I

HUA NAN FUTURES

Sl EBEE#HR @*xmx

SRS EFHE SRS

06H20H
XEE o XxEE oL xEE oL
ShNE R fESE | 15,072 -1,909 -275 16 -449 -87
®iE -1,745 -43 185 -44 14 0
BHEB -9,504 -860 -202 -47 -192 110

EEEHE SiREE#ECALL ESREEEPUT

06H20H
xEE 18 xFEE 18 L xEE 18R
INE R fEE 39 -14 46,522 4,061 18,891 315
®ig 0 0 300 150 582 0

BHEB -31 18 | -27,342 -7,545 | -12,933 994

1B AR B B BT+ 2 AR B B B+ S B O = -
NG 2.82 == -6.20

PRy =Fi=1: [l N
Bl&RE 2.34 SEE -5.42 =8 % %
' : B (ELE 54.6% 48.7%
= 2.04 =E -3.66
kE2E 2.01 s -2.87 .

" ; BIAATR o310, 542%
iy i 1.47 Me=E -2.46 HIE(5Hs .L70 -£/0
11348 141 KER -1.52
hEEE 1.25 RiE -1.48 S EIEAFT+ A

o 69.2% 79.9%
fes 0.87 E 54 -1.46 [ 1o
BE 0.78 e -1.32
e EEEHRI+
KEEF 0.77 3] -1.27 % %
IR =1 15.77 #BT+R5% 27.68 izt e o e
Bl =& . =& -2/.
W\ =
BESSIMEERS  SHABESEEBASMELAS  TEEREEADUREERN  BENEWRED
HMEE  AEBRREUZIRE  SBABETHEHEE  AATREEMEEET - e

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



Sl EBEE#HR
SR B E 2 @D.ﬁ.ﬁﬂi

( EANRE - BB QEFESHEL
SNEIRE & HEEREIE BEEHIRE & EFHLE(E
REEEE (IB) HEEE (N) #EEigRE (O) REEERE (8) PER=E (O) BEEE (O)
06H14H 61.2 15,253 -4,282 57.7 -8,413 281
06H15H 85.6 18,280 3,027 534 -8,819 -406
06H16H 329 15,764 -2,516 54.6 -8,666 153
06H19H -44.4 16,981 1,217 219 -8,644 22
06H20H -17.8 15,072 -1,909 -41.6 -9,504 -860

SNEEFEBBEE BEBEEESHE(E

CALLKX¥E PUT RX¥E KRFEEEFEEMU CALLEKRFEE PUT XFE KRFEEFEMI
06H14H 44,147 15,295 28,852 -9,999 -11,835 1,836
06H15H 44,165 15,754 28,411 -17,474 -13,452 -4,022
06H16H 44,071 19,656 24,415 -21,168 -12,688 -8,480
06H19H 42,461 18,576 23,885 -19,797 -13,927 -5,870
06H20H 46,522 18,891 27,631 -27,342 -12,933 -14,409

p IHE5EE & FhalE4dEis ~
18,000 - IREHFELD — N2 - 59,
= i =1
;% 16,000 > =
i &
15,000 5
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 4%
5H08H 5H22H 65058 65198
RS eREE ({2 7T) — B SR
2.000 - B T 180%
B T V g g
7 1,900 | 160% £
=i ™
s et 140% B
L] - 5
1,700 - ° i
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% ;
5508H 55220 6H05H 68190 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



IIIIS’H

Sl EBEFEEHI
SIERH B EE @D.ﬁ.ﬁﬂi

RSS2, |

/RS ERBTELL =L

30% - - 18,000
5 15% - - 17,000
£ - 16,000 &
0% T 5
1;3 - 15,000
159 -
2 - 14,000 ;'?{
kb -30% - - 13,000

-45% - - 12,000

3H22H 4H17H 5H09H  5H30H  6H20H

mEENREE — 515
0% i 18000
) |||||||||| | I”HHH T
j:gc ]
# -10% : 16,0003E
b4
7 - 15,000
tE ;?{
-20% - 14,000
- 13,000
-30% - 12,000

