.\
ms"a

fEE

EEEHR @

EHIAE

HUA NAN FUTURES

liAiﬁﬁih'u\
SHRES EFHE EFEE
10H23H
KEE 2H | REE @ | RKE= 1R
ShNERPESE| -10,479 -5,900 -185 32 140 -36
= 1,889 42 165 0 16 0
BERE -2,331 152 -286 -131 -279 26
JEEEFHE SIREE#CALL =SIREEEPUT
10H23H
KEE 1@E | RKFEE @ | RKES yrpi
SNE K PESE 21 -3 | 19,593 2,646 | 30,824 2,479
= 0 0 0 0 -32 0
BEE -27 3 5,487 -14,097 14,485 1,280
EREREBA+E | EREHMEBES B4 O = 2e
EZ5M 1.21 amEE -100.10
— £ $= HA A
=i 1.09 383 1333 SE#ARITX 0 0
A (EEE 39.3% 48.6%
28l 1.03 == -6.04
BN 0.98 miE 497 o
. Th =5 2H Bl o o
#5T 069 | LFEE 4, s 381%  60.0%
oh (5 25 0.59 e -4.37
=05 0.55 BEER| -3.60 S RIBEFT+ A
= 70.4% 69.7%
=E 0.42 =3 -3.60 mISIhEE
aiEE 0.42 BB -3.13
EF 0.37 8%t -2.14 gl;cﬁl__:j:?ﬁ:_ 100.0% 91.4%
A+8&8% 7.34 #+885 -146.25
\ D
X SHBEEES  SPABREELEOSHELS  TEERSEASGRREMG ; BANENRES

MRIR - FEBRREVZRE - RHIARBTHEHEEE - AATREEAEREE -
EREElE ERBEROHARALSE 112)FEHRRFH0075%

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

BERRIR . BEEFXHMA &

SEPER SR



Sl EBEE#HR
SR B E 2 @D.ﬁ.ﬁﬂi

EANRE - HE &EFESHEE

o SNEIRE & HEERE(E BHEHIRE & HESHEEL

IREEEE () PEEE (N)ESEE (O) IREEEE (8) HEEE (N)BE1EE (O)

108178 -43.8 1,226 194 -25.7 -975 -1,498
10818H -83.5 -8,166 -6,940 -77.4 -1,614 -639
108198 -128.0 -5,306 2,860 -4.9 -2,379 -765
108208 -72.6 -4,579 727 -60.3 -2,483 -104
108238 -136.7  -10,479 -5,900 -52.2 -2,331 152
o HEEESTEEE BEREEESES(E
- CALL XFE PUT XRFE RXFEFEM CALLEXFEE PUT XFAE KFEEFLM
108178 31,513 42,296 -10,783 14,076 -5,200 19,276
10818H 14,802 21,543 -6,741 4,625 6,043 -1,418
10819H 16,767 24,440 -7,673 16,183 5,485 10,698
108208 16,947 28,345 -11,398 19,584 13,205 6,379
108238 19,593 30,824 11,231 5,487 14,485 -8,998
-’-' -'-' i‘ &
P INE 580 & LB 4R ~
19,000 - IRBEHELL — N#E$E Y - 5%
7] 18,000 - -
u — f=
?516,000 § ;g
#15000 - ™
14,000 | T T 1 | T T 1 | T 1 T 1 T | | IBRAY > 3 | 3%
9HO05H 9H19H 10H04H 10H20H
FhmEeREE(ET) —LEmAEHISR
2,400 -
ml | B o,
-? 2,300 180 /o_l:E
E =
25 2,200 - =
4
2,100 | T T T 1 T T 1 T 1 T T 1 T 1T T 1 T T T 1 I 1607&2
985058 985198 10804H 108208

\=

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES e

MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET -
EESRMER EEPEROERAS (112)ESSHEFE007% N -
AitmERERIKIMEES495318 29 TEL: 02-27180000 FAX : 02-25463700 BERKRE . 28BS 5H & BEHE

