WOy EatEHnts

NANHUA FUTURES

E74 70000505

0571-87839251
cyh@nawaa.com

7% F03103098

0571-87839263
nhzhaobo@nawaa.com

FE143# F03118352
0571-87839263
wyl@nawaa.com

BAERHMRIEHAR(2023 £9 A 18 HEH—)

S HEEESIEHTEN-0.24%, BRI, MIESEAWIRREAERBIEY,
E3K0.27%, SiERMOIRRERET RIS, KB 0.1%, BiEEAHIRRE
R misH, BiEA-1.35%, BiER/INHRREFEEREIEH, BKIEA-0.15%,

RS, HKIERANETIEHIEG U ITES, £3K 0.32%, SKiER/IM
FHEEHEBAEEHER, KIEA 0.13%, BKIEZE KM EIIEHZmAsHREE,
BRIEA-0.95%, BIES/NUEBBHEAML TS, BXiE55-0.46%,

BmiEt, HMERANERTMEREEE, £fK3.7%, BRERAHERM
TEHRESE, BiIEA-2.59%,

F1: BHEBRBHTHBEIE Index Market Data

S
" MEE  AE =0, EHMEZE E{EzE  Sharpe
TRHE R Today Pre.Close Points H1R% ARR An.Vol Ratio
Close
o
ﬁl\lﬂ:gfi 2619.33 2625.60 -6.27 -0.24%  21.19% 14.15% 1.50
= =3
REBEH 784.56 791.69  -7.13  -0.90%  26.98% 13.11% 2.06
NHPMI
==
IﬂrlelanﬁHﬁ 4154.86 4150.65 421  010%  15.25% 16.22% 0.94
o)
ﬁﬁ*&;ﬁ 6652.24  6662.47 -10.24 -0.15%  21.87% 16.50% 1.33
Lk =3
ﬁaﬁgfi 2101.87 2097.03 4.83  023%  10.76% 18.14% 0.59
s
ﬁ%ﬁfﬁ;ﬁ'ﬁ 1651.06 1654.62 -3.56 -0.22%  15.19% 16.26% 0.93
B A 35
E:E;’g& 3159.19 3150.73 845  027%  22.82% 22.36% 1.02
==
ZEFN “H”:f'ﬁ 1167.53 1183.53 -16.00 -1.35%  4.11% 10.71% 0.38

FRISR: PAHIR

RERT: XENERARRESE, FEREMLETER



"‘ ATERR S HEHRIEMAR(2023 £ 9 A 18 HEH—)
“ NANHUA FUTURES

* 2. BETTIENTIRNIE
TBE s omx

EdisE FHEZHE Sharpe

i I:cl)c()jsg Pre.Close  Points bk ARR An.Vol Ratio
IR AT
u,ilHTCT'\j'?ﬁ 1179.12 118572  -6.60 -0.56%  66.71% 12.69% 5.26
ab =T
F’“zi*;fi 1359.23  1356.37 285  0.21%  113.97%  19.61% 5.81
3 =%
E’iﬁiﬁaﬁ 117421  1179.64  -543  -0.46%  39.84% 14.89% 2.68
Jt2| =
” ﬁiﬁclgf‘ﬁ 1250.65 ~ 1255.63  4.02  0.32%  61.68% 20.36% 3.03
REEMBHE
s NHEM) 125559 125397 163 0.3%  84.27% 24.13% 3.49
C
%ﬁ;ﬁi 1075.08 107292 216  0.20%  17.75% 15.59% 1.14
sSHEE sH del e
i E’Eggf‘ﬂ 120317 121465  -11.48 -0.95%  17.95% 16.15% 111
GRS =T
Im’iﬁé?ﬂ 103580 104472 892 -0.85%  5.22% 7.89% 0.66

HRSRIR: MRk

8 M TH M MmIEH F2023F6 130 ££&iB1T, ¥ALIBR T A FAMK MY
Wi RiEY, BEBARE6A1H, EhRREAEHEETHBEEEEGIEHN
200 AL @m, AANEEE. BRELI. KERERRPEHHERARMLIE
mA MR H e, ERESEHHMEHERBEBERTM AR R,

TRAEZBRS M.
& 3: mEFEmRIEEA S A
ik 53
FEREIRIEHL i, SR, HEHE. REE#RS

BERBETEY PTA, BAK. BEZKH. AHHE. 228, X2/
BRRHIL TR PTA. B, BWG. 4. BRZH. 228, XZH. KR
HEAEREREY . $8. fA. B, B, 0
BEREIEY AR, SREA. R, AEW. IBEE. RS
MERBEMBHEY  B%FA. BR. S, EH%

FREM R BN, RECKH. HE
B4k Be i A . R, Eil. BAXE 2S5, M. XM, BEXELS
BEEF YRR R, ER, O, E, 4F
BHERRESTEH HE, %O A, 8. M. RARGE. 4E. B

BRRIE: b



WOy EatEHnts

NANHUA FUTURES

P 42 F 98(2023 4 9 A 18 HEH—)

B 1. FEHRMEHKEE VS lEI%E Commodity Return vs Volatility
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3: FEHRMIBEY BFETMEMLLLSI] Proportion of Change in Position
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