@%ﬁaﬂﬁ

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HER : 2024/7/22

HIEXZIIERS  RIABEEEZSR5MEEN - B EEEEASMURIRERE ; BENENRERNRIR - FEAKRKRENZRE KBHABBTHEES
B EREFCEEHTERER  ETmeREE EFHERMNARAT 112)F£E Hﬁﬂﬂ—?—%oonﬁ Bt EARIEMERs455318 29 TEL/02-27180000 FAX/02-25463700



CFTC SliE=MAER

@

F-

HUA NAN FUTURES

=357 37

E—rikvi

=5 2 BREEFMU ABFEFEM zs;ﬂt'a.ﬂ,nz oo BREFMU ABIFEFEM $§t§ijﬂi
2024/7/9 2024/7/16 2pE] 2024/7/9 2024/7/16 2
=988 -150,150 -161,503 -11,353 BEFEHEE 283,894 287,601 3,707
INEERE -34,786 -36,067 -1,281 RAREE -105,472 -93,534 11,938
EKREIE -239,941 -238,816 1,125 EEHAHE 16,208 18,550 2,342
Ik EA & 75,420 70,979 -4,441 EATHIE 3,623 24,749 21,126
BICHE -24,509 -26,507 -1,998 HESE -182,033 -151,072 30,961
=&H8 254,775 285,024 30,249 HiEEE 84,690 132,902 48,212
RiREAE 61,056 60,165 -891 RS 2,413 11,113 8,700
=R B & 56,031 58,900 2,869 MNEEE -111,212 -132,473 -21,261
INEIBERS 7,795 15,241 7,446 | =B 2 FEfE| 1,073,528 1,011,202 -62,326
INS&PHRE -55,011 -65,444 -10,433 | =B 10 FHfE 350,466 537,647 187,181
INIBERER IS 5,217 5,682 465 B RIAEE 398,608 405,635 7,027
VIX Hi& -61,478 -62,305 -827
ESSMBEES  SHABEEESOSMBAS  TRERSEASMRRERR  BANANRAENNEER FEARRANZRRE  KHAESTHEES

B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700




& EERE @LERE

oA
R — €1= Lz e o4 O 3 €1= Lz e o4 O 3
CFTC E S EFBER S ARG EFEMI CFTC/N\EHEFFHER S A EFEMI
250,000 - - 1600 20,000 - - 850
200,000 | o - 800
150,000 - r 1500 L 750
) -20,000 |
100,000 | 1400 700
50,000 - 40,000 L 650
0 1300 L 600
-50,000 1 -60,000 L 550
-100,000 - r 1200 -80,000 - 500
-150,000 - - 450
- 1100 -100,000 -
-200,000 - - 400
-250,000 - L 1000 -120,000 - L 350
A % 3 o ) & ™ A % > © ) ™ ©
SIS G G SN R SR S GRS AN S GRS RS S PN LS
M \ ¥ ¥ \ g N N N ! \ ¢ ) ¢ g » N M
N O N Qv v QO v 9 o 9 N a SV v v W v o o 3
& S ) ) ) S ) S S 8 & S ) ) ) S N S 8
S0 HEIEHER S AFEF M —EQTAHEIRE N ERHEEEERSAREEEMI —/NERHEEUERE
1T N =+ o (=1 N -+ =
CFTC ERHIEFBERZAFEFEMI CFTC MBFEA S IFRHER B A EF BRI
450,000 - - 750 100,000 - - 270
360,000 -
- 700 80,000 250
270,000 - 650
180,000 | | 60,000 230
- 600
90,000 - 40,000 210
0 550
20,000 190
-90,000 - | 500
-180,000 1
L 450 0 170
-270,000 1
360,000 - L 400 -20,000 150
-450,000 - L 350 -40,000 - L 130
A D v > N} v o © A\ > O » © ™ ©
\\?’\ v %\q'\’» '17’\6)\ ”3’(\\ ’1?@\ %\\'\S\ 'L"‘\NQ &(" v@\\, b‘(\\\, \":& '5\'& ,1”5\‘0\ q’,’><\\ % g '5\\"6\ qP‘\\’\ RO\
S g '» P S I A S S P P S g S g
= RS IEEER S AFEFIMI —EKIERMEUERE e B S IEEER S AR FEMI — BRI S U AR (E

