op
-
m(T
=
.\
ms"a

~

R 35 ®

, EAEWEHRE N

EHIAE

HUA NAN FUTURES

SRS ETHE ERIES
01A11H
R¥R o | RTR #W | KA e
B K fEE 5,000 -4,237 1,091 -40 -515 -74
®%iE -7,346 -75 150 0 48 0
BHEB 8,086 367 -17 -22 30 35
FEEHE SfREERECALL SIREEEPUT
01A11H
xFEE 1EiR xFEE 18R XFEE 18
HNE R fEE 224 -17 15,440 -5,306 -566 -1,474
®is 0 0 0 0 459 0
HEB -206 20 -8,161 1,820 17,346 27,260
ER SRR+ EREREEE TS B O 2 e
R 6.67 =Yt -12.48
= = =Fi=1::):[n wN
‘ B 43.3% 39.9%
B8E=E 2.08 a8t -4.28
BtE 1.09 agx -3.16 .
aa = BIAATR  cco%  66.5%
P 0.77 Mz=E -2.80 HIE(EHs -U/o -27/0
fi B 0.71 i -2.74
BEEK 0.68 hESE -2.49 2 EEART+ K
o 59.5% 68.2%
= 0.68 &t -2.45 S GLb
M= 0.60 a8 -2.04
s o e . IFEEHIAI+
FiERTT 0.58 rE -1.99 % %
At+R&S5t 18.29 #BT+R8% 39.38 NI izl A e
1 =¥ . =& -39.
\E = 4

HEXZMBERS RHIAFEEZEESMEA
IRIR - FEB/RREVZIRE

ErEEEl ERBEROHARAT (109)FEEHRFH0075%

AithRERBIUER5455318 29 TEL: 02-27180000 FAX :02-25463700

£ - WEBZEEEARMURRERRE ; BENERRIEH
 REANBEETHEEEE - AATFREMEREE -

BERRR . BEESRSM & GBMERSM



Sl EBEEE#E HIR @*xmx
EANIRE - BIE &EEESBEL

SNEIRE & BIEEHEL BEHIRE & PEFHEE
REEEE () PEEE (O) EEigHE (D) REEEE (B) PEEE (0) BEigHE (O)
01H05H 195 16,494 2,406 -1.6 7,459 1,068
01H06H 98.3 14,354 -2,140 18.2 6,491 -968
01H09H 361.8 12,515 -1,839 37.7 7,377 886
01H10H 186.1 9,237 -3,278 -2.8 7,719 342
01A11H 354 5,000 -4,237 16.8 8,086 367

SNEEFESHEE BEBEEESHE(L

CALLKX¥E PUT RX¥E KRFEEEFEMU CALLKRFEE PUT XFE KRESFEMI
01H05H 12,929 -1,058 13,987 11,155 17,407 -6,252
01806H 18,356 -48 18,404 15,165 7,317 7,848
01H09H 21,314 -341 21,655 -4,495 -9,346 4,851
01H10H 20,746 908 19,838 -9,981 -9,914 -67
01A11H 15,440 -566 16,006 -8,161 17,346 -25,507

p IHE A5 EE & FhrlE#HiER ~
16,000 - IREHEL — TR E - 11%
i 15,000 - - 10% B
gg 14,000 - - 9% &
kG
13,000 T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T 8%
11H828H 128121 12H26H 18108
Rl EeREE(27T) — RS R
1,750 - - 180%
E!]z 1,650 - 1 =
- (o) =
L] 1,600 - 140% %
1,550 T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T 120% g‘
11828H 128128 12826H 18108 N
\=
IR SIEERS  XSAFEEEZESEHBIEEN  TBEEEEASURIRERRE ; BENEMRTE
MRIR - FEARKEMNZRE  XHAEFETHEEEE  KATFREEMEEREE - e

EESRMER EEPEROERAS (109)ESSHEFE007% N -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 BERRIE . BEEFRSM & SEPER S



0%

SlEfEEEERE R
= E/\ ~ Jg @D-ﬁ"-'ﬁﬂﬂﬁ'

. HMEZ L <

m /\VEISIEEAZ 2R — S5
30% - - 16,000
15% -
;__;Jé} ° / - 15000
E 0% - 3/ N YW\ ] =
- | N T 5
i - 14,000 &
2 15% - §=§
o
2 3% - - 13,000
-45% - - 12,000
108188 11808H 118298 128208 1B11H
10% - SR ZEL — 815k - 16,000
= - 15,000
0% “terent | Lt e ‘ A I || ) &
i | I :
-4 - 14,000 £
=]
5 100 - g
- 13,000
-20% - - 12,000
108188 11808E 118298 128208 1A11H

=

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - e
EHeHER EEPEBROARAT (109)ESSHEFE007H ) . o .
et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFX 5 & SEPER S




