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RBHESZ S BHBENITE, SHREEEIEHTE-0.6%, WMRIEHT,
REEENRTRIEH, £k 0.13%, ERHERMETE, BRESZANTREEER
EREY, BKiEH-1.41%, BiERDMUIRREREEBEY, BIE4-0.02%.

FrfeHh, HIERAMETIEHSmATHBHER, Lk 0.19%, HiE&/HY
FHEHSBaFEMEHEE, KIEHR 0.15%, BIERAMNEHEEHSEIREHY, B
MEA-1.18%, BES/NYEBISHER ML TIEH, BX1E5-0.24%.

AmBA B s h, HEEAR RIS, k8 3%, HiE&EX
R mEA 5 IS B R R TRA RN, BXI828-2.26%,

F1: BHEBRBHTHBEIE Index Market Data

T
Close
ﬁfﬁlﬁ 307231 3090.90 -18.59 -0.60%  28.98%  14.42% 2.1
%,\,ﬁﬁﬁﬁ 1948.79 197665 -27.86 -141%  6121%  36.66%  1.67
Iﬂh‘i’ﬁgﬁ 4163.74  4187.84 -24.10 -0.58%  21.11%  16.56%  1.27
ﬁﬁﬁ:’“& 742006 742139 -1.33  -0.02%  22.56%  13.61%  1.66
ﬁiﬁé‘fi 1950.76 1967.30 -16.54 -0.84%  21.81%  24.73%  0.88
ﬁ%ﬁffﬁ 212032 212096 -0.65 -0.03%  30.68%  17.82%  1.72
Eﬁffi 2607.54 2608.05 -051 -0.02%  9.84%  14.99%  0.66
ZEFN 'E“A*:E:ﬁ 1079.66 107822 144  013%  1.80% 785% 023

BRI TR

RERT: XENERARRESE, FEREMLETER

BEWRIRIEN Z ER SRR EKERS 1]



L4411 e
z RaTEH Tk

NANHUA FUTURES

1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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*®2: MEEEBRWIHHE

S = _ 3
W T TER, AR mwe HERR shmme o
1’“’;??&@ 1393.62  1403.95  -10.33 -0.74%  4.94% 27.24% 0.18
ﬁ%ﬁf“ 1439.32 145643  -17.12  -1.18%  1.94% 58.71% 0.03
Eifﬁplcﬁﬁﬁi 1206.00  1208.93  -2.93 -0.24%  3.28% 42.49% 0.08
ﬁ*ﬂlﬁclfﬁ 1189.31  1193.97  -4.66 -0.39%  3.44% 40.50% 0.09
E;E:iwg 109458  1092.98 1.59  0.15% 1.09% 15.11% 0.07
%ﬁ;ﬁi 676.68 682.28 -559  -0.82%  -1.19% 12.96% -0.09
miﬁfgﬁsﬁ 1326.02  1323.50 252 019% 0.41% 12.81% 0.03
%ﬁﬁgﬁﬁ 931.27 933.93 267 -029%  -1.72% 10.70% -0.16
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3: FEHSZMERLY HFSEMTA LS Proportion of Change in Position
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