.\
Ills"ﬁ

EIEERR ®

s

EANEHENER

EHIAE

HUA NAN FUTURES

SikHE EFHE ERHAE
05H04H
KES = RER pE KES Y8R
SNEREE | 18,413 4,723 470 11 -208 60
=is -7,622 98 174 0 79 0
BER 4,912 -103 233 18 -36 -75
FEEHE SREFEECALL SREEEPUT
05H04H
REE 1ER REE YE R REE 18R
SERIEE -31 1 19,141 494 9,718 1,565
] 0 0 0 0 337 0
BEE 33 2 | 12,964 736 | 10,819 3,910
1B R B BT+ 2 R B R B B+ 2 B O = 2
aiEE 16.60 BrEER -6.14
P = =Ei=L.C - N
8ES 4.57 SR -3.08 =iz 0 o
= B (L 48.3% 38.6%
m—is 4.33 =S -2.22
thEEE 2.48 HEB -1.20 .
- BIMBTR  518%  63.3%
SHE 2.24 th#8-KY -0.83 HIE(EHs ¢O /0 -2 70
B ANz 2.10 REEM -0.83
iz 1.99 W 73*-KY -0.73 £ REART+ A ; o
A 1.69 | -0.72 migts 00 4P
ik 141 Bk EK -0.68
= FEBHAE+
(g 136 | HE -0.61 % %
A+& 38.77 #B+aa5s 17.04 AMBELS > e
Al o =] -1/.
A =/

HEXZMBERS RHIAFEEZEESMEA
IRIR - FEB/RREVZIRE

£ - WEBZEEEARMURRERRE ; BENERRIEH
 REANBEETHEEEE - AATFREMEREE -

ErEEEl ERBEROHARAT (109)FEEHRFH0075%

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

BERIRER . BEESRHM & BBMERSM



Sl EBEEE#E HIR @*xmx

HUA NAN FUTURES

( EANRE - BB QEFESHEL
SNEIRE & HEEREIE BEHIRE & PEFHEE
IREEEE (IB) HEEE (O) #EEgRE (0) REEEE (8) PEZRE (O) BEEE (O)
048H27H -128.3 9,253 3,688 -10.0 5,515 5
04H28H 6.0 12,753 3,500 13.7 5,229 -286
05H02H 354 14,101 1,348 23.1 4,792 -437
05H03H -91.1 13,690 -411 -28.4 5,015 223
05804H -31.6 18,413 4,723 0.9 4,912 -103

SNEEFEBHEL

CALLAR¥E PUT R¥E KRFEFIMU CALLﬂESF? PUT EESIZ% HESIZ?@:.IHH

04H27H 15,670 7,636 8,034 13,120 5,156 7,964
04H28H 17,259 8,350 8,909 19,094 -3,742 22,836
05RH02H 19,790 11,123 8,667 19,134 -11,141 30,275
05H03H 18,647 8,153 10,494 12,228 6,909 5,319
05H04H 19,141 9,718 9,423 12,964 10,819 2,145

> IHES5ELE & FhrlE s ~
16,000 - IREHELL —NHETEE - 99,
- 8%
15,000 - - 7% 1]
e - 6% &
& - 5% %=
gy 14,000 - 1 &
U | 3% tt
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 2%
3516H 38300 48188 5H03H
Rl EeREE(27T) — TR E SR
1,800 - N - 180%
=1 oo o v
'.*15 - - 160% ﬁiﬁ
E@z 1,700 - =
Z5 - 140% &
“E
1,600 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‘
3816H 3830H 4818H 55030 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



SieHIEEEER AR @EEmw

HUA NAN FUTURES

WSS %t <

) REEESEE —AES

30% - - 17,000
I 15% - - 16,000
= it enindl 5
= 0% I L h 15,000 &£
=] HH
B oo e
2 _15% - - 14,000 15
4 #
%

i -30% - - 13,000
-45% - - 12,000
18318 2A218 3B17H 4AL2A  SH04H
mEEESE — a8
0% - | - 17,000

" Y o
I5 v 4
5 -10% =
4 - 15,000 f&
= o
b - 14,000 g
20% o

- 13,000

-30% - - 12,000

18318 28218 3A17E 4B SH04H

=

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL

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



SieHIEEEER AR @EEmw

HUA NAN FUTURES

p VIX -

25 - mm VIX =Fict

17,000

16,000

15,000

15
14,000 &

- 13,000

- 12,000
1A31H 2H21H 3A17H 4H12H 5A04H

VIX E2 TWSE 1HEH 1% EF51R

10 - mmVIX tHEA A EIFE1E — 5 15 HH - 17,000
< - 16,000
> 0.5 -
i ||HH|| 15,000 1
2 oo :
% - 14,000 ¢
5 -05 - - 13,000
10 - - 12,000
18318 28218 38178 48128 5H04H

S

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - 9
EHeHER EEPEBROARAT (109)ESSHEFE007H ) . o .

