A MmIsE AR (2026 £ 10 A 28 H EH=)

IRERIAMZ S B EMITE, SHEEEEHEH LK 0.52%, RRis#+,
ErERRSFA Lk, ERkiESEARNNRERERESERY, HEHN 1.16%; Bk
EE/DMHRREFEG B EEBIEH, KEA 0.28%,

FHEHTS, REREESH, TE-0.03%, HRFHEEHHE L3k, KiFEX
I EBIEHERFU TIEE, KEA 1.53%, HKBER/NHEFTIEHEFELERLR
HETIEE, FKIEA 0.01%;

AmiA AR e, BIERAWARTIERREZ R, Lik 3.57%, iE
RANERAKERTISHRRERE, BRIEHN-5.28%,

F1: BEHRIBHTHIHEIE Index Market Data

> \ FEh  FEWhE
o &2 Tk foqgf HEWr & RB guaw s D& Sharpe
y Pre.Close Points Ratio
Close ARR An.Vol
ZE5EE NHCI 2937.35 2922.14 15.21 0.52%  15.79% 14.92% 1.06
=5= 1=
mﬁﬁiﬁﬁ 1578.97  1560.81 18.16 - -0.57% 39.84%  -0.01
=:3
B/ # 8 20000505 T @4EH NHII  4091.94 407868 1326  0.33% 16.61% 16.65%  1.00
0571-87839251 SREIEH NHMI 675336  6727.83 2553  0.38%  6.02% 13.11%  0.46
h .
cyh@nawaa.com BE{L$S# NHECI 208753  2078.94 859 |1041% | 3235% 2683% 121
y =3
Eﬁ;ﬁiﬁﬁﬁ 1940.10  1934.64 5.46 0.28%  12.75% 18.19%  0.70
E4H F03118352
05:‘?}27839263 ZEIEH NHFI 244782 2434.06 1376  057% -1.79% 12.73%  -0.14
) RFEmIEE NHAl 99154 988.63 2.92 0.30% -5.71%  8.64% -0.66

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

"‘ mMTERN S FAL T RIS 5 F 3R (2026 4 10 A 28 A BHI=)
“ NANHUA FUTURES

*®2: mEEmERERTISHE

skm  whm  Am Fuk TR
Ei-E EE Today Pre.Clos Point HIE% %% e Ratio
Close e S ARR AnI.Vo
b 3E e 1709.7
BE RS NHEI " 171024  -045  -003%  71.09% 43.90%  1.62
N =
E‘iﬁilaﬁ 1424'4 143824 1619  1.13%  63.42% 30.05%  2.11
I ] =]
ﬁ*{iﬁggﬁ‘ﬁ 1320'6 135009 2059  1.53%  42.05% 27.76%  1.52
B 4 [E Ao L
"“ﬁfﬂﬁhﬁ 10?9’0'6 102128 934  091%  -1.87%  16.44%  -0.11
EHTIEE NHBMI 626.91 622.17 4.73 0.76%  -11.92% 11.99%  -0.99
b FE 3 ] 3
'M;ﬁgﬂgfﬁ 13‘;{,9'8 134167 822  061%  862%  11.88%  0.73
st =3
'I'm’i%é?ﬁ 81715  812.84 431  053%  -827%  9.70%  -0.85

FrReiEfS 4 NHNEI  705.39 731.37 -25.98 -3.55% 7.19%  3957%  0.18

*® 3: BMEBRRBERTIEHE

waeEm DB s AB . FRKE FRED Shape
C(I)osg Pre.Close Points #Z ARR  # An.Vol Ratio
&
%%ﬁi:f 1356.30  1356.22 0.09 0.01% 15.48% 18.74% 0.83
B
R &R R
# 1208.59  1201.59 7.00 0.58% 15.48% 10.87% 1.42
NHRECI
==
QF:\'ﬁs;ffﬁ 1266.61 1259.84 6.77 0.54% 18.38% 15.73% 1.17
T3 =3
“ﬁ’igﬁﬂ 121252  1203.69 8.83 0.73% 17.06% 13.98% 1.22
MR EEF
$e 8 1271.29  1269.54 1.75 0.14% 19.81% 15.71% 1.26
NHEDFI
HREFHER
e 881.66 875.88 5.79 0.66% -22.74% 18.03% -1.26
NHNPFI
g3 ;
”“,\*ﬂggﬁ’ﬁ 1107.96  1101.22 6.74 0.61% 39.57% 11.34% 3.49
g 3
”“zﬁiﬁfﬂ 115252  1143.46 9.07 0.79% 60.23% 16.05% 3.75
FRRIE: WL
loger mind Bi90er future ™ 5 U FIEIE X 2 A S B4 RER S #2W

BEAERRK



Y HA 1%
Z$+n &

NANHUA FUTURES

R RIS H R (2026 £ 10 A 28 H B#=)

1: FEHSFIEHYIEE VS H31E Commodity Return vs Volatility
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3: FEHFMISH Y BIFCTTLELS Proportion of Change in Position
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