_
A

R

SR



0%

SlEfEEEERE R
= E/\ ~ Jg @Dgﬁﬁﬂﬁ

. HEZ 2L <

mm /NEYSIERIZ ZELL — 55 HR

45% - - 18,000
N30% -
g - 17,0002
5 on RN N
B
,EE 0% - ‘ ||Illlllﬂlmmn| |I|I|.|ﬂu‘h|ls 'Hg
2 .~ 16,00
2, :
-30% - - 15000

7H25H 8H16H 9H06H 9H27H 10H23H

mEEETELE  —AkEE
30% - - 18,000
i - 17,0008
E i
= =
o - 16,0008
-10% - - 15,000

7H25H 8H16H 9H06H 9H27H 10H23H
=

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES e

MERR - FEARREMZERE  XSABETHEEHES  AATRESEFAEREE -
EESRMER EEPEROERAS (112)ESSHEFE007% R o -
aithmRERIKIMEES495312 29 TEL: 02-27180000 FAX : 02-25463700 BERRE : EESFREM & AEBERSAA



HUA NAN FUTURES

Sl EBEEE#E HIR DEFmw

P VIX -

25 - m VIX a8l 17500
- 17,000

=]

- 16,500?5:

Hf

- 16,00045

B [
| || - 15,500
10 ] 1 | | | | 1 | 15,000

78258 8H16H 98068 9H27H 10823H

VIX E2 TWSE 1HEH 1% RS 1R

06 - mmVIX HHEAAEIEIR — —B1EH - 17,500
< 04 - - 17,000

02 s o
8 M WVA I(TE-
F"‘ﬁ 00 - | W\ ||II‘ 6500;‘3
% . T
? 02 | 16,000;?[
1‘5 04 - - 15,500

-0.6 - - 15,000

7H25H 8H16H 9H06H 9H27H 10H23H

MERR - FEARREMZERE  XSABETHEEHES  AATRESEFAEREE -
EESRMER EEPEROERAS (112)ESSHEFE007% R o -
aithmRERIKIMEES495312 29 TEL: 02-27180000 FAX : 02-25463700 BERRE : EESFREM & AEBERSAA

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES e



SiEHEREEEEHR @*xmx

- CALL - PUTRE & K BN
17000~ Call B&wEE —aES 4,
16800 -
- 30%
1416600 =
%E 16400 - - 20%g
ig )
16200 - =
- 10%
16000 -
15800 rr 177711717 17 17T 17T 17T 1T 17T 1T 17T 7T 17T 17T 17T 17T T 1T T T T T T O%
9806H 98208 108058  10823H
16800 -
- 30%
21 16600 - .
1&3 16400 - - 20%g
ig )
8 16200 - E
- 10%
16000 -
15800 rr 1717 11 1 1 17 17T 17T 17T 17T 17 17 17 7T 17T 17T 17T 17 17 1T T 1T T T T O%
9806H 98208 1005  10A23H

=

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - @
EHeRHNER EEPEBROARAS (112)ES S HEFE007H N .
aitER A RIEMER545E318 29 TEL: 02-27180000 FAX :02-25463700 BRI BERZ & GEPER S



SicHIEEEIZER R
SE=RN R @D.ﬁ.ﬁﬂi

MEFEEOIZ(C 2

2023/10/23 2023/10/25
Call 20?310;/\/4 Put Ol &
BEYE
0 6 15,800 8,230 -140
1 9 15,900 8,068 1,076
1 5 15,950 5,005 3,111 X
67 116 16,000 12,678 2,482
36 47 16,050 5,826 1,206
196 407 16,100 9,511 1,467
116 263 16,150 7,000 2,463
866 16,200 12,071 817
1,821 16,250 8,026 716
3,886 16,300 6,869 92
3,636 16,350 3,258 -169
X 6,385 16,400 3,642 -1,167
4,673 16,450 |b2,453 -355
5,562 16,500 2,680 -465
4,218 16,550 -175
763 -82
785 : 16,650 908 -53
-320 16,700 748 -56
-1,192 6 16,750 364 -36
-2,476 : 16,800 253 -31
-1,285 5,¢ 16,850 77 -7
-404 4,24 16,900 90 0
26,057 134,682 &EET 119,256 11,970
P/C 0.8855 I 1 35% -0.1022
=
HEZGMIEERS  RIAREHEEZEEEBHEEN  TEEEERAATMURIRERRE ; BENEURTES
HMRIR - FAEARRKREUZFRE  XSZAEBTHEEESE ARSI FREEMEREE - @

