Sl EBEEE#E HIR
E E S ~E = & ﬁ gﬂ -E
€ ! @ Iﬁ NAN FUTURES_
liAiE% i’] ll.a\
SRS EFHE EREE
01H04H
RES B KES &5 REE &3
SNERIESE | -20,470 3,565 -110 86 -607 21
®iE 8,763 -48 219 10 8 0
BEE -959 -1,554 -323 -55 -9 -2
EEEHE EIREEECALL EIREEEPUT
01H04H
RES 18 RES 185 REES =B
INERPEE -33 -1 32,483 3,444 41,276 3,182
®iE 0 0 0 0 -42 0
BEE 18 -11 -10,501 7,512 2,617 -5,475
1B AR B B BT+ 2 AR B B B+ 5 B O = 20
9836.23 0.00 9836.23 0.00
aiEi+xX
9836.23 0.00 9836.23 0.00 =E o %
ey 46.5% 56.0%
9836.23 0.00 9836.23 0.00
9836.23 0.00 9836.23 0.00
BRI+ 54.5% 56.2%
9836.23 0.00 9836.23 0.00 HIE(G «270 £ /0
9836.23 0.00 9836.23 0.00
9836.23 0.00 9836.23 0.00 SEIEART+ A
” 534%  80.2%
9836.23 0.00 9836.23 0.00 s LS
9836.23 0.00 9836.23 0.00
FEEEHRRIT
9836.23 0.00 9836.23 0.00 o 8%
B+&85t 0.00 #BT+R8% 0.00 A o -
N\ =
RS SHBESS  SHABEEEEEEMESS  TSERSEABURREEAR | BENENRTESR
MER  AEARKENZERE  SHABSTHNNEE  AASFEEMERET - e

EESRMER EEPEROERAS (112)ESSHEFE007% -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 BERRIE . BEEFRSM & SEPER S



Sl EBEEE#E HIR @*xmx

HUA NAN FUTURES

( EANRE - BB QEFESHEL
SNEIRE & HEEHEIE BEGHIRE & PEFHLEE
REEHEE (B) PEEE (O) EEEE (D) REEHEE (B) PEEE (0) ZEEigHE (O)
12H28H 193.3 -13,618 -1,383 -64.3 -525 441
12RA29H 121.6 -16,712 -3,094 -39.0 986 1,511
01R02H 10.5 -17,429 -717 -44.5 1,441 455
01R03H -228.1 -24,035 -6,606 -90.9 595 -846
01R04H -34.6 -20,470 3,565 -52.5 =551 -1,554

SNEEFESHEE BEBEEESHE(E

CALLEKR¥E PUT RK¥FE XFEFHMU CALLKRFEE PUT XFE FKRESFEMU
12828H 26,484 35,943 -9,459 -16,488 9,192 -25,680
12H29H 27,069 36,571 -9,502 -17,396 16,250 -33,646
01R02H 28,585 36,020 -7,435 -15,671 20,801 -36,472
01H03H 29,039 38,094 -9,055 -18,013 8,092 -26,105
01804H 32,483 41,276 -8,793 -10,501 2,617 -13,118

p IREABH & FhrlSE#S ~
19,000 - IHE5ELE — A HEE$E E] - 6%
%J_l] 18,000 - 55
EE B B
# 17,000 - Z
EE
16,000 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%
11821H 125058 128198 150308
Rl EeREE (2 7T) — TR SR
2600 - - 180%
B 2500 - e 170% =
B 2400 - N Al
- (o) =
#2300 R
2,200 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 150% g‘
118218 125055 128198 1503H N
\=
IR SIEERS  XSAFEEEZESEHBIEEN  TBEEEEASURIRERRE ; BENEMRTE
MRIR - FEARKEMNZRE  XHAEFETHEEEE  KATFREEMEEREE - e

EESRMER EEPEROERAS (112)ESSHEFE007% N -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 BERRIE . BEEFRSM & SEPER S



0%

SlEfEEEERE R
= E/\ ~ Jg @D-ﬁ"-'ﬁﬂﬂﬁ'

