Sl EE

EEH IR @
| = NBEEAE \

EHIAE

HUA NAN FUTURES

SRS EFHE EmiiE
06H07H
KTR #F | KPR #H | KPR 38
SNEREEE | 24,000 848 105 -177 -440 81
®’IE -3,917 634 152 -2 44 0
BER -9,391 1,428 -120 -33 -167 -53
EEEBHE SREERECALL SREEEPUT
06H07H
KEE 2 HiE] KEE Y& KEE Y&
ShE K IEE 64 1 33,722 1,219 15,256 -3,930
®IE 0 0 50 0 132 0
BER -86 -16 15,490 -5,172 -3,225 17,420
ERE BT+ ERE MBS TS B O % ze
aiEE 66.20 28l -1.85
P afafimt+X
AEE 10.36 RS 140 B8 % %
: oiyrat] 543%  44.3%
EiE 8.01 [=)=S -1.34
BEER 5.61 thiEEg -1.24 .
- EFHA+A . .
BE%@E 488 | ABR -0.93 mgepy | 030%  55.1%
=3 442 8 -0.81
BHE 3.19 mfEE-KY -0.64 2 ENEART+ K
s 69.1% = 72.9%
5 3.14 3 -0.60 %fatt
IS 2.27 mEE Y -0.49
itk 223 | EI® 049  FEBHET % %
Ai+&ast 11033 | ®+8a: 9.79 gty 0 O
Al =} . =} -9.
W\ ~/
HERZMBERES  XHABEEESB8MBRN  TEEEEEASBURRERE ; BEMEYKTEE
MRIR - FRARRENZFRE - RHAEBTHEHEEE - XAATDAFEEMEREE - e
EmeiER ERPERMARAT (109)F£ELHEFE0075R )
BitHEREREIUERS45R31E 29 TEL: 02-27180000 FAX: 02-25463700 BERRE . AEBER5H A BEHERSA



SicHIEEEIEEHIR
DI EERE @D.ﬁ.ﬁﬂi

( EANRE - HE&EFESHE(E
SNEIRE & HEEREIE BEEHIRE & EFHLE(E
REEEE (IB) HEEE (N) #EEigRE (O) REEERE (8) PER=E (O) BEEE (O)
06H01H -38.0 24,521 -1,148 10.6 -10,782 650
06H02H 182.7 24,360 -161 31.0 -10,320 462
06H05H 9.8 22,186 -2,174 26.1 -10,134 186
06H06H 23.0 23,152 966 -10.0 -10,819 -685
06807H 125.6 24,000 848 231 -9,391 1,428

SNEEFEBBEE BEBEEESHE(E

CALLEKR¥E PUT k¥R XFEEFHMU CALLEKFEE PUT XFE FKESFEMU
06H01H 32,641 16,903 15,738 9,889 368 9,521
06H02H 29,293 16,427 12,866 8,831 -7,224 16,055
06H05H 32,187 19,512 12,675 17,456 -14,901 32,357
06H06H 32,503 19,186 13,317 20,662 -20,645 41,307
06H07H 33,722 15,256 18,466 15,490 -3,225 18,715

p IREABH & FhrlSE#S ~
17,000 - IREHFELD — N2 - 5%
A%
ng 16,000 - 3y B
= | oy &
g 15,000 - 2% Z
- 1% t
14’000 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 0%
4824H 5H09H 55238 68068
RS eREE ({2 7T) — B SR
1,900 - a ~ 180%
B 1800 " ~—— - 160% £
=i h
L i
28 1700 - - 140% B
“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% ;
48248 5509H 58230 6H06H N
\=
IR SIEERS  XSAFEEEZESEHBIEEN  TBEEEEASURIRERRE ; BENEMRTE
MRIR - FEARKEMNZRE  XHAEFETHEEEE  KATFREEMEEREE - e

EREEmElE ERBEROHARAT (109)FEEHBFH0075% s -
AithERERBIUER5455318 29 TEL: 02-27180000 FAX :02-25463700 BERIRER . BEESR5M & GEBBERSM



0%

SlEfEEEERE R
= E/\ ~ Jg @Dgﬁﬁﬁﬁ

HEZZELL <

/RS REZELS — 51

30% - - 18,000
5 15% - - 17,000
L 2R - 16,000 &
El: 0% T N TN 7 M *E
1&3 - 15,000 28
A 15% - 5
2 - 14,000 ;'?{
b -30% 1 - 13,000

-45% - - 12,000

3A08H 3H30H 4H25H 5H17H  6H07H

S EEZELL — 515 Hf

= - 17,000
ia ||
8 -10% - 16,000 &
b4
4 - 15,000 8
Eb 2

-20% - - 14,000

- 13,000
-30% - - 12,000

3H08H 3H30H 4H25H 5A17H 6A07H
-

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

et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIRIR : SEEHFX5MH & SEBER S




