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RRBASZ S BKENITE, & EREESHEBTE-0.39%, RHREHH,
B AR EEEEAIEH, Lik 0.29%, HKER/MWIRREEEEEREH,
HKIEA 0.16%, BXEERKHIRIREEEELISH, BIEH-0.95%, BXiRER/NIIRER
EREEREREREY, BiEAH-0.11%.

FEIEHT, HEEANETEBERCEMEHEE, L£iK0.4%, KBS/
FREEHEEMIEH, BN 0.2%, RIESEANETIRHE ML TIEL, BKiEA
-1.21%, BiES/NIEFIEHERFNL LIRS, BXi825-0.35%.

AmBAE R mAIEH D, MERAWERMIERESRLE, L3k 3.64%, BiE
RANERPEARMEREMRA, BIEAN-3.64%,

F1: BHEBRBHTHSHEIE Index Market Data
S

mwem  Today PRE RN awme FUESR REERE SO
Close
ﬁNﬁﬁlﬁ 3148.22  3160.68 -12.46 -0.39%  2567%  14.96%  1.72
%’fﬁﬁﬂ 2177.32  2179.76 -2.43 -011%  97.48% = 32.10%  3.04
Iﬂ’k\lﬁ’ﬁsﬂ 425582 427397 -18.15 -0.42%  14.41%  16.37%  0.88
ﬁﬁﬁ:’“& 726562 725382 11.80 0.16%  14.44%  1430%  1.01
ﬁiﬁl‘:‘fi 2038.86 2058.32 -19.46 -0.95%  1555%  21.12%  0.74
ﬁ%fffﬁ 2060.97 206373 -2.76 -0.13%  2355%  18.19%  1.30
E&*Efi 2596.63 2589.01 7.63  029%  094%  1597%  0.06
ZEFN ﬁ“j‘lﬂzﬁ 1111.86 111806 -6.20 -055%  4.95% 7.86% 063

HRRIR: BEERRE

RERT: XENBFEARUESE, FAREMREEIR

BEWRIRIEN Z ER SRR EKERS 1]



141 ]2
z RaTEH Tk

NANHUA FUTURES

B MIEE AR (2026 4£ 3 A 17 H 28170)

*®2: MEEEBRWIHHE

1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility

S .
REW & =E = FmE FHiEHE  Sharpe
1= “(y |
BRER Today Pre.Close  Points RR% ARR An.Vol Ratio
Close

S ﬁgﬁ\A 1=
A5 Tn*?ﬁ 1458.67 1464.74 -6.07 -0.41% 9.33% 24.14% 0.39

NHCIMi

ab =

ﬁbli)ﬁj;?i 1520.51 1537.10 -16.58 -1.08% 18.39% 50.69% 0.36

BN =3
E:Iﬁlﬁﬂaﬁ 1218.26 1233.23 -14.97 -1.21% 12.17% 29.41% 0.41
| | =]
k%fﬁ’{lﬁclc?rﬁ 1189.71 1193.86 -4.15 -0.35% 10.21% 30.01% 0.34
ZEaEWE

0, 0, 0,
4 NHEMI 1098.17 1093.78 4.38 0.40% 1.09% 17.89% 0.06
s

%ﬁ;ﬁiﬁ 725.12 723.68 1.44 0.20% 1.68% 14.05% 0.12
N =N b O =]
Hﬂ;ﬁgﬁﬁﬁ 1353.10 1360.14 -7.04 -0.52% 3.94% 14.31% 0.28
42 5
i FIIRE 975.04 978.68 -3.64 -0.37% 2.05% 10.33% 0.20
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| HEEAEY HEERE SRS BT SiEH HELRIEY
RMENR &M EBENE|EBENR 0 S ERESE|EEMESNS 0 SW  RREANE|RBENR &M RRENE
syA [11.00% C3pa) aiesE 111.95% LIRS
2R [13.15% g [5.20% %A 18.28% syA P913%
PvC [13.12% | -4.15%] #4& pvC [12.60% Eal [5.76%
mEz || 1.53% | -7.05%0 =4 By [2.50% &5 [13.23%
F$R | 0.33% | -9.18%1 4 mEz | 1.25% e [2.35%
-0.20% | E# -9.30%1 Eif % | 089% % [ 204%
-1.70%[l #&7% B -1.86% & -0.95% | FEEW
—221%[1 & e LiEH -2.08%[] F#KigR -428%1 4%
-2.35%|| RHKEES RWEHR &M RMEANE| —220% &R -6.03%1 4
-2.39%1 #& PVC []329% | -2.34%[] I -8.16%1 A
—271%1 I #z1% [1213% | -262%1 & -8.92%1 48
-3.15% 1 %% mEz [ 1.58% | -3.53%1 A -11.64%] mERsE
-3.93% 1 #xHdiH -023% | LPG -386%1 48 BERTRIES
-460%1 A -1.57% | T = 15458 -420%1 PTA EMEANS @ EMENE
-5.12%1 PTA —211%[ R=E -4.45% 1 #RELH Ek [ 425%
-5.15%1 4 -2.63% 1 RIKGEE -458%1 4 #82 [la15%
-5.26%1 48 -2.79%1 & -4.79%1 xR sEirs | 0.83%
-5.30%1 Eih -2.89%1 HE -6.15%1 BEREE -054% | =
-5.72%1 34T -2.97%1 IIE -751%1 K -153% =E—
-31.07% [Eih -330%1 Z—E —2237% =M -458%1 181
-5.32%1 PTA -8.97%1 WBE
-5.65%1 AL -10l02%1 @
-5.81%1 4 -10.93%! #xiidi
-6.02060  fEx -14.47% Tif
-7.00%1 BzZH -15.70% At
-7.71%) BEE —24.04% 3
-9.49%1 ¥
-27. JEEAEH

i EAR: ERMY KSR /L |SRMYAKKE , EFELESRRAMYA LY, EeHEARREMLA T,

B 3: FERHMIBEHY BT LS Proportion of Change in Position
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B 8: REAMHIS M= REE B R ER Y B kEKE
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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
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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
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