind,Bigger future™ % LR EX 2R S RIS $17

BHOERRE



FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATERR FE RS Z T A RSUEE RN EEE AR,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

#. BREHENNRRERRESHAN BPRNFIE, BETEEEEETHEARZIGRE, RREWSTH
PRERRIEZEEURNR=EEN, EARRNE, ZARATLHERRERAHHENERL. MUA—HHEE,
BARRREXSMRERMEHRARERTROANFFENEF,

FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
AR BMRERRERHA AT AWML HE, EEMERT, FAMEFHERMAIRENERMNE
WARFrEpETE. TERMBHARRIENGBHITHXZZNKRE, FAARTKIEBERBRRSAEITHLES
SREMSENEMERRRE,

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREWUA—BOTHTFRF/BXZEZN R ZRFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R BAENYZRE AL T WREFERMAHREN R EREREEF =R

RERRFARW, FEUEMATXEE, SOHRLZURENHE. ATHEDEAFUEMEMA, SIRA
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFIBEMARE, FEEAREFEANER. BRETIARRE, BRESEHIRMA, HAXATAHER. RS
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




