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EEF RIS AR (2026 £ 5 A 15 H EHH)

RRBASZ 5 BHKENITE, S EREESHEBTER-0.59%, RHREHH,
IR KRS B L RELIE S, LK 1.44%, BRSNS EET I miss,
HKiEA 0.25%, BXERAHIMREEERERIEH, BiIEA-5.50%, BRMRS/MAIR
REBENRTMIBH, BIEH-0.73%.

FHEIEHT, HIBEXNETIEHEREREH, Lk 3.61%, HKiE&E/NEER
EHERREESIEY, KEA 0.71%, REERXWEFIBHELFEWIELH, BKiE
#-1.05%, BiaR/NERIEHEEMIEE, BKIEH-0.79%.

AmBAE R mAiE Y, MERAWERMIERERHE, Lk 4.97%, HKiER
AEmAKERMEREER, BKIEH-10.31%.
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S .
REW & =E = FmE FHiEHE  Sharpe
= HiIE% k
wRER Today o 0 Close  Points W ARR An.Vol Ratio
Close
\‘: ;_(glﬁ\A B
A5 Tn*?ﬁ 1388.28 1378.46 9.83 0.71% 4.95% 27.15% 0.18
NHCIMi
ab =
ﬁb'i}i*;?ﬂ 1424.48 1374.79 49.69 3.61% 3.49% 67.32% 0.05
BN =3
E:Iﬁlﬁplc?laﬁ 1198.07 1184.49 13.57 1.15% 5.08% 45.01% 0.11
) [ 1=
ﬁﬁl{lﬁclc??ﬁ 1181.51 1170.86 10.65 0.91% 4.89% 44.62% 0.11
ZEaEWE
- - 0, 0, 0,
4 NHEMI 1103.52 1114.62 11.10 1.00% 2.07% 15.93% 0.13
s
%ﬁ;ﬁiﬁ 687.32 692.81 -5.49 -0.79% -0.03% 14.40% 0.00
N =N b O =]
m;ﬁ*ggf'ﬁ 129527  1308.48  -13.21 -1.01% 0.66% 15.65% 0.04
43 =
i RIS 944.05 954.08 -10.03 -1.05% -1.49% 10.65% -0.14
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
6.00% - 90.00%
4.00% - 80.00%
2.00% - 70.00%
0.00% - 60.00%
-2.00% - 50.00%
-4.00% - 40.00%
-6.00% - 30.00%
-8.00% - 20.00%
-10.00% - 10.00%
-12.00% - 0.00%
kR —— R HIEE (AH)
BRIRIE: RAHAts
Bigger mind, Bigger future™ FEZ M EIRIE YT 2 B S &4 % 2%

BHOERRE



"‘ mTEH s EEE RSN (2026 £ 5 A 15 H EHE)
“ NANHUA FUTURES

B 2: Borm s B S ERnaesE

| BESEEIEH BHREEREEER BEET I RIEH BEEERE
RHENR @M ERESE|EMESNS S RREAE|RBEIR 0 SF  SRENE|EBENR 0 8 SMESE
B [183.40% Eim 164.83% Bl 148.83% | -1.70%[ @
PTA [l 2.46% i | 0.67% hlm 05.04% | -1.78%[] W
mEE [ 1.87% | -3.46%] i PTA [1368% | -1.84%[1 %6
R | 029% | -4.37%1 4 B [1277% | -3.11%4] %
-0.53% | PVC —4.77% 255 BEE | 1.01% | -4.17% ] HEE
-0.68% | %% -5.76%1 WA -0.80% | PvVC -651%1 &
-1.30% | 3% 116.14% #4& -1.03% | % -9.30%1 &
-141%[] & M RE LIS H -1.12% | %K% -9.97%1 2L
—1.50% || REkIERH: RWEASR @M RMEAE| -120% ] & -10l65%1 k58
-156% [ Eif Bl 15854% | -2.05%[1 I -11.83% %¥ A
-1.92%[] 37 il 16.37% | -2.15%[] 4 -1352% 5
-1.94%[ 4 LPG [ 565% | —-2.42%[] R#AEE: -2561%| A
-2.25%] #1 PTA [ 463% | -3.04%] # MERTRIEYR
-2.28%|1 MBI MmEg  [1350% | -3.06%1 48 RWEASR @M EMEAE
-229%/1 48 #z% [1315% | -3.14%1 4 43 [ 413%
-2.62% | =i z=B [ 154% | -3.299%1 24U HEim [ 2.45%
—2.84%1 WA s [ 1.45% | -352%1 Sk4E #82 | 1.03%
-6.04%1 A BEE | 127% | -3.90% 1 %A -089% | BT
-7.35%1 #& -0.28% | Bz -450%1 & -233%1 =—
-25.49%| AR -0.38% |T IR -8.44%1 A -5.76%1 Ek
-0.92% | R= -714%1 B
-1.01% | PVC -8.28%1 SEAFH
-1.41%[ &% -12.79% Eih
-152% [ e -15.90% 3EiFim
-2.58%1 I L18.29%1 #&1
-3.05% 1 RIKIEEL [—21.07% =#
-3.80% 1 £Ex
-3.96%1 4