Sl EBEEE#E HIR @EEmw

HUA NAN FUTURES

p VIX -

30 - = VIX =LY - 16,000
25 - - 15,000

< Zfl@

X i3

;: 20 ] epeoinlull il ccccccccc M eeeeees L 14’000 ];E

B

i H 7
15 Hm - 13,000
108188 11H08H 118298 128208 1H11H

VIX E2 TWSE 1HEH 1% RS 1R

0.7 - mm VX HHES A EEIE — 55 A - 16,000
0.6 -
= gi : - 15,000
ol ;
W - 14, &
“ 0.2 - 000 o]
g 01 - H
200 - N - 13,000
-0.1 -
-0.2 - - 12,000
10A18H 11H08H 11H29H 12H20H 1A11H
PRZSHBENS XBARRESRESUMBES - TEBEEEABGRLERN ; BEWENRTES
BRI . AEBARTARZRE - THABLTHNRAE . AATASTAEREE - ﬂ

EESRMER EEPEROERAS (109)ESSHEFE007% R N -
aithmRERIKIMEE5495312 29 TEL: 02-27180000 FAX : 02-25463700 BERRE : EESFREM & AEBERSAA



@* ‘H‘ %~ E*%*‘EE*E @Dg—ﬁﬁﬂﬁ'

CALL - PUTIR SR ENR

ER o -—21EH
16000 \ Ca” B:UEI&E}]E A E/\H - 40%
15000 - - 30%
] 2
i 14000 - - 20%
] &f
L E
13000 - - 10%
12000 Frrrrrr 00001717 1717 1T 117 T T 1T T T T T T T T TTTTI 0%
11H29H 12A13H 12H27H 1A11H
16000 - PUTEZKEE arfl 40%
15000 - - 30%
& W -
] 2
i 14000 - - 20% &
] &f
# E
13000 - - 10%
12000 rFrrrrrrrr 01717101717 17 17T T T T T T T TTTTTTTT 0%
11A29H 12A13H 12R27H 1A11H
=
HERZMBERES  XHABEEESB8MBRN  TEEEEEASBURRERE ; BEMEYKTEE
MRIR - FRARRENZFRE - RHAEBTHEHEEE - XAATDAFEEMEREE - @

EESRMER EEPEROERAS (109)ESSHEFE007% N -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 ERIRIR BERXG & BEPERSF



HEEE

~

i H#k @E#mr

1k

(
HE : 2023/1/11 =8 H :2023/1/18
202301 A Put
B4
0 7,906
0 13,600 3,220 -156
6 13,800 3,579 -1,982
-8 14,000 6,605 1721 X
-12 14,200 3,590 808
5 14,350 1,631 348
-45 14,400 3,187 703
134 14,450 1,065 213
79 14,500 3,648 1,196
45 14,550 1,146 187
-118 14,600 2,329 634
59 14,650 950 220
-137 14,700 2,678 955
418 14,750 791 378
830 12,734 531
517 254 168
126 677 97
1,113 , 88 65
1,355 412 97
264 15,100 177 21
1,016 15,200 232 9
1,597 15,300 80 4
1,922 15,400 25 6
X 1,961 15,500 39 1
SRt Ol 485 P/C Ol 5t  IEMARRT
13,393 91,725 1.1028 101,155 11,854
\__FFH PIC 1.1400 S HigR &1t -0.0372 :

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET -

EHeHER EEPEBROARAT (109)ESSHEFE007H
iR A RIEIER545E318 29 TEL: 02-27180000 FAX :02-25463700 BRI

BERZ & GEPER S



S5 EBEER HiR @*xmx

HUA NAN FUTURES

1% RHAZEZEREO
B : 2023/1/11 mEH : 2023/2/15
Ol 13 202302 H
EAE
0 4 13,300 466 8
0 1 13,400 253 -13
-1 3 13,500 1,050 -4
0 0 13,600 1,671 2
0 2 13,700 943 37
0 14 13,800 823 57
-2 13 13,900 405 74
3 252 43
-1 513 189
2 856 104
-4 727 420 X
-1 392 116
8 301 61
-12 241 51
-62 1841 -4
43 116 41
13 94 4
-15 84 3
-11 42 6
211 4 0
118 , 3 0
111 3 1
155 15,500 6 3
152 15,600 2 0
JBEEs Ol 4 P/C Ol 485t  I1ZmEABRT
1,304 20,189 0.7752 15,651 1,402
HEH P/C 0.7545 S HIERE(E 0.0207 J
HEXZMBERS  XBAFEEEEEEUHEY]  TEEREEANRMIRRERLRE ; BEANEUREH
MRE - AERRRENZRE - KHEARBTHEHEAE - FAFFEEMEREE - @

