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KRBV ZZANUENITE, S EEEESHEHERK 1.38%, RS,
REBMEKTRIEH, TB-0.03%, HFERRHE Lk, KiBRKIRREEERE
Ls%, kiEA 3.11%, SKMEH/NMRREFEEEREEIEH, HKiEk 0.06%.

FHEEH D, REEFIEWELR, TE-0.06%, HRFFEH= Lk, 3KiE
RAMEBIEHEEIRIEE, BkiEA 5.61%, SkiER/INMEBIEHEmIEHLIEE,
KMEA 0.16%

FmBRERAELTD, FRERXHERFMEHEMEmMREIR, £k 6.99%,
BRIER K E mE R R MR E R RSk, BRIBA-2.21%.

F1: BHEBRBHTHBHEIE Index Market Data

WaEn Ty PEE RM g sesme summe s
Close
%’\lﬁ:‘g‘lﬁi 2857.82 281891 3891  1.38%  11.21%  14.68%  0.76
ﬁ’\lﬁﬁﬁﬁ 179455 1790.68  3.87  022%  43.43%  3890%  1.12
Iﬂhﬁﬁgﬁ 3862.68 3789.88 72.80 1.92%  2.76% 16.31%  0.17
ﬁﬁﬁ:’“& 7117.08 709929 1779 025%  9.86%  13.12%  0.75
ﬁiﬁé‘fi 176860 171519 5341 311%  0.91%  25.46%  0.04
gﬁ;\fﬁfﬁ 2069.42 2068.13  1.29  006%  21.62%  18.01%  1.20
Eﬁffi 251143 248127 30.16 122%  -433%  13.36%  -0.32
ZQFN ﬁ“j}éﬁ 1054.39 1054.67 -0.27  -0.03%  -4.02%  8.30%  -0.48
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*®2: mEEFEBERTIHEIE

S .
REW & =E = FmE FHiEHE  Sharpe
g HiE% |
BRER Today Pre.Close  Points % ARR An.Vol Ratio
Close
S ;-(g’\i:A 1=
A5 Tn*?ﬁ 1280.52 1254.37 26.15 2.09% -2.95% 16.46% -0.18
NHCIMi
ab =
ﬁbli}litliﬁ 1283.13 1214.95 68.18 5.61% -2.33% 43.69% -0.05
BN =3
E'lﬁlﬁggla%i 1134.25 1105.85 28.40 2.57% -0.88% 31.84% -0.03
| | =]
k%ﬁ%’{lﬁcléfﬁ 1102.08 1074.94 27.15 2.53% -1.26% 27.61% -0.05
ZEaEWE
0, - 0, 0, -
7 NHEMI 1062.67 1043.11 19.55 1.87% 2.24% 15.56% 0.14
s
R 631.05 626.15 491 0.78% -1.98% 9.13% -0.22
NHBMI
N =N b O =]
fﬂiﬁzﬁ;’grﬁ 1322.04 1319.89 2.16 0.16% 0.27% 11.42% 0.02
42 5
i FIIRE 929.62 930.20 -0.58 -0.06% -0.39% 8.23% -0.05
NHAECI
BRIRR: EE%
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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B 2: Borm s B S ERnaesE
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BERREEIEE BT RIEH BEEEEY
RHENR @M  EBENE|EWENS S SMENE|EEMEANR S RBENE
B [187.56% | Bl 152.52% | %A 122.27% |
gl [ 481% mEz  16.32% 2asm  120.14%
#% [ 2.06% aim [ 4.70% aess 194.33%
g [ 1.55% BRE [13.94% #  1655%
il PTA [B.91% W  [13.54%
i sya [12.89% 5 [13.45%
Sy A i [2.62% g  [1.89%
EsE L IEH w1 1.97% ek [ 1.54%
REEAS @ EEBENE siss [ 1.86% | -4.66%1 WEE
B [48.41% PVC [l 1.71% | -5.70%1 JR&ER
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aim [5.10% 2 | 085% | -941%0 %5
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s2Es [h23% 4 | 046% |EHESNHR S EWEASE
PTA [ 4.22% % | 025% s B15.77%
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#z% [202% | -123%] 45 2— [l255%
PvC [ 1.85% | -1.78%[1 %% -070% | #%#%
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B 3: FERHMIBEHY BT LS Proportion of Change in Position
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5.00 |
450
4.00
3.50
3.00
250
2.00
1.50 -
1.00
0.50