HRSRIR: MR
e HEARX: KR BIKE /L 1& AT Y BIKEE , REBEAKRAMNYE LN, EeBREARARAMLE T,

3: FEHSZMERLY HFSEMTA LS Proportion of Change in Position

15.00%

10.00%

5m%“|
0.00% IIIIIIIII----

-5.00%

-10.00%

-15.00%

EEMESIHKORBHRBEPRIROJWAKEIRCE | MEKKERAHFBREEEALIN
ZHEHKEHIRBFHER H#g HUSHKoHEOINRHDBEEE ||ODO $HEEE
Y B 2 S #® N k#KiH%
BRIRIR: FseHpss
Bigger mind, Bigger future™ BENEEY T ER RS SZEs @35

BHOERRE




"‘l MLt AR ISM AR (2026 £ 5 A 15 H 281H)

NANHUA FUTURES

B 4: BEESERMBRIERUE—FESRE (13—4)

6.00 -

5.00 -

4.00 -

3.00 -

2.00

1.00 -

0.026/1/26 1812'L126 20/.:[/26 22/;]./26 24/;]./26 26/;[/26
=—=NHC| =——=NHPMI =—=NHIl - NHAI

6.00

5.00 -

4.00 -

3.00 -

2.00

1.00

0.00 : : . . .
16/1/26 18/1/26 20/1/26 22/1/26 24/1/26 26/1/26

—NHMI ———NHECI —NHNFI ~——NHFI

AR BRI

B 5: AEESHEEMERERHEESE (H—4)

2.30 4
210 -
1.90 -
1.70 -
1.50 -
1.30 -
1.10 -
0.90 -

0.70 \ ‘ ‘ ‘ ‘ ‘
25/5/6 25/716 25/9/6 25/11/6 26/1/6 26/3/6 26/5/6

——NHCI ——NHPMI ——NHIl ——NHAI

Bigger mind, Bigger future FEZ M EIRIE YT 2 B S &4 % AT

BHOERRE



¥ HA 4%
z RaTEH Tk

NANHUA FUTURES

Bigger mind, Bigger future™

BHOERRE

BRI RIEH HIR (2026 &£ 5 B 15 H E#E)

1.50 -
140 -
1.30 -
1.20 -
110 -
1.00 -
0.90 -
0.80 -

0.70 \ ‘ ‘ ‘ ‘ ‘
25/5/6 25/716 25/9/6 25/11/6 26/1/6 26/3/6 26/5/6

——NHMI ——NHECI ———NHNFI ———NHFI

BTRISRIR: B

6: MEERIEHHEESRE (3—K)

1.90 -
1.70
1.50
1.30
1.10
0.90
0.70 \ \ \ \ \ \ \ \ \ \ \ \ \ \

——NHEI ——NHPCI ——NHCCI —— NHFMI

1.40
1.30 -
1.20 -
110 -
1.00 -
0.90 -
0.80 -
0.70 w w w \ \ \ \ \ \
AR §x§$ N gy éﬁ RIS

N R @ W
VP VP e P

SO L N
NI

»
¢ #
——NHBMI ——NHOOI ——NHAECI —— NHCIMi

HRSRIR: Ml

BEWPIRIEX Z FH R R ERERSY #F5W



"‘l MLt AR ISM AR (2026 £ 5 A 15 H 281H)
NANHUA FUTURES

B 7. BELBRERS A R EE - P e E R B kR

-1.33%
—> ARE —
-0.57%

-1.49%

Bx ——
_— LLDPE
’ d 0.17%
BEWRE
’ 0.73% RRBE
= —
LPG
L—p ""’lé?k
3.67% FRR
J& i
4.97% =
1.30%

R 15 1K W #R i
e 3 759 d 374%

HRRIR: B

Bigger mind, Bigger future FEZ M EIRIE YT 2 B S &4 % 17

BHOERRE



'|"| FATERRES B E RIS HIR (2026 &£ 5 B 15 H E#H)

NANHUA FUTURES

B 8: REAMHIS M= REE B R ER Y B kEKE

%A _ 24t
-0.92% -0.24%
BHR % P

T

i
R -1.15% -0.92%
FiR Ex EH
-1.41% -0.53%

% 3
-0.82%

TRSRIR: Ml

9: K= @IS M= iR B A - B mA e B iKRkE

I

- |
I

-0.82% ;
1

1

8= M -0.93%
-2.18%

_______________________________________

H | i S 4
-1.62% -1.37%
e
Ek i 0.23%
-0.51%
L

28
-0.59%
FRIRIE: PN
Bigger mind, Bigger future™ H5 BAIRES 2 R RERES $17

BHAERRE



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,

AR B FTERMT EHXEER 136 SHEIEXE

BB 4 - 310008
EES—FR#AL: 400 8888 910
Pk - www.nanhua.net

RREREAR: st
RRER: 603093

FIfEHLE APP 450

P Tt
d&'Fﬁﬁﬁﬂ)\

NANHUA FUTURES

Bigger mind, Bigger future™

BERERE




