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1. AEFTEHRFEEE (BA: W)

2014 Q4 2015’ Q1 2015 Q2 2015’ Q3 2015’ Q4

VEere 797.5 732.2 778.4 848.6 767

Bl & 283.3 302.3 280 291 287.5
A PER R X 45.8 -2 -16.8 14.7 -10

SE 1126.6 1032.6 1041.6 1154.3 1044.5
KEHEIF 575.9 557.8 491.5 551.8 564.5
Tk HIEE R 95.7 95.8 93.9 94.2 92.1

BERBAE 106.7 134.5 65 151.3 131.5
TERZE 284.4 236.7 229.9 286.7 298.6
BEXEKR 1062.8 1024.8 880.2 1083.9 1086.7
IYBSR (FFF) 63.9 7.8 161.4 70.5 -42.2
ETF EEfF A2 -85.4 36.6 -31.7 -60.7 -68.6
G FhEFE -39.1 45 0.9 -38.7 -15.1
AT 188.3 -33.3 192.2 169.8 41.5

BEMN1E$/ 0z 1201.4 1218.5 1192.3 1124.3 1106.5
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B NE R HEE B
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KA H AR AR RN T RERITFEMAT] . AR EIREFMEX EE LA
PAEx L thIE B Bk B Rl E IR B A BRI EH .
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NER, HREEARBINBEMESR, REERBREMBEMERR.

Wz 2 i, 2 B 11 BZEIETER AR, BRIEZEAIE TEGE 10%, VIXIEHK
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< 2: XE 2016 FLrmHIARMY (BILRI3A 24 H)

12. 31 2.1
2015’ Q4 2016’ Q1
-2. 11 -3.24
HESMETFEEN -4.85 17.08 -1.61 15.19
RHBEIRMEEEZMN -5.67 13.24 -2.36 10.56

EFWRIEEN Z EHRREREBS 4



<

FaTERIES

NANHUA FUTURES

2016 £F 3 A 28 HEEMREESER

ETTEH 2.37 -3.11 0.61 -2.52
10 FHEGRWEE (ER) 23 -61 24 -37

WEME LR EEH 8.38 -14.79 11.87 -4.67
EIRHET Tl 545 7.00 -10.13 11.85 0.52

PR 500 LZ2ETEH 6.45 -10.51 11.31 -0.39
SP500 S ENZEIEH (VIX) -25.67 54.53 -47.62 -19.06
PR 500 £RRITILIE S 5.37 -17.67 13.69 -6.39
CRB 5% -9.09 -12.00 11.08 -2.25
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ERRMNEZHEBRN—NEZRE.

BAVAARRER W FIBAKBAR LTSS, AT N3 G2 R RS BRI AUEE B2 SR BX
fi& 4 AMMBEEERARK, Rk EBE T GEH RN S BAFAEX B SBHZF MERMT
BREE, TitERKESEFRERMEATEK, XtEFHZEEHR.
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BX. {BRHE 4 A REKHESREHEHEME, WERNERMNZREANR, PRANEEHT
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FIRBKFATEMRGL, e~ FRELD, RRMHLLMENEIETER N,
ML FHF/RIREATREEHRREL, FLAXFTRERGIRE TRAESE . KEENSERRITH
BHREEESRTMEERR THEEES, XEERTEMBRIEAAR, LERTH
BT EREZFEFHARTHRNKE. RREXMIERIFENE, ERHTLFNER
T, REARER—TEARSINNERMSE . Mt —EEREAMETEREEERR .

2. ARMCEERTXHEREMRFK

ARTMETCETEZREEMPINE . FARWFIEEFRIRITEHBER AL
RiFENER. —FTERITHFTRARMARETS, BIARMMETCRERR
%, Tt ZFEARM AR THRERFTIRRS, AEERE, STEAREAR
NIBHIEME A K

ATE A2 T BT XA F REERN T R EENE, %k 4 iR, —FERTX
IR FRME A NEET T, REEREBAETE, MREGEEETREME LR, ™
mEEGNER LA 48 MER. SHKRE, THNBRBETRLLEKREN, NFEE
E e RaikigE, mamRmEEF T EE2. B 2 B 1 HERKXS S~
MEHN— MRS R, EREFNMEREHEKEKRE.
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2015’ Q4 2016’ Q1
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