v
Noy Bt

ANHUA FUTURES

z
C A

E74 70000505

0571-87839251
cyh@nawaa.com

7% F03103098

0571-87839263
nhzhaobo@nawaa.com

F 145 F03118352

0571-87839263
wyl@nawaa.com

BESHWEEE:
WEMSFTAT [ 2011 ) 1290

Bigger mind, Bigger future™

BHOERRE

BEEmIEEAE (2024 £9 A9 H EH—)

BmERmIEHHR (2024 £9 A9 H EH—)

RRBASZ S BKENITE, $EREESHEBTER-0.74%, RHEEHH,
RAELEREL, Lk 0.02%, HFARRHETE, HESEKHRRERERS
B, BRIREA-1.94%, BiRS/DRIRREFEEEEH, BIEH-0.26%,

FEIEH S, REEVEH, Lk 0.65%, HATIEFMIR TR, BRIERX
HEBIEB R RIEH, BiEA-1.22%, BiES/METIELEMAEmEIsE, B
& 4-0.3%.

AmBAE R mAIE Y, KRR ERMIEHERIRE, ik 2.74%, BiE
RANBRPLERTEREZRR, BIEHN-3.7%,

F1: BHEBRBHTHBEIE Index Market Data

Sl
" MEE  AE =0, EHMEZE E{EzE  Sharpe
TRHE R Today Pre.Close Points H1R% ARR An.Vol Ratio
Close
o
ﬁl\f‘:g?i 2337.15 2354.49 -17.35 -0.74%  -6.76% 12.64%  -0.53
= =3
REBEH 942.21 960.82 -18.61 -1.94%  20.83% 16.70% 1.25
NHPMI
==
Iﬂlll\lanljiaﬁ 3543.30 3564.60 -21.30 -0.60%  -8.96% 13.52%  -0.66
s
ﬁﬁi‘j‘lfi 594750 5962.71 -1521 -0.26%  -7.84% 14.23%  -0.55
Lk =3
ﬁ;ﬁ:ﬁi 1725.99 1741.86 -15.87 -091%  -9.86% 14.83%  -0.66
s
g%ﬁféaﬁ 1580.39 1592.91 -12.52 -0.79%  -2.89% 13.77%  -0.21
=c) =t
,;E:;';’g& 249127 2490.89 0.38  0.02%  -15.46%  19.97%  -0.77
==
ZEFN HHE:Tﬁ 1044.05 105291 -8.85 -0.84% -12.56%  10.66%  -1.18

BRI TR

RERT: XENERARRESE, FEREMLETER

BEWRIRIEN Z ER SRR EKERS 1]



L4411 e
z RaTEH Tk

NANHUA FUTURES

Bigger mind, Bigger future™

BHOERRE

BEEmIEEAE (2024 £9 A9 H EH—)

*®2: MEEEBRWIHHE

Sl e
RE 2 B - ElEEE ENEFHE Sharpe
5 Hii&% |
BRER Today 5o Close  Points % ARR An.Vol Ratio
Close
S ;‘-(g’st:A 1=
14 T“*‘?'ﬁ 1089.64 1098.96 -9.32 -0.85%  -11.27% 16.62% -0.68
NHCIMi
ab =
ﬁ“@t? 1019.67 1032.22 21255 -1.22%  -16.34% 23.58% -0.69
BN =3
E"ﬁlﬁfcﬁﬂﬁ 1002.08 1011.58 950  -0.94% -9.21% 11.94% -0.77
| | =]
ﬁ*:lﬁcléf'ﬁ 1113.02 1125.17 21215 -1.08%  -13.14% 13.72% -0.96
ZEaEWE
- - 0, - 0, 0, -
44 NHEMI 991.90 995.54 3.64 0.37% 18.34% 25.07% 0.73
s
%ﬁ;ﬁl 804.78 799.58 5.20 0.65% -15.41% 18.03% -0.85
N =N b O =]
m;ﬁ*ggf'ﬁ 1134.92 1138.34 342 -0.30% -3.22% 15.62% -0.21
223 &
i FIIRE 835.29 838.69 340  -0.41% -5.06% 8.83% -0.57
NHAECI
B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility
3.00% - 45.00%
2.00% - 40.00%
35.00%
1.00% -
30.00%
0.00% - 25.00%
-1.00% - 20.00%
-2.00% - 15.00%
10.00%
-3.00% 1 5.00%
-4.00% - 0.00%
@Eg%ﬁﬁﬂﬁﬁ%%&ﬁ%%&ﬂ%&géﬁﬁfﬁﬁ%% EH%I&EE§WIM%§M
EHag HEELEN # B K B oI H S BNZE b ' [ 808 ;KRB XK E
ﬁ L B %K B N #® E K
Y KENE  —— A RIEER (AH)
BERIREY 2 B REELES ®2H