3H22H  4R17H 5A09H 5A308  6H20H
=

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




Sl EBEEE#E HIR @EEmw

HUA NAN FUTURES

p VIX

25 - aVIX — 5155 - 18,000

- 13,000

10 + + 12,000
3A22H 4H178 5A09H 5A30H 6H20H

VIX E2 TWSE 1HEH 1% EF51R

10 - mm VIX tHE A BB =] - 18,000
< - 17,000
X 05 - 16,000
g ;
2 - 15,000 =
Il 0
fg 0.0 - - 14,000
B
& - 13,000
05 - - 12,000
3228 4B17H 58098  S5H30H  6H20H
IR SIEERS  XSAFEEEZESEHBIEEN  TBEEEEASURIRERRE ; BENEMRTE
MRIR - FEARKEMNZRE  XHAEFETHEEEE  KATFREEMEEREE - 9

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



@* ‘H‘ %~ E*%*‘EE*E @Dg—ﬁﬁﬂﬁ'

CALL - PUTIR SR ENR

17500 - Call B2 KENE =ti-1-: 409%
17000 -
- 30%
o 16500 =
= o
g 2
i 16000 - - 20% g
] &
g 15500 - E
- 10%
15000 -
14500 rrrrrrrrr0r 171717 1v 117 17T 17T 17T T T T T TTTTTTT 0%
5H09H 5A23H 6H06H 6H20H
=S = -—1EH
17500 - PUT IR2KENE amEs 0%
17000 -
- 30%
s 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%
5A09H 5A23H 6H06H 6H20H
=
HERZMBERES  XHABEEESB8MBRN  TEEEEEASBURRERE ; BEMEYKTEE
HRT - FREARKENZFRE - REARBTHEHHEAE XATFEEMEEERE - @

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



O\ 1 HE 15 BX EE =15
‘ I:ITE,‘H B Ji*&ﬁ*ﬁ @Dﬁﬁﬂfﬁ
(t : ﬁi Ea3 %E 1t
HER : 2023/6/20 #£E8H : 2023/6/21
20230(;% Put Ol 13
BHE
7,939
-1 16,550 3,357 0
50 16,600 10,373 25
-2 16,650 2,767 -96
47 16,700 6,710 -279
-1 16,750 4,202 6
-44 16,800 8,599 -1,924
-9 16,850 11,233 2,772
-141 16,900 8,964 1,373
-84 16,950 6,562 -503
459 17,000 16,559 1,674
526 17,050  [8,501 1,459
535 17,100 19,801 4,797 X
5,013 17,150 10,849 1,134
3,747 11, [11,553 1,171
4,064 10,3 5,051 774
X 5922 4,473 2,279
3,272 17,350 990 511
247 17,400 1,427 -220
-2,504 17,450 363 -115
-1,688 17,500 564 -167
-2,239 17,550 50 -12
-1,160 17,600 132 -26
-530 6,06 17,700 52 -7
188 i 4 5t Ol 45t P/C Ol #5t 188 4 5t
13,239 226,452 1.0883 246,454 -2,305
FEH P/IC 1.2077 S HigR &1 -0.1194

%

PERZMBRIES  KHAREELEEEBMBES  THEEEE

MRIR - FEBRREVZRE - RHIARBTHEHEEE - AATREEAEREE -
BERRIR . B8BFRHMH & SEBER S

ErEEEl ERBEROHARAT (109)FEEHRFH0075%
BitmRAERIBMAR5435318 229 TEL: 02-27180000 FAX :02-25463700

ERASMIKRERR , BENEURTEH @



=i}

L —"