EESRMER EEPEROERAS (112)ESSHEFE007% o o -
AitmERERIKIMEES495318 29 TEL: 02-27180000 FAX : 02-25463700 BERRIE . BEEFRSM & SEPER S



HEEE

21 F 4 Of kol
it AEFEEOIZ(E \

2023/10/23 2023/11/15
Call 202311 A P Ol 135
a BXE ut
0 2 15,000 1,057 105
0 1 15,100 812 20
2 5 15,200 1,296 148
-1 6 15,300 1,525 189
-1 17 15,400  |8,967 1,610
2 23| 15,500 5,495 72
0 16 15,600 3,156 212
4 10 15,700 4,843 2214 X
3 17 15,800 5,068 717
23 38 15,900 3,720 135
43 115 16,000 5,402 -1,904
78 208 16,100 2,701 179
56 284 16,200 4,129 69
141 607 16,300 3,162 547
177 1,03 16,400 3,824 -154
215 1,57 16,500 3,117 -52
203 1,80 16,600 2,500 38
496 2,3 16,700 1,332 8
P 766 3, 16,800 428 -19
501 2,9 16,900 233 27
694 17,000 1119 1
79 17,100 36 -3
274 17,200 39 0
30 675 17,800 1 0
3,345 61,347 &BET 71,100 5,126
P/C 1.1590 I 138 3R 0.0215

=

HERXZMBERES  RHIAFEEZEESMBRES  TBSXEERABULIRERR ;| BENEURTEH

HRE - FEBRREVZRE - KEARBTHEESE - ARTFFREMEREE -
EREElE ERBEROHARALSE 112)FEHRRFH0075%

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

BRI

BERZ & GEPER S



oo JO

EHIAw

HUA NAN FUTURES

20
10
0
-10

JE 14 & B

-20
-30

30 -

e
oy
mr
2

s P/C Ol Ratio E5E#E

Nl ]! llk , ‘h_
W |V‘v' IV‘lI " N

7H25H 8H16H 9H06H 9H27H 10A23H

- 18,000

17,0002,

15
H

16 00055[

- 15,000

140
120
E5 100
80

60

40

—P/CREBELHE (%) —P/C RRELLR (%) =154

- 18,000

- 16 ooo?g

15,000

7H25H 8H16H 9H06H 9H27H 10A23H

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES

HRE - FEBRREVZRE - KEARBTHEESE - ARTFFREMEREE -
EREElE ERBEROHARALSE 112)FEHRRFH0075%

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




I

Sl EBEE#HR @*xmx

HUA NAN FUTURES

BREMER
) KRR TR @

AR ERE 2023/10/23 & 16350 7 16366 16250 1 16254 4% & 791810 -160 (-0.97%)
OMAS 16441.00%  SMA20 16474.35%  SMAG0 1661.17%  SMAL2016590.34%  SMA2S0 15632311

17250
1175
17100
17005
16950
16675
16800
16725
16650
16575
16500
16425
16350
16275
16200
16125

~\ l.,r"r" - BU

[ £
T, .
P e
S, om o
e p—
T —

MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET -
EESRMER EEPEROERAS (112)ESSHEFE007% R o -
AitmERERIKIMEES495318 29 TEL: 02-27180000 FAX : 02-25463700 BERRE : EESFREM & AEBERSAA

HERXZMBERES  RHIAFEEZEESMBRES  TBSXEERABULIRERR ;| BENEURTEH @



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 -

EmEMERE ERHERNAMRAT (112)FEERRBFF00735E
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 -

EREElE ERBEROHARALSE 112)FEHRRFH0075%

aitER A RIEMER545E318 29 TEL: 02-27180000 FAX :02-25463700 BRI BERZ & GEPER S



