FEAEEmMIEHIR (2026 £ 11 A 9 H EH—)

RBEMZ 5 BRKENITE, SEEEESHEHTE-0.22%, RHEEHH,
HERARNBRREREEREREL, Lk 1.62%, HKiER/NWIRREEEGTRERE
e, #KEA 0.03%, BMEHARIMREFMEREUIEH, BRIEHN-1.37%, BiESE/N
HIRRE R EEBIEH, BiE4-0.05%,

EEEYP, FEEEEBNENTE®, EhREEANEFEHEEFELY,
BRIREA-2.41%; BRiRS/NIET M EMIEE, BRIEH-0.06%,

AmiA AR, BIERAMWARTIEREEREAK, £k 1.89%, Bigk
AWE R R RIS EWRERE, BIEH-5.79%,

= 1. BEEmIBETHIHEE Index Market Data

: \ FEhl  F£U4iE
o &2 Tk ?Oqgf HEWr & RB guaw s D& Sharpe
y Pre.Close Points Ratio
Close ARR An.Vol
ZEIEH NHCI 2815.70 2821.80 -6.10 -0.22% 10.87% 14.98% 0.73
=5= 1=
REREY 1578.89  1553.68 25.21 7.19% 39.76%  0.18
" NHPMI
B8 20000505 T @IEH NHIL 391629  3941.73  -25.44  -0.65%  9.70%  16.66%  0.58
0571-87839251 SBIEHNHMI  6666.99 667048  -3.49  -0.05% 3.02% 1321%  0.23
h .
cyh@nawaa.com BEALFER NHECI 193079  1966.78  -26.99 | -1.37% | 20.83% 27.18%  0.77
=
ﬁ%ﬁﬁﬁﬁﬁ 1887.35  1886.77 0.58 0.03%  8.06% 18.33%  0.44
E4H F03118352
05:’?}27839263 Z@IEK NHFI  2457.76  2466.00 824  -033% -354% 12.73%  -0.28
) REEEmIEH NHAI  960.87 962.58 171 -0.18% -9.23% 8.77% -1.05

KRR XENEEMAREESE, FHEREMREEIL
BAEHVEER:
EMSFTAT [ 2011 ) 1290

Bi ind, Bigger future™ e hy o s .. N
'gger mind, Bigger future BEVZEEXZ ERRRERAS $1W

BEAERRK


mailto:wyl@nawaa.com

’I‘ maTERl S HEERIESER (2026 £ 11 A 9 B BH—)
“ NANHUA FUTURES

*®2: mEEmERERTISHE

skm  whm  Am Fuk TR
it e Today Pre.Clos Point HIE% 2% e Ratio
Close e s ARR AnI.Vo
[k 3T e 1508.0
BE RIS NHEI o 154527  -37.27 -2.41%  4507% 44.61%  1.01
N | =3
Etiﬁiﬁﬁ 13%7'3 133506  -27.77 -2.08%  45.09% 30.92%  1.46
[ ] {=3
ﬁ%:lﬁclgf‘ﬁ 1229'1 130078  -21.60 -1.66%  33.65% 28.37%  1.19
B 4 [E Ao L
"“ﬁﬁH"zﬁﬁaﬁ 10%1'8 103638  -449  -043%  -458%  16.43%  -0.28
EMEE NHBMI 623.31 623.67 -0.36  -0.06% -12.81% 11.86%  -1.08
sph I ey 8l 45
'M;ﬁgﬂg?ﬂ 12i6'0 129245  -641  -050%  3.95%  12.15%  0.33
st | =3
Jﬁﬁ*}é’?ﬁ 82481 83217  -736  -0.88% -10.12% 9.95%  -1.02
FrReEfSE NHNEI  672.89 700.30 -27.40 -3.91%  -2.72%  40.03%  -0.07
ARIEIR. dgiedits
* 3: B ERERIEE TR
- foqgf Wl B g, FRKE FUED Shape
Closg Pre.Close Points # ARR  # An.Vol Ratio
&
%%ﬁi:f 1287.90 129881  -10.91  -0.84% 9.34% 18.87% 0.49
=]
R ¥ 57 S
5 1160.61 116260  -1.99  -0.17% 9.55% 10.96% 0.87
NHRECI
==
QF&ngfﬁ“ 121278 121543  -2.65  -022%  13.40% 15.78% 0.85
= =
“ﬁ;ﬁﬁﬁ 1190.81 118685  3.96  0.33% 14.66% 13.98% 1.05
MR EE T
o 120814 121528  -715  -059%  12.90% 15.87% 0.81
NHEDFI
FREFNES
sa 87157  864.93 663  0.77%  -2335%  18.36% 1.27
NHNPFI
pr ;
““;:*igﬁ’i 1068.06  1067.05 101  0.09%  21.23% 11.45% 1.85
P ;
”“;ﬁiﬁﬁﬂ 1099.65 110139  -174  -0.16%  33.21% 16.25% 2.04
ARSI B
loger mind Bi90er future ™ 5 U FIEIE X 2 A S B4 RER S #2W

BEAERRK



1Y i

z Rt

NANHUA FUTURES

i RIEHHR (2026 £11 A 9 H 28—)

1: FEHSFIEHWYIEE VS H31E Commodity Return vs Volatility
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