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BB o WRE AN g, eesme smms s
Close
ﬁfﬁlﬁ 2527.15 255147 -2432 -095%  -0.45%  13.04%  -0.03
ﬁfﬁﬁﬁ 1037.90 105513 -17.22 -163%  28.17%  18.04%  1.56
Iﬂﬁﬁgﬁ 3803.51 3839.50 -35.99 -0.94%  -4.84%  14.45%  -0.34
ﬁﬁﬁfi 6407.76  6488.82 -81.06 -1.25%  -1.87%  15.95%  -0.12
ﬁiﬁ:‘fi 1820.69 1833.92 -13.23 -0.72%  -7.88%  14.78%  -0.53
E%ﬁffﬁ 1660.70 167331 -1261 -0.75%  8.88%  14.37%  0.62
Eﬁffi 2709.32 2766.03 -56.71 -2.05%  -18.14%  22.97%  -0.79
ZQFN f‘:}éﬂ 106125 1062.74 -1.48  -014%  -2.28% 9.95%  -0.23
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BRER Today Pre.Close  Points RR% ARR An.Vol Ratio
Close

S ﬁgﬁ\A 1=
ARG *Hﬁ 1159.75 1176.76 -17.00 -1.45% 3.07% 20.99% 0.15

NHCIMi

ab =

ﬁbli}li*glﬁi 1108.25 1113.12 -4.87 -0.44% -2.13% 17.52% -0.12

BN =3
E:Iﬁlﬁﬂaﬁ 1007.51 1008.54 -1.03 -0.10% -2.88% 11.19% -0.26
| | =]
k%fﬁ’{lﬁclc?rﬁ 1123.96 1131.50 -7.54 -0.67% -3.08% 12.72% -0.24
ZEaEWE

- - 0, - 0, 0, -
4 NHEMI 1104.66 1129.71 25.04 2.22% 2.00% 23.72% 0.08
s

%ﬁ;ﬁiﬁ 846.44 863.07 -16.63 -1.93% -3.01% 20.10% -0.15
N =N b O =]
Hﬁzﬁggﬁﬁ 1160.00 1162.45 -2.45 -0.21% -0.81% 13.89% -0.06
42 5
i FIIRE 896.13 900.41 -4.28 -0.48% 1.75% 9.77% 0.18
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B 1. FEHFMIEEIEE VS EE1ZE Commodity Return vs Volatility

1.00% -

0.50% -
oows LT w o

-0.50% -|
-1.00% -|
-1.50% -|
-2.00% -|
-2.50% -|
-3.00% -|

-3.50% -

i
Rt
g2
PTA

EH

&
BE

Ex
ol 3
B

z

R
sk

"o
e
-3

| *
o] L

kS

SeAFi

a2 %

g O £
of 9 oK

# 8
o

TR
R

R E
%®

PVC
xS

— KR  —— BRKIE (G)

BH W RIRIEX Z R R RERARS

a%
ES 31

$ERE
%A
SRR

Faii ]
RE
.t
a4
it ]
33

40.00%
35.00%
30.00%
25.00%
20.00%
15.00%
10.00%
5.00%

0.00%

#F2W



%

§ s
RIEAl

NANHUA FUTURES

BmEEmEHAE (2024 £12 A 13 H E#iA)

B 2: Borm s B SERnasE

BEEEIEH BEERRESEH
nHENG S AEBMEAEEBEANL K% TEESEAMNE
Eim [ 665% | -1.16% | =i
g [ 2.01% | -4.25% 1 #5iE
PTA [| 1.31% | -443%1 &

-0.48% | #kkti -1125%1 #%

-0.49% | =4 -183.22%1 4

-1.22% || 3473 C3ws]

-1.81% [ #&1k -36.31%1 %%

-1.88% 1 & RS- RE
-2.00% [l HAE RHENSR @ FEEHEANTE

-201% [ Eih
-3.33% IR #AER
-361% 1 48

-477% 0 %%
-4.87% 1 IEIE
-5.14%1 $H

-5.63% 1 4
-11.29%1 B
-12.34% %A
-14.03%" 12405%
-15.16%1 £%

FRSRIR: MEmRR

E: HEAR: ERYEHKE /L & RMYAKEE , EEMEERRAMY A LK,

Bigger mind, Bigger future™

BHOERRE

B £12.30%
PTA []2.98%
XZH | 0.39%
s | 017%
-0.36% | Zz_F2
-1.13% [ #hklid
-1.74% || BH %
-2.55%[1 LPG
-257%|1 4R
-3.90% 1 PVC
-422% 1 R&E
-454% 1 FAfE
-7.92% IR AIGB
-11.43%1 T
-13.52%0 4

-30.28° IR

BEETImIEH BEEEIEH
REEAT @ TEMEAEGSEAL & TEMEASE
B [ 762% | -076% | s
PTA [l 1.65% | -220%[1 $E&E
HE 0.10% | -254%[] §%

-0.22% | Zz—E —2.74%[] B
-0.62% | k¥t -321% 1
-0.97% | BHSE -478% 1
-1.28% | 4 -8.32% 1 48
-1.43% | %% -12.22%0 4
-1.72% [ [ —290.00% %H A
-2.15%[1 PVC [ —34.14% 1245040
—2.42%[1 % BERFERIEY
-251%[1 HE AHEN & EEMEAMNE
-418% 1 48 3
-4.35% IR KB whim 196.59%
-6.15% 1 4@ BE | 0.25%
-6.27% 1 I -1.02% | Ek
-7.39% 1 4w -2.04%[1 E—
-14.64%" %W A -2.32%[] ¥B8
V-4 -3.90% 1 =
g -6.66% 1| EFTH
-9.56% 1 BiE
-0.94% 1 EHFi
-1454%0 1k
116.34%1 =i

BEeMEFARAMLE T,

B 3: FERHMIBEHY HIFSIMTLLS] Proportion of Change in Position
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