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



e EEHE

@%ﬁﬂﬁﬁ

HUA NAN FUTURES

= | e A:. 7 | e A:. 7
CFTC E2 8 EBERZAFEFEMI CFTC HIREIEIEBERZ AT EFEMI
300,000 - - 2,600
L 2,500
250,000 - L 2,400
200,000 - - 2300
L 2,200
150,000 L 2,100
- 2,000
100,000 L 1900
50,000 - - 1,800
L 1,700
0 et 1,600 20,000 L 18
A ® v > © © ™ © A v > © o 9 > ©
@ & A\ o N\ S & & @ & Al o N\ A & N
R A P R I G R QAR R N S R AT R QR S\
S P P g > S P P ® v S
S HEFEERS AFEIREMI —=RFAREWRE = IR EIFEERZ ASEIFEMI —RAREAREWRE
= = = = i =+ = = = “ = Ao P
CFTC S4RINEAEIFFER S AFEF B CFTC S#RIIEERERZ AT EFEMI
100,000 - - 55 60,000 - - 55
80000 | 45,000 |
30,000 L 5.0
60,000 - 15,000 | -\ a A 4 A /\
40000 - 0 EEEREEERED . WL ST ST L S ST L SRR R ARE (ERREE
2 A/ 45
A -15,000
20,000
Y
0 e A T L T AR T T T T T T T R TR T T -45,000 -
-20,000 ,\I W -60,000 -+
wy ' N F 35 -75,000 - 35
40,000 -90,000 |
60,000 L 30 -105,000 - L 30
A % v © 9 A % QO > © o 5 x
@ o A of .\ A ) & & 0 A A of S\ ~S ) o &
I U D S GO R A R P U S S AR R AR R
SR EIEEER 5 AR EIFEMU —aRIERSEWERE TSR EEER S ARFEIREMI — SR ARSI E

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



VY i
HE /,?\,H

1=

B

F-

HUA NAN FUTURES

@

AR AE RS IFE R RS AR FARMI

73 2 1= 2 —e ]
CFTC AR F M EIFFERZ AT EF M
450,000 - 110
400,000 105
350,000 - 100
95
300,000 -
90
250000 | - P |
85
200,000 - 50
150,000 75
100,000 - 70
50,000 65
0 -+ 60
A 3 o > © ) 3 x ©
R G S A R S R
¥ R S xS S & S & S S
)

— ANBR IR REWEE

CFTC @tz FBH S AR B A K EFEMI

60,000
L 125
50,000 -
i M [
40,000 - , ‘
L 105
30,000 - | o5
20,000 L 85
10,000 - L 75
Y b 65
A ® QO 3 © o > ©
o o o SR T
A @ N N N4 P v i o O
& S ) ) ) xS ) £ ES £

RN RES R EFERRZAREREM —ANGEIE ML AR EE

RARYEFBRRZZ AR EFEMI

v —1 — = :l:A:‘_Jn
CFTC RARHEFFERZAFE M
0 N - |
22,000 -
-44,000 - 5.0
-66,000 - | 40
-88,000 -
-110,000 - 3.0
-132,000
-154,000 1 20
-176,000 | 10
-198,000
-220,000 L 00
A % O x © 2 x ©
'1«\’1’ '1«\’1’ '))\‘o\ 0,(\\ '\,\q\ '\'\S\ D\\'\/\ ")(» <‘)\N ’\\\
A @ SV N SV P v \ o o
S S » » ~ S * S S S

—RAREAPEWREE

CFTC RBOB SHHIGIEAFRR B A K EFEMI

20,000 - - 32
0 3
-20,000 L 28
-40,000 L 26
-60,000 - L 24
-80,000 L 22
-100,000 L2
-120,000 - L 18
'1,&@ ﬁ?’\m\’ib 63’\& @?’\«\“ 0"3’®<° q?’\&\ &“\& ’I«b‘\’b& 'ﬁ‘@(\? ﬁ?\«\\’b
& S B 5 5} S ) 8 38 S

RBOB SHHIEIFEFER S A EFEMI

—RBOB S EAH B EE(E

HERZMBRES

RENFHEHEZEESMBEN - I

.7 == {7
B EI1T

EREABUKRERE ; BENEURFEPIRIE - FAERARREUZIFRE -

RBNEETHIEER

B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



[EREE ) Jodias

— i= =1 2z A =+ O T o o 1= N ]
CFTC =nie G ERERZ AT EFEMI CFTC Bhio/%:T7T HEFBER S AKEFEMI
40,000 - - 110 250,000 - 13
35,000 200,000
L 105 : 1
30,000 12
25,000 150,000
- 100
20,000
100,000 11
VNP M ..
10,000 - 50,000 - A
5,000 | 90 10
o o
-5,000 L 85 50,000 - 0.9
A % QO © o ™ A % > © o x ©
O CRIR O SR S SRS G L R A S S R I
N @ N N N @ v a N S N @ N N N @ N o o o
S N 0) 0 0 S 0> S S S S > ) > S > S S
T ETRHEEFEERZAFERNU 2 —=TREUEANEEE e EOTEI B IFEERZ ASEIFEMI — BT EREEIEE
=1 /2 L — ) NEa ko = 1= g == =+ O 3
CFTC HE/ZETT HEFEER S AR E B CFTC BE/=m PHEFBFERSAFE R
0 N———— - ¥ { 1§ (| 20,000 - - 072
-30,000 - - 7.800 0 \u’\-\\uuuuuuuuuuuu\uuuuuuuuuuuuuuuuuuuuuuuu_0.70
- 7,600
. | -20,000
60,000 - 7400 - 068
-90,000 - - 7.200 -40,000 -
- 7,000 - 0.66
-120,000 L 600 -60,000
- 064
-150,000 - - 6,600 -80,000 -
-180.000 A 6400 -100,000 -+ - 0.62
' - 6,200 v
-210,000 L 6,000 -120,000 - - 060
A % Q > © 2 > © @ o} e \s \g i\ P S & &
o )\ ﬂ,\°’\ ﬂ,(\\ e;\q\ N $ v\\’\ \”’\\, \°’(\’ (\(\, a o AV 2 N > o u\“’\ o o
A P & & & P & A Q> Q> O Kot S g K\ et g & Y &
S S 5 ) > S ) S S S S S > > 0 >
S EE RS P = i — ARSI E(E RS ER G ARSI —REIR AR WERE