EESRMER EEPEROERAS (109)ESSHEFE007% N -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 ERIRIR BERXG & BEPERSF



SlEfEEEERE R
= E/\ ~_JE @Dﬁ'ﬁﬂﬂﬁ'

HUA NAN FUTURES

i Seriman — 1
60 b ] P/C OI Rat|0 EHE@:& [mm )= H B 16,000
40 15,000
PAN
g 20 =
BE - 14,000 #p
8 e
z 0 g
> £
20 - 13,000
40 - - 12,000
10A18H 11H08H 11H29H 12H20H 1A11H
—P/CREEELEE %) —P/CHRELEE %) —EB1EH
160 - - 16,000
140
- 15,000
120
%100 -~ - 14,000 #
i5
80 2
- 13,000
60
40 [TTTTTTITTrrrTrr T T T T T T T T T I T T T I T T T T T T I T T T T T I T I T I T TI I T TITIT T 12,000
10A18H 11H08H 11HA29H 12H20H 1A11H

N =

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - e
EHeHER EEPEBROARAT (109)ESSHEFE007H ) . o .
et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFX 5 & SEPER S




HUA NAN FUTURES

a6 BN <

GRARITAC BT 14 2023/01/11 [ 14855 7 14884 {5 14746 W 14792+ 62257 ! -18 (-0.12%)

\SMASI460&40# SMA20 14375.90¢  SMAG0 14074.524 15249
15180
15111
15042
14973
14904
14835
14766
14697
14628
14559
14490
14421
14352
14283
14214
14145
14076
14007
13938
13869
13800
13731
13662
13593
13524
13455
13386
13317
13248
13179
13110
13041
12972
12903
12834
12765
12696

S5 EBEER HiR @*xmx

T T T
200/11/01 12 2023/01

B RRE : ZEEM

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
EE - Kt %*XFﬂZLm-x%AEEﬁHﬁEEE EATDFREFMEREE - ‘E’
EHeHER EEPEBROARAT (109)ESSHEFE007H N -

et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFX 5 & SEPER S




SiEHEREEEEHR @) # % %

—  ARESFNAEREEREZEELARANBEATUEZENRIE - BERFHS
M ZERMRERSERERBEMREZER - EERIE ﬂxfﬁﬁﬁﬁ/\j
( UTHEART ) HEARSABHEREY - TEENMEBEAEEOERSR

- AWEMEZENRTRARMAETES - KATEAREA -

—EAREAREHSE FREFIHRSEMEREVUR - ARARERASAEED
AEEME - ARSABARTARREN Ml i7:E - T ABERFG - H
EEXEESMBENREREMEDN - BFHBEEEERR - NEFE - EHE
ATHRAR BRI R AL -

BE - B8 - SIREHEE - £#ETERT - AATVAHEMOARErIHSHE
RAREHRRAAETHRZA5 I RNEMORSEEEIOUEE -

MM - XWERSFNSHEAER X IR RASERERER 1‘5 EE - DEE
BIRETERREME HERITARNREFTRARRZEE

- AREABPARN S ERUEESERELZAR - MAARRRER - Hil

BEFASEREZAR  BREEBEELENMAE - FEEXEHE - ITF
REREFRARKZET -

N ABEABRZEREBRALTIARER - FEXLRTFELEERE - FIEEM
RERQTREEEMLEER - 51K - 8R4 - TH -8R - i - #EFEH
158 - HEURERQTIVFBMHREZTHR - XRTBETFRE

t - ARSERBEARTDVEETFEARTDVHITHEBAZNZEFEE - IR EAAR
RAQTDEXZEREMIAREEEFMHA - XRTFETFEE

N BiERZMBIEES KHAFHEESEESMBET - TEEZEEE AR
RiREEME ; ﬂ%ﬂ’]%?ﬂ&%ﬁﬁﬂﬂ’]%iﬁ AERARREVZIRE - RHAEB
FHENEE  AATFEEMEEEE -

EmEHERE EHHERMNAMRAT (109)FEEHRBFF00735E
altmEEREMNES545:318 29 TEL: 02-27180000 FAX/02-25463700

 ABEABTAEBRTAGRAHTIAREENAE[MRZSZ2EE - BN - 5F -

AWIRIR G K E S B RSB ATE DTS ZISREE - BRSEEE

N\ D
HIERZSIFERS  ROAFEEZESEGMEEN TR EZEEEASBUAIRERE ; BEMNEN R TEER
HRIE  FEBABRREVZERE RHAEBTHEBEAESE AATIFREEMERSEE -

ErEEEl ERBEROHARAT (109)FEEHRFH0075%

iR A RIEIER545E318 29 TEL: 02-27180000 FAX :02-25463700 BRI BERZ & GEPER S



