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RRBESZ S BRKENITE, & EREESHEBTE-0.23%, RHREHH,
HkiRER KRS i B EIEE, L3k 0.38%, MKER/MIRREREER~RIEH,
HkiEA 0.03%, BXERAHMREEERERIEH, BiIEA-1.62%, BRMRERS/NAIR
REMET W RIEE, BIE5-0.07%.

FEIEHT, HKEEANETRHERBREMEHES, £k 0.61%, #KiEE/D
I EBIEBEREMIEE, FKiEA 0.28%, KRR KHEBMIEHZRERIEE, B1EA-
0.48%, BiRE/INWEBIEHERMLTISH, BKIEH-0.1%.

AmBAE R mAiE Y, MERAMWERMIEHERS, Lik 2.96%, HKiEH
A A mA R miP s R, BRi8A-3.48%,

F1: BHEBRBHTHSHEIE Index Market Data

L
s ll&ﬁ o, HEw TR SRR
ﬁ@*‘g‘fi 2986.77 2993.56 -6.79  -023%  23.67%  14.24%  1.66
%’fﬁﬁﬂ 193555  1967.34 -31.79 -162%  67.58%  36.59%  1.85
Iﬂh‘ﬁ‘ﬁsﬂ 4056.82 4059.75 293 -007%  1508%  16.34%  0.92
ﬁﬁﬁ:ﬁ 738171 739152 -9.81 -013%  18.89%  1342% 141
ﬁiﬁi‘fi 1862.65 186556 -2.91 -0.16%  13.53%  24.63%  0.55
ﬁ%fffﬁ 212366 2131.03 -7.37 -0.35%  28.98%  17.72%  1.64
E&*Efi 260493 2595.04 9.89  038%  6.69%  14.99%  0.45
ZQFN ﬁ“j‘lﬂzﬁ 1067.12 1066.85 0.27  003%  0.34%  7.74%  0.04

HRRIR: BEERRE

RERT: XENBFEARUESE, FAREMREEIR

BEWRIRIEN Z ER SRR EKERS 1]



14 }}73
z Rateilts

NANHUA FUTURES

*®2: MEEEBRWIHHE

B A IS AR (2026 £ 5 A 27 H 2#=)

S -
REW & =E = FmE FHiEHE  Sharpe
5 HiE% !
BRER Today Pre.Close  Points % ARR An.Vol Ratio
Close
S ﬁﬁA 1=
A5 Tn*?ﬁ 1336.94 1339.37 -2.43 -0.18% 2.93% 26.86% 0.11
NHCIMi
ab =
ﬁb'i}li*;?i 1332.45 1338.82 -6.37 -0.48% -4.52% 56.22% -0.08
BN =3
E:Iﬁlﬁﬂaﬁ 1139.73 1140.90 -1.17 -0.10% -2.31% 40.67% -0.06
| | =]
k%%’{lﬁclc??ﬁ 1138.10 1142.16 -4.06 -0.36% -1.54% 38.98% -0.04
ZaEMRE
0, 0, 0,
7 NHEMI 1101.45 1094.80 6.65 0.61% 0.10% 17.16% 0.01
s
%ﬁ;ﬁiﬁ 671.56 669.71 1.86 0.28% -2.65% 13.07% -0.20
N =N b O =]
Hﬂ;ﬁgﬁrﬁ 1301.65 1297.36 4.29 0.33% -1.35% 11.92% -0.11
42 5
i FIIRE 938.02 939.00 -0.97 -0.10% -1.35% 10.74% -0.13
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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3: FEHFMER LY HIFSCEMTA LS Proportion of Change in Position
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BARRREXSMRERMEHRARERTROANFFENEF,

FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
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RERRFARW, FEUEMATXEE, SOHRLZURENHE. ATHEDEAFUEMEMA, SIRA
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