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1: FEHSFIEHYIEE VS H31E Commodity Return vs Volatility

4.00% - 40.00%
3.00% - 35.00%
2.00% - 30.00%
1.00% 1 25.00%
20.00%
0.00% -
15.00%
-1.00% 1 10.00%
-2.00% - 5.00%
-3.00% - 0.00%
— 2 KX EREDE (HH)
BRRIE: B
B 2: Bio @iy Ax&iE8a STk
| BEEEIEH BERREGIEH BT RIEH BEEEERE
EWESNR @M RBENE|R@ENR  SM EREANE|EREANR S RRENE|RBENR  SF SMENE
B  141.76% Eid  160.92% | il 146.11% | 2y [14.58%
PTA [ 524% 2y [5.65% PTA [671% & [663%
By [13.16% =1 [hoe% 2y [3.89% @ [ 1.94%
g4 [1232% | -2.24%[ ik 2 [ 176% | -0.48% | EEg
s2a [ 154% | -7.35%0 I %% | 019% | -0.62% | EEE
-0.80% | %#FA -9.77% E#% -3 -0.83% | &48
-1.17% | 12 -0.81%1 mREASE ] -3.48%1 WA
-1.18% [ 4 s LiEH BREK -571%1 4
-223%1 181t RWENR @M ERESNE| -022% | S -6.62%1 &
-2.43%1 4 Em [150.08% | -0.76% | & -12.83% 5
-2.64%1 33 PTA [1852% | -092% | #%#%A 4
-2.79%1 =ik zZE [ h2a% | -152%) & BREREE
-2.819%1 4 ms  [213% | -1.77%1 & BERTREH
-326%1 AR #z8 [211% | -345%1 RHEANR @M EWEAE
-3.80% 1 KIKGE G®E | 024% | -3.97%1 4R 2 18.74%
-3.89% 1 I -3 -5.14%1 A a1 2.36%
-4.23%1 PVC FE -5.32% 1 KKK E— | 040%
-4.33%1 A BREE -5.41%1 I -3.32%1 ¥R
-5.20%1 ®REE -0.39% | LPG -5.63%1 PVC -387%1 B
-5.22%1 #& -078% | R= -7.23%1 ®REsE ~4.65% 1 HEHEiH
-0.97% | & -6.39%1 Ek
| BEEHmEEREE -4.61% 0 T ZIG8E -7.19%1 WBE
TolsE -5.07%1 4 -8.55%1 187
[ —83.96%) FxEL4E -6.79%1 KKK -10[34%) 47
-6.90%1  IHEE -1079% Eif
-7.18%1 PVC 2
loger mind Bi90er future ™ 5 U FIEIE X 2 A S B4 RER S #3W

BEAERK




"‘I BTt LR RIER A (2026 & 9 A 15 H £

NANHUA FUTURES

BRISRIR: B

e HEARX: ERMLEIKSE/ Y (BT Y AKEE , ReREsARATY ALY, EEREAKRATMER T,

3: FERSMIEH Y HIFE BTN LB Proportion of Change in Position

25.00% -

20.00% -

15.00% -

10.00% -

5.00% -

0.00%

-5.00% -

-10.00% -

HRLRIR: A%

4: AHEGSEENBRERE—EERE (B3—&)

6.00 -

5.00 -

4.00 -

3.00 -

2.00 -

1.00

0.00

16/6/3

6.00 -

5.00 -

4.00 -

3.00 -

2.00 -

1.00 -

18/6/3 20/6/3 22/6/3 24/6/3 26/6/3

=—=NHC| =———NHPMI =——=NHIl -~ NHAI

0.00
16/6/3

18/6/3 20/6/3 22/6/3 24/6/3 26/6/3

===NHMI =—=NHECI =—NHNFI ——NHFI

BRSRIR: Ml

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

BEAERK



Y HA 1%
Zﬁ+ﬂ &

NANHUA FUTURES

Bigger mind, Bigger future™

BEAERK

BEEHRIERHER (2026 £9 A 15 H EfT)

B 5: BEESHEMMBRRERHEESE (H3—4)