S e
B 2: Ro &Y BB aEE
BEEEIEH BEERRESEH BEETImIEH BEEEIEH
AHENR S AEHEAERESEASL S ASEAERSMEASL S AHMEAERSREASL & FT@MEAE
254K [ 6.95% %u A [13.56% 125748 [ 8.76% By 127.52% |
xgrl 6.23% | -8.45% 0 1% xR 8.87% #%uy A [4.03%
suA | 1.05% —1 X PVC [] 203% | -054% | %
iz | 067% | -15.34%0 =4 gum | 128% | -2.62%[1 %
4w | 0.63% & -017% | & -3.00%[1 &
il 0.10% = -0.76% | g —5.94%1 %
-0.59% | FAfZ -27.18% 4w -0.88% | BH % -6.85% 1 48
-0.85% | I BRI IEH -1.10% | z=E -8.78% 1 &R
-1.64% [| fh#ski REEAR @RF REEHNIE -1.13% | HE |
-1.83%[1 43 FEABEL11.19% | -1.37% [ &K% 4
-252%[1 #a1k pvC [1270% | -2.02%[ 4 BERFERIEY
-358% 1 E#f -1.00% | FE —2.17% [ #kktieh REEAS @ EEHEATE
-456% 1 #& -1.17% | BHE -2.18%[] 48 sexrm [ 2.19%
-4.64% 1 & -1.32% | z=& -360% | 5 whsm [ 2.06%
-5.23% 1 #Ex -151% [l I\ -6.07% 1 #£x #82 [l 1.90%
-556% 1 -1.72% || 2% -6.14% 1 & il | 0.34%
-7.74%1 PTA -1.80% [ #k% -6.83% 1 $H -247%[1 E—
-8.11% 0 4 -2.61%[] LPG -10.01%! PTA -2.98%| | FE4FH
=k ~2.90%! 1 Bkt -10.95% 4 -3.19% 1 B
it —2.97% | RE =8 -8.08% 1 #&1E
-4.60% 1 & -8.64% 1 BE
-7.88% 1 £E® -11.34%1 =i
-13.28%01 PTA EL 3
-14.70% 1 4% [ _37.83% 3%
| —28.64¢ JRim

FRSRIR: MEmRR

E: HEAR: R AKEE /L SR AKSE , FEREEARAMHYE Lk, EeMBEARRAMLEA TR,

Bigger mind, Bigger future™

BHOERRE

B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position

10.00%

8.00% -

6.00% -

4%%“'

2.00% -

0.00% |IIIIIIIII..-- -nmnE

U

-2.00% -

-4.00% -

-6.00% -

-8.00% -
ﬁiﬁ%§m§i§ﬁ§§*%ﬁ%ﬂﬁ5ﬁﬁ§¥mgEﬂm%ﬁﬁ?ﬁ@ﬂﬂg@ﬁm%iﬁf%ﬁﬁﬁ%ﬂﬁ%|
B OHREHEHEoRHMEZ I EFHKORSTH HEYIIHEECENSH#$N #59 #io
"_'lcﬁ(i S - & o N g #E

RRKRIR: BAEARK

HEWBREIEEX Z R REETITS $£3m



"‘l RITE RN LA RIS E R (2024 %9 H 9 B )
NANHUA FUTURES

B 4: BEESERMBRIERUE—FESRE (13—4)

3.00 |

250

2.00 -

150 -

1.00

0.50

0.00 - - - - -
14/6/9 16/6/9 18/6/9 20/6/9 22/6/9 24/6/9

=—=NHC| =——=NHPMl =——=NHIl - NHAI

4.00 4
3.50 -
3.00 -
2.50
2.00
1.50
1.00

0.50 -

0.00 T g T T v
14/6/9 16/6/9 18/6/9 20/6/9 22/6/9 24/6/9

——NHMI ——=NHECI ——NHNFI ~——NHFI

B 5: AEESEEMBRRERHEESE (H3—4)