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



@* ‘H‘ %~ E*%*‘EE*E @Dg—ﬁﬁﬂﬁ'

CALL - PUTIR SR ENR

ER o -—21EH
16200 A\ Calllz,mE/&’E}]E E?E/\H - 40%
16000 -
- 30%
2 15800 - £
A o)
B 2
i 15600 0%
B )
8 15400 - E
- 10%
15200 -
15000 rFrrrrrrr17r1rr17 1717 17 17 17 17T 17T T7TT7TT7TT7T T TTTTTTTT O%
38170 38310 4H198 55048
s8I —e
16200 - PUT B2 KEE il 0%
16000 -
- 30%
2 15800 - I
| o
] 2
i 15600 - 20%
] L))
£ 15400 - E
- 10%
15200 -
15000 Frrrrr1r1r1r1r1rr1rr1rr 171717 17 17 17 17T 1t 171t 17T 17T T TTTTTI 0%
3R17H 3A31H 4H19H 5A04H
=
HERZUBERS  REAFEEZSEASHEEN - TEEXEAABURRERRE ; BENEVRTERR
HRT - FREARKENZFRE - REARBTHEHHEAE XATFEEMEEERE - @

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



1t B 3BE

B EERHIR @D&iﬁﬁﬂﬁ

BEEEOIZE

(
HEA : 2023/5/4 #8H . 2023/5/10
& 3 202305W?2
Ol iE ,JEJi BY(E ut
0 1 15,050 2,129 1,101
-1 10 15,100 4,333 2,786
0 10 15,150 4,684 3,082
10 29 15,200 7,038 4,827 P
30 55 15,250 3,693 2,238
142 183 15,300 5,378 3,543
8 267} 15,350 3,918 2,573
246 15,400 4,390 2,282
300 15,450 3,525 2,211
830 15,500 4,582 2,866
953 15,550 2,487 1,638
2,067 15,600 3,262 1,972
1,938 15,650 1,043 578
X 4259 15,700 687 481
2,972 15,750 294 187
4,093 295 176
2,456 15,850 45 32
2,472 15,900 57 33
1,016 15,950 55 29
1,133 16,000 11 3
737 16,050 41 %
523 < 16,100 24 1
jEE A Et Ol #& nJr P/C Ol 45t 188 3 48 5t
26,711 56,324 1.2532 70,588 41,005
HER P/C 0.9990 S HIZRE(E 0.2543

=

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - @
EHeHER EEPEBROARAT (109)ESSHEFE007H N .
iR A RIEIER545E318 29 TEL: 02-27180000 FAX :02-25463700 BRI BERH & GBPER S



HEEE

=1 0k @z 7w

Ol 13 202305 HB
= BAE
4 113 15,000 13,177 2,691 X
2 127 15,100 4,741 670
0 0 15,150 982 982
9 358 15,200 6,181 321
5 13 15,250 963 370
-1,445 -29
11 275
13 529
26 105
164 110
150 119
175 -87
102 85
353 48
216 10
431 -20
445 4
517 32
P 978 1
770 49
215 3
409 6
157 19
302 1
125 9
18R AR gt Ol 4 nJr P/C Ol #5t 18R AR gt
4,020 78,113 1.0410 81,312 7,170

HIER S EERS
MERR - FEARREMZERE  XSABETHEEHES  AATRESEFAEREE -

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

- RHANFHEZEEBMBREN  UBRSZEREARBUAIRERR ;| BENEURTEH e



HEEE

=1 0k @z 7w

I 2
HER : 2023/5/4 #8H :2023/6/21
Call 202301}% Put
[BEN(E
0 12 10,000 3,929 217
-1 94 14,400 2,716 218
0 6 14,500 753 50
0 60 14,600 614 70
1 1 14,700 1,089 29
0 124] 14,800 1,004 28
0 1 14,900 235 37
13 1,388 91 X
0 233 1
-1 495 15
6 272 74
-1 1,199 53
66 357 115
48 212 10
39 194 7
62 182 1
39 247 1
X 59 132 2
247 , 39 0
292 31 0
-2 16,300 30 0
22 1,1 16,400 56 0
18 i 4 5t Ol 4zt P/C st i 4 at
1,148 24,227 1.0979 26,599 1,303
HER P/C 1.0961 SHISRE(E 0.0018

%

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - @
EHeHER EEPEBROARAT (109)ESSHEFE007H N .
iR A RIEIER545E318 29 TEL: 02-27180000 FAX :02-25463700 BRI BERH & GBPER S



£5 1 HE 1= B 32
‘ SR EEEEEHR @D—é‘-ﬁaﬂﬁ'

mm P/C Ol Ratio

HHIII]]
E‘x“r
e
|

mii
&

30 - 17,000
20 - 16,000
. | v

¢ I e 15000 8

& =

i -

& 10 1 - 14,000 35

~ 0 t

- 13,000
-30 i
40 - - 12,000

1H31H 2H21H 3A17H 4R12H 5H04H

—P/CREBELER(%) —P/CHRELR%) —aiEH

160 - - 17,000
140 - 16,000
120 4
t - 15,000 £
*# 100 o
- 14,000 3
80 o
60 - - 13,000
40 ITTTTrrrr T T T T T T T T T I T T T T T T T T T T T T I T T T T T T T T T T T T T T T I T T T T T 12,000
1A318 2R821R 3AL7A 4812 S5A04A
HMEXSHUBRES  RBAFRELTEESHERY)  UESZEEAMURRERR | BENEUREY e
HRE - FEBRREUZRE - KEARBTHEESE - ARATFFREMEREE -

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



SR EEBEEREHR @*xmx

HUA NAN FUTURES

BB ERhEHER

CRRITA( ADNFT) (14 2023/05/04 4 15607 i 7060111 +38 (+0.37%)

SMAS 15557.801  SHALO 1555190+ SMA20 15709.95%  SHAGD 15626684
1599

16060
139/
13914
15841
13768
13695
1362
1549
13476
13403
15330
135/
13184
L
15038

A A A

B RRE : ZEEM

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



HUA NAN FUTURES

SR EEBEEREHR @) # % %

—  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 BERH & GBPER S



