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RBESLZ S BREMITE, SHBEEESHEHLERK 1.42%, RRisH+H,
KRR KRS B L RE LB S, LK 4.59%, BKIRSR/MIRREEER" g,
TKIEA 0.42%, BXERAHMREFERERIELY, BiIEA-4.41%, BRES/DAIR
REMERBEY, BIEAH-0.21%

FrfeHh, HIERAMETISHESRIFIER, L3k 7.24%, HKES/NHESR
BHEEMIEH, HEA 0.57%, BREZAKWETIEBELFIEWIEH, BIEA-
0.32%, BiEE/INNEFRBERBEMBHEH, BRIEH-0.06%,

AmBAE R mAIEH Y, KRR ERMIEHERHE, Lk 943%, HKiER
AHEmAE EmPEHERR, BXIE4-6.86%.

F1: BHEBRBHTHBHEIE Index Market Data

T
Close
ﬁfﬁlﬁ 3055.49 301273 4276  142%  21.18%  15.39%  1.38
ﬁ’\lﬁﬁﬁﬁ 1953.04 204321 -90.17 -441%  71.92%  36.12%  1.99
Iﬂhﬁﬁgﬁ 4147.44  4050.85 96.60  2.38%  11.69%  17.62%  0.66
ﬁﬁﬁ:’“& 7137.88  7176.09 -38.21 -053%  12.45%  14.45%  0.86
ﬁiﬁl‘:‘fi 2000.50 191276 87.74 459%  13.78%  24.63%  0.56
ﬁﬁ;\,f,{,ﬁfﬁ 200751 2018.86 -11.35 -056%  17.89%  18.61%  0.96
Eﬁffi 257321 257870 -549 -021%  3.16%  1591%  0.20
ZEFN 'f;“j‘léﬁ 1074.85 1070.33 452  042%  -0.24% 7.97%  -0.03

FRISR: PAHIR

RERT: XENBFEARUESE, FAREMREEIR
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1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility

AR IES AR (2026 £ 4 A 2 H EHm)

*®2: mEEFEBERTIHEIE

Sk - _
wnem  Tan PEE AR aw. vOSES eEaes o
lﬂgff”fﬁ 141446  1379.74 3472  252%  7.29% 28.17% 0.26
aglﬁtsﬁa 145554  1357.33  98.21  7.24%  15.85% 67.73% 0.23
Eﬂﬁlﬁp{iﬁﬁ 123422 118251 5172  437%  12.04%  4137% 0.29
ﬁ*ﬂjﬁggﬁﬁ 122373 117326  50.46  4.30%  10.69%  41.60% 0.26
E;E:iﬁfg‘ 1089.52  1090.14  -0.62 -0.06%  0.74% 16.20% 0.05
%ﬁ:ﬁi 698.49  694.50 399  057%  0.31% 14.53% 0.02
mﬁﬁ*ﬁ:&ﬁ 1321.28  1311.39 989  0.75%  3.32% 15.42% 0.22
%m’iﬁﬁﬁ 951.70 95478  -3.08 -0.32%  1.05% 10.36% 0.10
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B 2: Borm s B S ERnaesE

| BEEEEIEH HEXRREESIEN BT HIEE BEEEIRH
RMENR & EBENE|EBENR SR ERENE|EMESSR 0 S SMEANE|R®EANR S RBEANE
B 149.55% B 174.63% Eim 153.44% fies [ 4.80%
PTA [641% g [ 4.74% PTA [F7.87% swrE [ h42%
AEE  15.28% Zm 211% mEz  [1644% g [3.22%
pvCc [12.75% am [ 1.72% wtkim  15.74% e [3.17%
et [12.69% | —1.56% [ #2404 BEwE [13.68% wmEE [1277%
Fokgr [ 1.82% | -4.10%1 %#FA PvC [3.43% g [ 1.69%
gZm | 122% |-1114% %% Fokighs [ 241% | -3.10%41 4
i | 0.98% MR IEH #5x [1166% | -651%1 &
¥5rim | 0.88% |EEENSR S EWMENE aimg || 1.31% | -7.84%1 2L
£ | 043% B 151.26% i | 079% |-1854%1 45
W | 040% PTA  [7.79% Ss8 | 070% [ -2025% %W A
% | 020% mEz  16.38% wE | 052% |
=44 0.09% st 1 5.70% g2 | 0.47% EERFRIEHK
-0.19% | 1#8% LPG [ 4.52% 2 | 025% |EEEANR S  SWEAE
-0.76% | 48 BEE [1364% | -010% %K% KR
-0.96% | HELUW PvC [1340% | -095%| & g  7.48%
-261%1 %¥FA gz [1278% | -1.14% 12558 seirm  12.61%
-3.00%1 A z=E [261% | -272%1 4 Bk [4s57%
-654%1 E#E& #zk [1239% | -2.94%] %¥A B% [13.06%
-13.26%1 AR Fokgi: [12.39% | -3.44%1 4@ axE [12.65%
5 [163% srrn [ 2.51%
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e | 0.78% —3.42% 1 3%
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B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position

6.00%
4.00%

2.00%

0.00%
-2.00%

-4.00%
-6.00%
-8.00%
-10.00%
|g@ﬁ%%%%ﬂﬁﬁﬁ%ﬂﬁ%%%%ﬁ%ﬁﬁ*ﬁgl@%ﬂﬁﬁ’@ﬁ?%ﬂﬁ%%ﬁﬁ%ﬁﬁﬁﬁm&ﬁ
SR ZEHETE o RESHENIE KENIEMEZR HANESED H#HEEE FT B
K 3k 88 i}ﬁ N # ® O # E
FRSRIR: MK
Bigger mind, Bigger future™ BENEEY T ER RS SZEs @35

BHOERRE




'll‘l FATERRES B RISH IR (2026 £ 4 B 2 H EHM)
NANHUA FUTURES

B 4: BEESERMBRIERUE—FESRE (13—4)
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B 5: BEESHEEMBERERAEESE (H3—4)
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B 6: mEEERAEERE (13—4)
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B 8: REAMHIS M= REE B R ER Y B kEKE
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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,
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