SieHIEEEER AR @EEmw

HUA NAN FUTURES

VIX

25 - aVIX — 5155 - 18,000

- 12,000
3A08H 3A30H 4H25H 5A17H 6H07H

VIX E2 TWSE 1HEH 1% EF51R

10 - mm VIX HEGEIER S - 18,000
< - 17,000
< 0.5 -
- 16,000
1,% . ?El
# - 14,000 &
8 -05 -
o - 13,000
-10 - - 12,000
3H08H 3H30H 4R25H 5A17H 6H07H
PRERSMBREEE TP ARMEZEASMEA.  TREREEABUREERR ; BEOEUREN
MER - FERFRENZRE - RPABEFHUGAAE - AATFEEAFRES - ﬂ

EESRER EEPERGOAERAS (109)ESSHEFE007% -
aithmRERIKIMEES495312 29 TEL: 02-27180000 FAX : 02-25463700 BERRE : BEESFREM A BBERSAA



@* ‘H‘ %~ E*%*‘EE*E @Dg—ﬁﬁﬂﬁ'

CALL - PUTIR SR ENR

17500 - Call B2 KENE =ti-1-: 409%
17000 -
- 30%
o 16500 - =
g 2
i 16000 - - 20% g
] &
g 15500 - E
- 10%
15000 -
14500 rFrrrrrrrrr0 1717171t 117 17T T 17T T T T T T T T TTTT 0%
4H25H 5A10H 5A24H 6A07H
=S e -—1EH
ey PUTRREE a8 0,
17000 -
- 30%
& 16500 - -
A (=
5 2
#9 16000 - - 20% 3§
B &
8 15500 - E
- 10%
15000 -
14500 rFrrrrrrrrrrr1rrr1r1r 117117 171t 1 17T 1T T T T T T T 0%
4H25H 5A10H 5H24H 6A07H
%
HERZMBERES  XHABEEESB8MBRN  TEEEEEASBURRERE ; BEMEYKTEE
HRT - FREARKENZFRE - REARBTHEHHEAE XATFEEMEEERE - e

EESRER EEPERGOAERAS (109)ESSHEFE007% o o -
aithmRERIKIMEES495312 29 TEL: 02-27180000 FAX : 02-25463700 BERRIR . BEEFREM & SEPER S



Sl EBEEE#E HIR @) # % %

HUA NAN FUTURES

B RO L |

HER : 2023/6/7 #AEH . 2023/6/14

Put OIB

202306W2

Call BB

1,268 ,
1,191
1,369 17,000 464 339
1,046 ‘ 17,050 78 65
1,874 17,100 145 133
878 17,150 13 8
778 < 17,200 17 13
1,083 17,250 2 2
X 2,193 17,300 2 -1
1,337 17,400 1 1
781 17,500 0 0
1,161 17,600 0 0
1,023 17,700 0 0
o R AR st Ol # n+ P/C Ol 425t 18R A st
16,492 35,576 1.0175 36,199 21,774
FER P/C 0.7559 SHIZRZE(E 0.2616
=
HEZGMIEERS  RIAREHEEZEEEBHEEN  TEEEERAATMURIRERRE ; BENEURTES
HMRIR - FAEARRKREUZFRE  XSZAEBTHEEESE ARSI FREEMEREE - @

EREEmElE ERBEROHARAT (109)FEEHBFH0075% i -
AithERERBIUER5455318 29 TEL: 02-27180000 FAX :02-25463700 BERIRER . BEESR5M & GEBBERSM



I

SR EEBEEREHR @*xmx

HUA NAN FUTURES

— T REFE#OIZE
HEf : 2023/6/7 #8H :2023/6/21
2025068 pyt Ol
BB
0 15,000 8,307 -283
-1 15,500 3,628 -127
-2 15,600 2,857 221
11 ‘ 15,700 2,897 -46
-1 : 15,800 5,282 24
-33 15,900 4,631 -148
117 16,000 7,044 -106
-16 16,100 6,194 971
76 : 16,200 6,431 -387
-87 16,300 5,055 91
10 16,350 173 173
-58 16,400 2,925 -78
0 16,450 462 462
-139 16,500 5,916 1,128
16 16,550 11,049 1,049
70 16,600 13,086 981
73 16,650 576 576
-310 4,847 16,700 2,830 1,627 X
129 129 16,750 257 257
-795 940 372
310 597 597
222 784 334
267 , 95 95
-440 513 259
X 3,673 17,050 22 22
352 17,100 258 148
o Rl 4aEt Ol #85t P/C Ol #st o R 4B gt
5,363 117,043 0.9868 115,493 4,877
: REH P/C 1.0453 SHiIZEE(E -0.0586 !:
HEZGMIEERS  RIAREHEEZEEEBHEEN  TEEEERAATMURIRERRE ; BENEURTES
HMRIR - FAEARRKREUZFRE  XSZAEBTHEEESE ARSI FREEMEREE - e

