v
Noy Bt

ANHUA FUTURES

z
C A

E74 70000505

0571-87839251
cyh@nawaa.com

7% F03103098

0571-87839263
nhzhaobo@nawaa.com

FE143# F03118352
0571-87839263
wyl@nawaa.com

BESHWEEE:
WEMSFTAT [ 2011 ) 1290

Bigger mind, Bigger future™

BHOERRE

BEFRIEH AR (2025 £ 12 A 12 A E¥F)

RBESLZ S BREMITE, SHBEEESHEHLERK 0.14%, RRisH+H,
IR AR EEEREEELY, Lk 1.91%, KiBR/DNHWIRREFERTRIE
#, IEA 0.01%, BMEHZEAHMREZEELEMLISH, BKIEH-1.1%, BKIBSNH
R EFEET I mIsE, BIEH-0.21%.

FHEEHD, FEETERBHOERTE, ERBRESEANESTEHEEMISEH,
BRI A-1.18%; BXES/NYUEBIEHE mASHAIEE, BXiE55-0.01%,

AmBAE R mAIEH Y, MERXWERMIEHED, Lik 3.86%, BHiE&EX
B mEA S B M IE R LPG, BX1EA-3.79%,

F1: BHEBRBHTHBEIE Index Market Data

T R
Close
%Nﬁ:glﬁ 254598 254238 361  0.14%  061%  1154%  0.05
ﬁ’\lﬁﬁﬁﬁ 173230 1699.78 3252 191%  67.87%  18.71%  3.63
Iﬂhﬁﬁgﬁ 3427.15 343453 -7.38 -021%  -9.81%  13.82%  -0.71
%ﬁﬁ‘fi 6580.25 653258 47.67 073%  290%  1197%  0.24
ﬁiﬁfﬁi 1483.75 150022 -16.47 -110% -18.75%  16.57%  -1.13
ﬁﬁ;\f’\lﬁfﬁ 1816.81 179458 22.23  124%  10.62%  1250%  0.85
Eﬁffi 244606 245296 -6.90 -0.28%  -10.66%  16.45%  -0.65
ZEFN ':"“j'lgﬁ 1046.81 1046.70  0.11  001%  -2.95%  819%  -0.36
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*®2: MEEEBRWIHHE

TBE s omx

FhdaER FHUENE  Sharpe

H H &% |
BRER Today Pre.Close  Points % ARR An.Vol Ratio
Close
S ;'(g,ﬁ\A 1=
A5 Tn*?ﬁ 1149.85 1152.89 -3.04 -0.26% -1.27% 9.83% -0.13
NHCIMi
ab =
ﬁbli)li:leﬁﬁ 955.64 966.21 -10.57 -1.09% -3.78% 17.54% -0.22
BN =3
E:Iﬁlﬁﬂaﬁ 854.24 860.66 -6.42 -0.75% -2.96% 9.84% -0.30
i | 1=
ﬁﬁ{{jﬁclc??ﬁ 875.06 884.77 -9.71 -1.10% -4.94% 10.53% -0.47
ZEaEWE
- - 0, - 0, 0, -
4 NHEMI 1021.95 1024.24 2.29 0.22% 0.92% 15.39% 0.06
s
%ﬁ;ﬁiﬁ 665.68 673.62 -7.94 -1.18% -3.51% 11.37% -0.31
N =N b O =]
mﬂ;ﬁ;gﬁﬁ 1222.55 1222.69 -0.14 -0.01% -0.60% 8.57% -0.07
42 5
i FIIRE 914.09 916.63 -2.54 -0.28% 0.94% 7.25% 0.13
NHAECI
SRR AR
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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3: FEHSZMERLY HIFSEMTA LS Proportion of Change in Position
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