.\
ms"a

R 5 ®

EHIAE

HUA NAN FUTURES

liAiﬁﬁih'u\
SlRHE EFHIE TRIEAE
11H30H
*KEE 1B | RKEE B8R | RKFEE 18 RE
ShE R PESE | -3,608 870 -189 -32 -210 -82
E 8,801 1,071 167 0 8 0
BHEE -2,569 -759 -8 2 -129 25
JEEEHE SHREERCALL SHREEEPUT
11H30H
KE=Z IR | REE 18R | RFEE 18 RE
ShEE B PEE -16 6 | 30,886 -1,507 | 27,811 1,049
= 0 0 -50 -50 19 50
BER 30 5 6,729 3,541 | 26,192 -5,187
B EREEEAIT3 ERERMEEE TR BS {1 - % ]
aiEsE 24.87 IR -2.22
" SIS EAG
B 3.88 e 2.13 SRR TX o o
ey 52.4% 49.6%
EE 3.27 Py -1.67
s 3.21 BEEE R -1.53 L
= FHART o o
MzZ==E 2.49 hEsEE -1.24 Eaﬂii‘a?_.-{ﬁl:l_’, 57.8% 61.3%
EiE 2.47 (== -1.22
nE 1.98 e -1.20 S RIBEFT+ A
o 55.5% 75.3%
air 1.73 1258 -1.12 Mz b L
thFR-KY 1.69 F=E 20 -0.90
JpeE 1.57 B3] -0.76 gl;cﬁl__:j:?ﬁ:_ 93.8% 91.7%
BI+85E 47.17 #Bt+855 -13.98
AN 7

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRER  FEARREYUZEE  XPATETHEHESE  AADFREFEMEREE -

EHeRHNER EEPEBROARAS (112)ES S HEFE007H
aitER A RIEMER545E318 29 TEL: 02-27180000 FAX :02-25463700 BERRE : BEESRHM &

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)

11H24H 34.4 -4,240 -1,801 -12.5 -1,457 1,137
11H27H -18.3 -1,356 2,884 -58.2 -2,978 -1,521
11H28H 200.0 -149 1,207 30.6 -2,906 72
11829H 98.9 -4,478 -4,329 -7.9 -1,810 1,096
118308 80.2 -3,608 870 -26.5 -2,569 -759
o HEEESTEEE BEREEESES(E
- CALL XFE PUT XRFE RXFEFEM CALLEXFEE PUT XFAE KFEEFLM
11H24H 32,824 29,153 3,671 -9,645 30,211 -39,856
11H27H 34,598 32,071 2,527 -961 20,061 -21,022
11828H 33,588 33,464 124 6,549 9,451 -2,902
11H29H 32,393 26,762 5,631 3,188 31,379 -28,191
1182308 30,886 27,811 3,075 6,729 26,192 -19,463
== -"' Sz
p IHE A5 EE & FhrlE#HiER ~
19,000 - IRE 5 ELE — N5 2] - 59
, 18,000 - -
u — f=
*E17 000 “—\_-\/_—-/T_N% a%% "E:
$516,000 - ;g
15000 - ™
14,000 | | | T T 1 | T 1 T 1 T T 1 | IBAY > 3 | 3%
10518H 118018 118158 11829H
il EREE(ET) — LThRIEHISGER
2400 - 180%
ml | B o,
-? 2.300 170 /oFE
B
25 2,200 - - 160%%
2,100 | T T T 1 T T 1 T 1 T T 1 T T T 1 T T T T 1 | 1507&2
10818H 118018 118158 118298

\=

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 @D-ﬁ"-'ﬁﬂﬂﬁ'

. HMEZ L <

45% - /N EVSIRHAZ ZELE - 55HH - 18,000
N 30% -
i - 17,0004
= 15% - TR
: | “ ;
HH 0% (] 1 i 1 N | te
4 - 16,000g
Jo
b -15% -

-30% - - 15,000

98048 9825 10819 11809 11830
= = =
e EREZZELE — 515 HA

20% - 18,000
£ 10%
2 Wbl H||H R
:% 0% - ,AL. "II'VA" ||| l ,HE

B

2 - 16,000

-10% -

-20% - - 15,000

9804H 9825H 108198 118098 11H30H
=

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - e
EHeRHNER EEPEBROARAS (112)ES S HEFE007H ) . o .
et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFXHMH & SEPER S



o
o
PJIT
So

a
A
ﬂ“é"ﬁ

SEE ok
EERAH @EELE

p VIX -

25 - = VIX ai| 8% - 18,000

- 17,500

S2() fecocsccosBbdocscsccecsssessssccsssscssssccccmfloccccccccs L ]_7'0()()A

x - 16 5001&'3

Bis : 16,000;5[

|| - 15,500

10 - al - 15,000
9H04H 9A25H 10H198 11H09A 11A30H

VIX E2 TWSE 1HEH 1% RS 1R

06 - mmVIX HHEAAEIEIR — —B1EH - 18,000
<04 - - 17,500
a - 17,0004
Fq 0.2 - ' ?El
2 - 16,500
% 00 | .uﬂhn... i
53 . - 16,000g;
H
2-0.2 - - 15,500

04 - - 15,000

9804H 9H25H 108198 118098 11H30H

S

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - e
EHeRHNER EEPEBROARAS (112)ES S HEFE007H ) . o .
et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFXHMH & SEPER S