EmemEl FRPEROARAT (109)FEEHRFH0075R N .
AithERERBIUER5455318 29 TEL: 02-27180000 FAX :02-25463700 BERIRER . BEESR5M & GEBBERSM



HA 5 2%

I
||ll
I

=R HEk @E#mr

Call

202307 H
BAIE

17,000

-15 17,100 2 0
X 82 17,200 6 2
45 17,300 1 1
56 17,400 1 0
382 17,500 0 0
41 17,600 0 0
8 17,700 0 0
SRR AR st Ol #&t P/C Ol 485t SRR AR st
131 15,212 0.9986 15,191 869

: iEH P/C 0.9497 S HIBREZ1E 0.0489 /

424

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRER  FEARREYUZEE  XPATETHEHESE  AADFREFEMEREE - ‘E’
EHeHER EEPEBROARAT (109)ESSHEFE007H ) .

et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIRIR : SEEHFX5MH & SEBER S



E*ﬁ @

EHIAw

HUA NAN FUTURES

30 - mm P/COIl Ratio 2FEHEE -5l 18,000
20 - - 17,000
10 -
- 16,000
. 15,000 5
g -10 - ?%
20 - - 14,000 &
230 - - 13,000
40 - - 12,000
38088 38308 4F25H  SE17E 6R07H
—P/CREBELLR(%) —P/CHRRELLE%) —AaKEH
160 - - 18,000
140 - 17,000
120 - 16,000 &
LG =
% 100 - 15,000 &
j;l:
80 - 14,000 &
60 - - 13,000
40 TTTTTTTTTTT T T T T T T T T I 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 TTTTTTTTTITTTTT 12,000
| 3R0SE  3A30B  4A2A  SAI7E  6ROTA
N

=

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES

HRE - FEBRREUZRE - KEARBTHEESE - AQTFFREMEREE -

EREEmElE ERBEROHARAT (109)FEEHBFH0075%

AithERERBIUER5455318 29 TEL: 02-27180000 FAX :02-25463700

BRI aEBESRER &S

4



HUA NAN FUTURES

SR EEBEEREHR @*xmx

BB ERhEHER

oMAD 16699.604 SMATO 16578.004  SHA2O 16223.654

B A RIR : mEE
£ AN £

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET -
EHeHER EEPEBROARAT (109)ESSHEFE007H ) )
et RAERIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKiF :

ORI TR (1 20230607 f 168895 % 7504411 +143 (+0.85%)

17110
16992
16874
16756
16638
16520
16402
16284
16166
16048
15930
15612
15694
15976
1548
15340

E}’

BEEZRSM & QBPER S




HUA NAN FUTURES

SR EEBEEREHR @) # % %

—  ARESFNAEREEREZEELARANBEATUEZENRIE - BERFHS
M ZERMRERSERERBEMEZER - EERIE ﬂxﬁﬁﬂﬁ/\j
( UTHEART ) HEARSABTHEREY - mBENMEBEAEEOERER

- AREMEZENRERARANBEMDEE - XASTGAFEM -

—AREAREHSE FREFIRSEMEREVUR - ARARMEASAEED
AEEE - ARSABARTARRERN Ml iR:E - T ABERFG - H
EEEESMBENREREAMEDN - BFHBEEEERR -  NEFE - EHE
RTHEARA SRR AL -

BE - B8 - SIREHEE - Z#ETERT - AATAHEMOARErIHSHE
RARSERTETNRZAE I MNET RS FIEEMOREE -

MM - XWERSFNSHEAER X IR RASERERER 1‘5 EE - DEE
EIRETERREME - HERITARNREFTRARR ZEE

- AREABPARN S TERUEESERELZAR - MAARRRMER - Hil
ARERGSEEZELEERERMRT D ITRIGATS ZERE - EHSELE

REREFRARKZED -

N ABEABRZEREBRALTIARER - FEXQTFELEERE - FIEEM
REXRQTREEEMLELR - 51K - B8R - TH - 8 - i - #EFEH
75 - HEURERQTIVFBMHREZTHR - XRTBFTFRE

t - ARSERBEAQATDVBEETEARTDVHITHEBZNZEFEE - IR EAAR
RAQNTDEXRZEREMIAREEEFTMHA - XRTBFETFEE

N~ BRRZMBRERS  KEARHREZTEESMHEREY] - WREEEEASI
KB ; %E’J“EI)’IE?EHHE’J?FEE AERARREVZIRE - RHAEB
FHHHREE  AADFAEMELEE -

EmEMERE EHHERMNAMRAT (109)FEEHRRBFFE00735E
altmEEREMNES545:318 29 TEL: 02-27180000 FAX/02-25463700

 ABEABTAEBRTAGRAHTARESENAE[MRZSZ2EE - BN - 5F -

BEEASEREZAR  BRSBEBEERNAE - AREERE - T

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

EREEmElE ERBEROHARAT (109)FEEHBFH0075%

et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIRIR : SEEHFX5MH & SEBER S