0.00 T g T T v
16/4/128 18/4/28 20/4/28 22/428 24/4/28 26/4/28

=—=NHCl =———=NHPMI =——=NHIl - NHAI

5.00 -
450 -
4.00 -

3.50 - N
3.00 - f \

U
250

2.00 e J

150 - PN b

1.00

050

0.00 . . . . .
16/4/28 18/4/28 20/4/28 22/4/28 2414128 26/4/28

——NHMI ———NHECI ——NHNFI ~———NHFI

TRSRIR: Ml

5: BMEGSEEMERERHEESE (F—4)

2.30 4
210 -
190 -
1.70 -
150 -
1.30 -
110 -
0.90 -

0.70 \ ‘ ‘ ‘ ‘ ‘
25/7/31 25/9/30 25/11/30 26/1/31 26/3/31 26/5/31 26/7/31

——NHCI ——NHPMI ——NHIl ———NHAI

Bigger mind. Blgger future BEBRIREXZ BEHRRRAIDS EAW

BHOERRE



T HA %
z Rateilts

NANHUA FUTURES

Bigger mind, Bigger future™

BHOERRE

B E IS AR (2026 4£ 8 A 11 H E#IT)

1.40 -
1.30 -
1.20 -
1.10 -
1.00 -
0.90 -
0.80 -
0.70

25/7/31 25/9/30 25/11/30

——NHMI ——NHECI

BTRISRIR: B

B 6: mEEERAEERE (13—4)

26/1/31

—— NHNFI

26/3/31

26/5/31

———NHFI

26/7/31

1.60 -
1.50
1.40
1.30
1.20
1.10
1.00
0.90
0.80 -
0.70 T T T T

> A
V%
\ o W
PSR NN

——NHElI ——NHPCI
1.30 -
1.20 -
1.10 -
1.00 -
0.90 -
0.80 -
0.70 w w \ \ \ \ \

o )
N N
>

v

——NHCCI

D
)
B

¥ g\
o gV
o

)
©

—— NHFMI

N
6’1/

()
N
é\\

\
©

QS
(8\

N ™
EI N N
S T A

——NHBMI ——NHOOI

HRSRIR: Ml

o A
? @ K
DN O

O ©
© ¥

——— NHAECI

\,\b‘ \b}‘b

> D
) Ui
© @§

B &P

—— NHCIMi

s

K\

\
P
e q°

N

WS B ARES 2 R REKES

#F5W



¥ HA 4%
z RaTEH Tk

NANHUA FUTURES

B RISHEE (2026 4£8 A 11 H EH)

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

—» AR

LPG

i
6.34% ik}
b R

Bigger mind, Bigger future™

BHOERRE

L $E |
4.03%

—> AlEE ——

2R
2.26%

R%
-0.91%

15 2 4
6.99%

BEWBRIREXZ G RRE

> % —

+
TA

24
0.81%

— i
1.25%

o LLDPE
g >
EBRG
d 5 .36% EXY 1.3
T=—% 0.22%
—> IR
1.46% 202K
z—= 0.24%
2.90%

i)

F1]



"‘l RITE RN ——eT
NANHUA FUTURES

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

%ua g
B B
B h IR
~Ea N

Tk [ :§g
0.41% 0.63%
Tt i
EJE’E &% BN 75w
g 393% e 0.62%
% L
~0.40%

TRSRIR: Ml

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

I

g |
I

0.35% !
1

1

2= " 0.27%
0.05% | It bttt

=R | H EFF
= AT H
i -0.33% —0.14%
-0.04%
L

=B
-0.12%
FRIRIE: PN
Bigger mind, Bigger future ™ % D RIRIE X2 RS R AHES $17

BHOERRE



FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATERR FE RS Z T A RSUEE RN EEE AR,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE
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BARRREXSMRERMEHRARERTROANFFENEF,

FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
AR BMRERRERHA AT AWML HE, EEMERT, FAMEFHERMAIRENERMNE
WARFrEpETE. TERMBHARRIENGBHITHXZZNKRE, FAARTKIEBERBRRSAEITHLES
SREMSENEMERRRE,
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