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



J RS

F-

HUA NAN FUTURES

@

CFTC/MEBHEIFBRRZ AFEFIM

N > v \ » Y i ©
:Qr\q, \'1«0 ,,)\"’\ o,(\\ o,\o’\ \'\'N ¢ bu\\/\ \")v b‘\‘ﬁ\\, b‘\/\\\,
M Rt N s & Ry N $ & &
o v v v v v

=/EBPEIIFFRRZAFEFAMI

42,000
40,000
38,000
36,000
34,000
32,000
30,000

28,000

— BB AEEEE

CFTC /h\S&P500 HiEIFFERZ A G EF M
200,000 - - 5,750
100,000 - - 500
- 5,250
oSS MASMMMMSMMSS_ AMM AN
L 5,000
-100,000 | L 4,750
-200,000 1 - 4,500
- 4,250
-300,000 1
- 4,000
-400,000 1 | 3750
-500,000 - L 3,500
A % O > © ) 3 ™
oF o o A SN
N P N N N R v K K &
& ~ v v v ) ~ ) )
= /N SRPS00IEEBERZABEFEEMAI — /) S&P500if HEIE U AR B

CFTC/MRErZER B EIEBER Z A K EREMI

50,000 -
40,000 -
30,000 -
20,000 -

10,000 -

o TTTTTTTITTTIT T T I T TT LULUSLISLINLAL LU
110,000 /\J’v\/ﬂ

-20,000

-30,000
@ \2

\’L\,L ,,)\"’\
VA

(\\u
) \
Qv )
> o) ,\vo'” V>

B ER AR IFERERS AR FEMI

21,000

19,000

17,000

15,000

13,000

11,000

9,000

—/MiBRREF R A S W BE(E

= N :l:A:‘_"l
CFTCVIX BHEIEBER S AFEF MU
Y 35
-15,000 - - 30
-30,000 - L 25
-45,000 - L 20
-60,000 - L 15
75,000 - L 10
90,000 - s
A % S © > ©
v v \"’<L o o QS\ o RS A
> A W W W A o> N N N
%Q,fu & K S S & s & &
VIX HEFEERXZAFTEBREM —VIX Uga(E

HEZXSMBERS  RHAFEEEEESMBRESN  TESZEEEASURKRERRE ; BENEWREHNRIR - AEARKENZRE -

RBNEETHIEER

B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



Glo FIZREAE () ook

= == 1= g 2 =+ N = =%l == =3 s =+ 25352
CFTC =M 10 FREHEIFFERZAFEFEMI CFTC =Bl 2 FEEHEIFHER I AR EFEMI
1,050,000 - - 118 1,600,000 -
900,000 | L 116 1,400,000 - r 1045
1,200,000 -
750,000 - 114 000,000 10375
600,000 - 112 800,000 - 10
450,000 - a I 110 600,000 - 102.25
400,000 -
300,000 - - 108 1015
200,000
150,000 - - 106 0 - 100.75
1 104 -200,000 - L 100
A S O > © 2 > © A ey > © ) x ©
OO G O\ o O P W ol & SR AR RS S P
2 W A\ \ N
e @ NG & N > v o 2 N A > & & & W v e o o
S S ) ) ~ S S & B ) 3 ) S S S
e EE 10 FREBHEFEEERZAREFIMU —=6H 10 FEELABEINSEE e s 2 FEBEPEFFERSAF SR —=6E 2 FEERBPEIERE

CFTC =B RHBGEHEIFFERHAFE R

500,000 - - 150
450,000 -
400,000 -
350,000 -
300,000 -
250,000 -
200,000 -
150,000 -
100,000 -

50,000 -

» O
o
S

2 S ©
e AN AN
S o
D D D

XBERPEEHEFFERRZAGEFNU —ZERBBEELANEIREE

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