PAN 1 BIE SBE - -
‘ Sl BEEEHNR @D.ﬁ.ﬁﬂni_
CALL ~ PUTIR &R ENZER

18000~ Call B&WEE —aES 4,
17500 -
- 30%
1417000 s
%E 16500 - - 20%g
] EJ)
% 16000 - =
- 10%
15500 -
15000 rr 177711717 17 17T 17T 17T 1T 17T 1T 17T 17T 17T 17T 17T 17T T 1T T T T T T O%
108198 118028 118168  11830H
17500 -
- 30%
2 17000 - .
1&3 16500 - - 20%g
ig )
% 16000 - E
- 10%
15500 -
15000 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%
108198 118028  11A16A  11830H

=

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 D

2023/11/30 2023/12/6
202312W1 TN
CaII BLE Put Ol iEI
6 38 16,900 1,550
0 41 16,950 1,075
24 137 17,000 8,203 4,223
16 64 17,050 12,167 4,572
7 201 17,100 13,006 7,535
94 - 17,150 13,463 10,839 X
227 17,200 9,442 6,838
260 17,250 3,397
687 , 17,300 2,297
823 17,350 1,541
1,141 17,400 1,242
2,379 17,450 965 629
2,236 17,500 777 360
1,543 17,550 299 226
¥ 5,959 270 182
2,165 17,650 69 54
2,734 17,700 50 26
1,222 17,750 8 7
1,523 17,800 19 10
1,744 17,850 5 5
1,101 17,900 5 0
2,275 18,000 2 2
177 389 18,100 0 0
28,365 71,607 GEET 98,322 52,136
P/C 1.3731 I 3 % 0.3050
%
HEZGMIEERS  RIAREHEEZEEEBHEEN  TEEEERAATMURIRERRE ; BENEURTES
HMRIR - FAEARRKREUZFRE  XSZAEBTHEEESE ARSI FREEMEREE - @

EESRMER EEPEROERAS (112)ESSHEFE007% N -
AitmERERIKIMEES495318 29 TEL: 02-27180000 FAX : 02-25463700 ERIRIR BERXG & BEPERSF



HEEE

B A GEEmx

ITHEEREOIZIE N

2023/11/30 2023/12/20
ol  Call *0aie” Ol
BAE
0 147 12,400 483 0
0 184 16,200 5,216 612
0 115 16,300 3,644 -147
0 495 16,400 4,615 -224
0 16,500 9,208 872
-1 16,600 4,089 -365
31 16,700 7,049 819
-1 16,800 5,960 118
86 16,900 5,289 164
6 17,000 6,689 -795
64 17,100 6,204 935 X
-290 17,200 2,778 299
108 17,300 2,845 660
458 17,400 1,527 262
245 17,500 587 31
345 17,600 564 57
1,229 17,700 367 18
¥ 2,073 314 -5
590 17,900 167 10
267 18,000 32 2
-625 18,100 51 16
-513 18,200 14 2
-26 18,300 20 10
2 18,400 86 0
3,884 116,316 4-ET 127,206 4,046
P/IC 1.0936 | 138 3R -0.0018

=

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES

MRIR - FEBRREVZRE - RHIARBTHEHEEE - AATREEAEREE -
EREElE ERBEROHARALSE 112)FEHRRFH0075%
AithRERBIUER5455318 29 TEL: 02-27180000 FAX :02-25463700

ERIRIR

BEEZXSM & QEPER S




2023/11/30

®

EHIAw

HUA NAN FUTURES

Y& 3% 3o bl
N =N
© © o o o

-30

9H04H

mm P/C Ol Ratio =8

Ei8

his

:II. AAALJ I‘ul.‘
J

9H25H

- 18,000

17,0002,

15
H

16 00055[

- 15,000

10A19H 11H09H 11H30H

140
120

E5 100
80

60

40

9H04H

—P/CREBELHE (%) —P/C RRELLR (%) =154

- 18,000

- 16 ooo?g

15,000

9H25H 10A19H 11H09H 11RH30H

AN

7

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES
KRB - FEBRREUZIRE -

RENEBTHEHEEE - AATFEEAEREE -

EREElE ERBEROHARALSE 112)FEHRRFH0075%

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

BRI

BEEZXSM & QEPER S



SlEfEEEERE R
= E/\ -_JE @D-ﬁ"-'ﬁﬂﬂﬁ'

HUA NAN FUTURES

BEEMEIE

[ BSER - B AR
clRREA-ROFTXY)  ESE 2023/11/30 B 17400 & 17416 B 17291 17303 4% £ 829497 454 (+0.31%)

17538
140
17316
17205
17094
116983
16672
16761
116650
116539
16428
16317
116206
116095
115984
15673

SMAS 1731140 SMA2017062.70% SMAGD 16666.76% SMA12016767.12¢  SMA25016033.011
A e - A

K(03) 7401 0{93) 3644 .

— P v dm N

o~ *'\_ 'x ,/:-ll,__ j,/"f ,-EF;::"\ !.-’r ;,.--’flf \‘\..-“:-‘,

'-\\\ H_: )H' \‘.T"-\I\-u I,';.,/"" ‘-\:“-.\ [/
N (NN
Nt

=y

80

50

0

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES
HRE - FEBRREVZRE - KEARBTHEESE - ARTFFREMEREE -
EREElE ERBEROHARALSE 112)FEHRRFH0075%

BitHRAERBMNA543E318 29 TEL: 02-27180000 FAX:02-25463700 BERRR . BESRSM A 8E



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