=

EHIAE

i 4 ®

HUA NAN FUTURES

s

SEEFEREOIZ(E
HEH§ : 2023/6/20 #8EH :2023/6/28
5 A 202306W4 5 A
Ol 1&; Call . Put O]:
19 1,920 416
1 1,957 671
2 1,007 445
15 1,277 392
17 862 294
8 1,554 301
15 1,426 488
84 2,161 209
58 1,334 555
300 1,264 294
366 880 403
242 2,100 1,463 X
192 663 287
286 197 37
230 80 -111
702 133 11
474 60 -12
X 1,119 17 -13
1,109 10 0
221 26 19
-60 0 0
134 5 -1
-155 25 4
-118 2 2
-40 0 0
-252 0 0
-59 0 0
-5 0 0
-52 0 o
iE JEE.W..\ n'I' Ol :zv\ﬁ P/ C :lu\ n'I' IF!E.-M n'I'
3,929 22,563 0.9296 20,974 6,643
HEH P/C 0.7691 S HIgEE(E 0.1605

HERZMBERES -

IRIR - FEB/RREVZIRE

%

RBZANFEEEEBSMEA
 REANBEETHEEEE - AATFREMEREE -
ErEEEl ERBEROHARAT (109)FEEHRFH0075%

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

£ - WEBZEEEARMURRERRE ; BENERRIEH

BERIRER . BEESRHM & BBMERSM



‘f B% ZEE

I
||ll
I

12 4 ®

EHIAE

HUA NAN FUTURES

HER : 2023/6/20 #£8H . 2023/7/19
Call 202307 H ut
BEE
-2 41 15,500 999 -97
-7 32 15,600 486 27
0 91 15,700 493 70
-15 79 15,800 611 97
0 70 15,900 906 52
-1 3,191 219
0 1,563 -54
-2 1,938 -40
1 1,906 60
-4 1,571 98
-14 1,668 161
-6 1,753 316
128 1,238 175
27 984 80
112 528 55
113 |851 68
62 674 73
268 392 116
137 416 17
479 132 -9
324 , 61 20
466 0 -1
180 17,700 2 0
99 17,800 4 -2
141 17,900 1 0
288 18,000 1 0
g m 4 st nJr P/C Ol 425t 2R ARt
4,221 39,452 0.8284 32,683 1,988
REH P/C 0.8712 SHIZREE -0.0428

HERZMBRIES  KHIARHEEEESMBES -

MRIR - FEBRREVZRE - RHIARBTHEHEEE - AATREEAEREE -
ErEEEl ERBEROHARAT (109)FEEHRFH0075%

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

BERRR . GE8ESFRSM & A

B EEEEARURRERRE ; BENERRTEH

BB S



S EEEEERR ®

EHIAw

HUA NAN FUTURES

= = —D1E
20 - 17,000
© rl‘
- 16,000
At - 15,000 &
gg 10 - ?%
90 | - 14,000 &
30 - - 13,000
40 - - 12,000
38228 4A17H S5H09H 58308  6A20H
—P/CKEEELEE (%) —P/CHRELLE(%) —B15H
160 - - 18,000
140 - 17,000
120 - 16,000 &
L =
# 100 - 15,000 £
j;I:
80 - 14000 &
60 - - 13,000
40 [TTTTTTTT T T T T T T T T T T T T T r T T I I T I T T T T I T T T I T I T T T I T T I I T 12,000
38228 48178  5B09H 5830 68208
\ =
BRI SIS ERS - ?%AE%’E%%EE%E@?%ﬁEﬁ RS REASBUMIREREE ; BEERTER
MRIR - FEARKEMNZRE  XHAEFETHEEEE  KATFREEMEEREE - e

ErEEEl ERBEROHARAT (109)FEEHRFH0075%

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

BERRE : BEESFRHM & SEPERS5H



AN :H 15 EEE EE 25
( SR EEEEEHR @*Fmw
BREMUMEE

R AETYED) 8 2023/06/20 7489 + % 94656 1 -64 (-0.3700)

SMAS 1724920+  SMAL0 17089904 17604
1141
1118
1115
16952
16789
10620
10463
16300
10137
13974
13811
13048

g 15485
1

1532
15303 BEKE : SEE
E}’

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




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 BERH & GBPER S