1.40
1.30
1.20
1.10
1.00
0.90
0.80 -

0.70 \ ‘ ‘ ‘ ‘ ‘
23/8/30 23/10/30 23/12/30 24/2/29 24/4/30 24/6/30 24/8/31

——NHCI ——NHPMI ——NHIl ———NHAI

Bigger mind. Blgger future BEBRIREXZ BEHRRRAIDS EAW

BHOERRE



¥ HA 4%
z RaTEH Tk

NANHUA FUTURES

Bigger mind, Bigger future™

BHOERRE

BEFRIEHHE (2024 £ 9 A9 H Ef—)

1.20 -

1.10

1.00

0.90

0.80 -

0.70

23/8/30 23/10/30 23/12/30 24/2/29 24/4/30

——NHMI ——NHECI ———NHNFI ———NHFI

FRRIR: MEmRR

B 6: mEEERAEERE (13—4)

24/6/30

24/8/31

150
1.40 -
1.30 -
1.20 -
110 -
1.00 -
0.90 -
0.80 -
0.70 T T T T T T T T T T T

Q ™ ) %) ) ), A N N © N
2 A W G o P
° © DAl SN DA

NP RN RN AN \©
2 5 50 »

——NHEI ——NHPCI ——NHCCI —— NHFMI

1.40
1.30 -
1.20 -
110 -
1.00 -
0.90 -
0.80 -
0.70 w w \ \ \ \

@ & &
>
v

> ®
o
)

SHERCIIR (G
NNy 0 ©
§b§y'® »

(%) Q o ) ‘) Sel Vv
VRO SO SN
WY N WP b‘\\\ %\q}

N
AN NN ©
g *

P

——NHBMI ——NHOOI ——NHAECI ——— NHCIMi

TRIKIR: EEMRR

B 7: BELARRERSy MFh ek R B - B AR R Y B Bk Bk iE

®

N
&

v

N

N

WS B ARES 2 R REKES

#F5W



'll‘l FATEHR LS HERRISSHE (2024 £ 9 A 9 H BEH—)
NANHUA FUTURES

Sl
—2.73%

73

W — —

Rz BERE
' ’ ' -0.30% xR &

W
-0.45%

—» EHE

= | 2.02%
_’ [ léﬂ% _» ______
b 0.30% 202K
1 1 . A=3 2.12%
—» ANH —
LPG
L—p ""’léﬂt
~0.78% R

IR il
-1.45% s
-1.82%
HR 2 BRI
> g 2500

Bigger mind, Bigger future ER P EEE Y Y B S %S ®6m

BHOERRE



Y HATL
z RaTEH Tk

NANHUA FUTURES

BEEmIEEAE (2024 £9 A9 H EH—)

B 8: REBMMIBS @M=L #REE BmFisiy HikekiE

Bhh R
—~

CURC
0.15%

R
-0.91%

&
r’ -0.26%
L ER

0.88%

T |
-1.04%

A
1.42%

—>

L5 ISk
g -1.41%

% L
-0.93%

B 9: Ki=mRREBS M= L ETEE B aMER Y B kiR

-0.08% -0.97%

!
g— |
|

N = RAF i
Ry 003~
-0.83% B !

21 it SE4F
_> — —
-0.99% -0.93%
Ex

Bigger mind, Bigger future™

ESBRIREXZ EHERERES 217
BEAERRK



FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATERR FE RS Z T A RSUEE RN EEE AR,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

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

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

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREWUA—BOTHTFRF/BXZEZN R ZRFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R BAENYZRE AL T WREFERMAHREN R EREREEF =R

RERRFARW, FEUEMATXEE, SOHRLZURENHE. ATHEDEAFUEMEMA, SIRA
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFIBEMARE, FEEAREFEANER. BRETIARRE, BRESEHIRMA, HAXATAHER. RS
FRARARCE. AATFRINIAHRE—UIRF,

AR B FTERMT EHXEER 136 SHEIEXE

BB 4 - 310008
EES—FR#AL: 400 8888 910
Pk - www.nanhua.net

RREREAR: st
RRER: 603093

FIfEHLE APP 450

P Tt
d&'Fﬁﬁﬁﬂ)\

NANHUA FUTURES

Bigger mind, Bigger future™

BERERE