2.30 4
2.10 -
1.90 -
1.70 -
150 -
1.30 -
1.10 -
0.90 -

0.70 \ \ \ \ \ \
25/8/22 25/10/22 25/12/22 26/2/22 26/4/22 26/6/22 26/8/22

——NHCI ——NHPMI ———NHIl ———NHAI

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

0.70 \ ‘ ‘ ‘ ‘ ‘
25/8/22 25/10/22 25/12/22 26/2/22 26/4/22 26/6/22 26/8/22

——NHMI ——NHECI ——NHNFI ———NHFI

B 6: mEEBERAEERE (13—4)

1.70

1.50
1.30
1.10
0.90

0.70 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘

R I I R T St V- S S AN
U\ SR\ SR N S S AR S SO M)
> &° e @

N Qo ™ ©
N { s o \
SR M ®

——NHEI ——NHPCI ——NHCCI —— NHFMI

BEWHIREXZ FHRRERES $5H1



'Il FATERA TS HEHRISE AR (2026 £ 9 B 15 H =)
“ NANHUA FUTURES

0.70 \ ‘ ‘ ‘ ‘
M S el > v
RN N

R R
6b\§ gﬁ A &\ \

RN ¢ ®
&

N
o) D
Vv Vv

\ v
B ®

——NHBMI ——NHOOI ——NHAECI ——NHNEI

BTRISRIR: B

BH7: mEmmRBERAEESE (3—4)

1.35 4
1.30
1.25
1.20
1.15
1.10
1.05
1.00
0.95
0.90

25/8 25/9 25/10 25/11 25/12 26/1 26/2 26/3 26/4 26/5 26/6 26/7 26/8

——NHCIMi ——NHRECI ——NHQFII NHDFI NHEDFI

SRR B

Bloger mind: Blgger future ESBIREX 2 B R RERES 67

BEAERK



AL ) AR RIEE R (2026 % 9 A 15 H £H)
“ NANHUA FUTURES

B 8: REMLHIRERS P~ R EE 2 mAiE R B kiR

a7
-0.98%

W
-1.94%

-0.56% J
REZH
-2.12%

BWx  —
— LLDPE
g ' -0.45%
iz ERE
L» —>
0.00% 0.00%
T %
> Il* _-_—>
R -3.30%
e %
—» Al —— 2 259
LPG
L—p ez Sk
~0.15% HHES
E il
2.87% e
1.15%

#kﬂﬂh EXZTH
1.91% 2.25%

Blgger mind, Bigger future BEVHIREXZ EHRBERRAS BN

BEAERK



"‘| BT A A4 IS4 EI 3 (2026 4 9 A 15 H E#=)

NANHUA FUTURES

9: EfaififomMrr i REE B SIS Y AR
%7vEa e
~0.14%
R fEEk
—’ -0.13%

=377
-0.17%

~ e —
0.00% -0.17%

ﬁ L
-0.37%

TRSRIR: Ml

10: R7=miRER S @A~ RS E - A mAE R S B KR

i E8A H
e i -0.33%
0.16% ! !
1 i
i =H A N
= R
0. 345 B e e e e e e e e e e e e  ——— ———————— e -
=H FE 2
0.71% 0.00%
xS w5# Pl
¥k i 2 00% 0.48%
_0.50% )
_D.24%
RRSRIR: Bk
Pigger mind Bigger future ™ %5 0 R TE 32 R M R A0 $17

BEAERK



REHHA

FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATER R FE RS Z T AR SUEE RN A S,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

#. BREHENNRRERRESHAN BPRNFIE, BETEEEEETHEARZIGRE, RREWSTH
PRERRIEZEEURNR=EEN, EARRNE, ZARATLHERRERAHHENERL. MUA—HHEE,
BEARRAXSHRERRERARERTRHYATHENEF,

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

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREWUA—BOTHTFRF/BXZEZN R ZRFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R, BABENYERB AN TREFELMAREN R MR EBEEF @R,

REXNRARW, FRUEMARNEE, SHHRLZERENHE. AIRHNEDETFUEMEMA, TN
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFIBEMARE, FEEAREFEANER. BRETIARRE, BRESEHIRMA, HAXATAHER. RS
FRIRRARIE . ARATRMAETEFHRE— IR,

AR B FTARMNT EBXESR 136 SHEXE

BB 4 - 310008
£ES—ER#AL: 400 8888 910
Rk - www.nanhua.net

BRI : B
B 603093

BEHIsE APP 410

AT ||
‘saiﬁﬂﬂﬂlx

NANHUA FUTURES

Bigger mind, Bigger future™

BFEERK




