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RBESLZ S BREMITE, SHEEESHEH LK 0.09%, HiRisH+H,
HkIRE KRS i e Re L8 E, L3k 0.69%, PKiER/IMAIRRE R LT RIEH,
HkiEA 0.28%, BXERAHIMREMERERIEH, BiIEA-1.38%, BRMRERS/NAIR
REBENTMIFH, BRIEA-0.12%,

FrfeHh, HIERAMETISHESRIRIER, L3k 1.43%, HKES/NHESR
EHEEFEWIEL, TKIEA 0.18%, BREERAWEHIEHERBEMBHEH, B
M&A4-0.73%, BXiRS/NEBISHE MBS HEHEE, BX1E25-0.04%,

AmBAE R mAIEH Y, MERAWERMIEHERHE, Lk 2.56%, HKiEH
A mAAE B mif s R L, BRI8A-4.77%,

F1: BHEBRBHTHBHEIE Index Market Data

Close
ﬁfﬁlﬁ 275896  2756.35 2.61  0.09%  6.93%  1356% 0.5l
ﬁ,\lﬁﬁﬁﬁ 2164.96 219520 -30.25 -1.38%  98.32%  30.06%  3.27
Iﬂl’;ﬁﬁsﬁ 3645.09 363491 10.18 0.28% -5.60% 14.73% -0.38
%ﬁﬁ;ﬁ 703628 705745 -21.18 -0.30%  9.00%  14.13%  0.64
ﬁiﬁi’g’? 1591.94 158110 10.84 0.69%  -14.27%  17.23%  -0.83
ﬁ%ﬁiﬁgﬁ 202211 2029.99 -7.88  -0.39%  22.26%  17.57%  1.27
Eﬁffi 2477.78 249221 -14.43 0.58%  -8.16%  16.18%  -0.50
WFNE“:?% 105459 105584 -125 -0.12%  -0.79%  7.56%  -0.10
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BEWRIRIEN Z ER SRR EKERS 1]



"‘ mTEH s HER RIS HIE (2026 &£ 2 A 10 H EH)
“ NANHUA FUTURES

*®2: mEEFEBERTIHEIE

TBE s omx

FhdaER FHUENE  Sharpe

wRER -E:cl)gsag PreClose Points 1 ARR An.Vol Ratio
¢1ﬁfcﬁ”fﬁ 121712 121116 596  0.49%  1.27% 15.22% 0.08

ﬁglziflﬂ 1039.81 102517  14.64 143%  1.92% 23.07% 0.08
& i'ﬁjﬁplc*lgﬁ 938.21 93316 505  054%  237%  16.14% 015
ﬁ*ﬂlﬁclf'%ﬁ 947.75 94570 205  0.22%  1.09% 1559%  0.07
E;ﬁ:iﬁfg 1034.06 1041.69 -7.63 -0.73% -0.88% 17.72% -0.05

i’%ﬁf\iﬁ 685.04 688.20 -3.16 -0.46% -0.97% 13.36% -0.07
miﬁg&gﬁﬁ 1230.95 123144 048 -0.04%  -048%  1049%  -0.05
%ﬁﬁgﬁﬁ 931.80 93009 171  018%  0.36% 9.91% 0.04

1: FERHFMIEHWEE VS 31E Commodity Return vs Volatility
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B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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B 4: BEESERMBRIERUE—FESRE (13—4)
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6: MEERIEHHEESRE (3—K)
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