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IRERIEMZ S B EMITE, SHEEEEHEH LK 0.33%, RRis#+,
REmLAEREREH, TBK-01%, ERBERHZE LK, KEZXHRREEE
RERIEY, HIEA 1.16%, HER/NHRREEEEEES, HKiEH 0.03%.
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0571-87839251 £REIEH NHMI 699147  6989.30 2.17 0.03%  8.75%  13.19% 0.66
cyh@nawaa.com BE{L$5% NHECI 200656  2001.73 483 [1024% | 1885% 26.61%  0.71
y =3
Eﬁ;\fﬁﬁﬁﬁ 2014.70  2016.65 -1.95  -0.10% 18.58% 18.34% 1.01

F4# F03118352
0571-87839263

E@IEH NHFI  2507.05  2502.35 4.70 0.19%  -3.12% 12.90%  -0.24
WREEmIEST NHAl  1038.71  1034.55 4.17 0.40%  -4.49%  8.59% -0.52
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Close e s ARR AnI.Vo
[k 3T e 1592.1
BETEHEHL NHE] " 1602.26  -10.09 -0.63%  46.06% 43.33%  1.06
N =
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IR T2 12306 151554 1506 1.24%  21.47% 27.26%  0.79
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I, [ Ao R
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e s 3k 3] HE S
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NHOOI 3
st =3
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NHAECI
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waeEm DB s AB . FRKE FRED Shape
C(I)osg Pre.Close Points # ARR  # An.Vol Ratio
ABERFEET
0, 0, 0,
s nnon 137208 137019 189 0.14%  13.26% 18.77% 071
R 7 S
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= S =
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pr ;
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P ;
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1: FEHSFIEHYIEE VS H31E Commodity Return vs Volatility
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3: FERSMIEH Y HIFE BTN LB Proportion of Change in Position

6.00% -

4.00% -
2.00% -
0.00% -
-2.00% -
-4.00% -
-6.00% -
-8.00% -

-10.00% -
-12.00% -

5

#
LPG
RERH
RN

ER¥
*

{1
PVC
=25

[

2
i
B4R
Ek
B

L2

#E
=i

X
RE=
A
PTA
$EEE
%
B2
hE

E_.
3
it

B
#

W
A%
BE

TEW

i
=
EN

ES 3 did
45
B2 i

HRLRIR: A%

4: AHEGSEENBRERE—EERE (B3—&)

5.00 4
450 -
4.00 -
350 -
3.00 -
250 -
200 -
1.50
1.00
0.50 -

0.00 T T T T T
16/6/21 18/6/21 20/6/21 22/6/21 24/6/21 26/6/21

=—=NHC| =———NHPMI =——=NHIl -~ NHAI

01 M%w

1.00

0.00 g T T T v
16/6/21 18/6/21 20/6/21 22/6/21 24/6/21 26/6/21

===NHMI =—=NHECI =—NHNFI ——NHFI

BRSRIR: Ml

Bigger mind, Bigger future EEMEIRE 2 B ES&2EsS %4ﬁ

BEAERK



'll‘l FATERA TS LR RISH HIR (2026 &£ 9 A 30 H B#=)

NANHUA FUTURES

B 5: BEESHEMMBRRERHEESE (H3—4)
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