. HEZ 2L <

- REERSEL  —Ak
45% - - 19,000
(0} _

o 30% 18000
= 15% - =
: el 17000 5
%E 0% ™\ ) ;Eﬁ
vo
2 o - 16,000

30% - 15,000

10F11H 11R01H 11R22H 12A13H 1R04H

SRS T — 515 H

20% - - 19,000
£ 10% - - 18,000 .
# =
z ‘ i
e 0% - T - 17,000 'E
EE g

10% - - 16,000

-20% - - 15,000

10A11H 11RH01H 11R22H 12A13H 1KHO04H
—

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - e
EHeHER EEPEBROARAS (112)ES S HEFE007H ) . o .
et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFX 5 & SEPER S




o
o
PJIT
So

a
A
ﬂ“é"ﬁ

SEB - -
B2 O @rEmx

P VIX -
25 - = VIX 88 - 19,000
- 18,000
S 20 - Y AT W ;IZI;
x - 17,000 i
B i
15 -
i o
10 - - 15,000
10811 11801A 118228 128138  1H04H

VIX E2 TWSE 1HEH 1% RS 1R

08 - mmVIX HEGEIER — 515 H - 19,000

06 -
= - 18,000

04 - 2
i 5
E 0.2 - - 17,000 £
B o0 | =
8 16000
.02

04 - - 15,000

108118 118018 118228 128138  1H04H

S

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - 9
EHeHER EEPEBROARAS (112)ES S HEFE007H ) . 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

18000 - Call B2 KENE aiEf 0%
17800 -
- 30%
2 17600 - i
0 =
i 2
i 17400 - - 20% 3
] &f
8 17200 - E
- 10%
17000 -
16800 Frrrrrrr17r1rr17 17 17 17 17 11T T T T TTTTTTTTTTT O%
11A22H 12H06H 12H20H 1R04H
ER =3 -_—l221EH
gy PUTEREDE =
17800 -
- 30%
o 17600 - 2
= =
] 2
i 17400 - - 20%
] &f
g 17200 - E
- 10%
17000 -
16800 Frrrrr1r1r1rr1rr1rr1r17 1717 17 17 17 17T 1t 11t 17T 17T TTTTTI 0%
11H22H 12H06H 12H20H 1R04H
%
HERZUBERS  RBAFEEEESESMEHEN  TBEREAABURKRERLRE ; BENEVRTEHR
HRT - FREARKENZFRE - REARBTHEHHEAE XATFEEMEEERE - @

EESRMER EEPEROERAS (112)ESSHEFE007% N -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 ERIRIR BERXG & BEPERSF



SEHEBEEERK @ # & = w
BEEREOIZE

Bt HER : 2024/1/4 #8H . 2024/1/10
202401W2 o 3
Call B (E Put Ol iEI
0 4,789 3,582
8 4,276 2,433
21 445 445
10 6,152 3,813 X
0 615 615
7 6,160 3,244
21 3,666 1,877
74 6,310 3,107
101 5,250 2,583
188 6,172 3,024
279 4,574 1,239
776 4,545 2,537
1,718 3,178 1,568
2,179 12,514 673
2,122 879 74
3,941 1,227 189
4,312 380 50
X 6,406 701 272
5,942 130 20
6,133 116 30
1,131 50 )
2,129 81 -30
1,041 31 0
40,172 92,675 HEET 68,545 33,378
P/C 0.7396 | 18 3% 0.0698
%‘
HEXSHBERES  RBAFEEEZEEESMBEN  TRERERAABURRERRE ; BEAMNENKTEH
HIRIR - FAEARREVZGRE  XEHAEBFTHEHESE AATIFREFMEREE - @

EESRMER EEPEROERAS (112)ESSHEFE007% N -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 ERIRIR BERXG & BEPERSF



Bl

=ERHIK @D.ﬁ.ﬁﬂni

1
I

||11
I

I T REFE#OIZE
EilHE : 2024/1/4 w8 H : 2024/1/17
Ol & Call 202401 B Put Ol 1&im;
-3 78 16,700 3,858 -99
-2 193 16,800 4,267 217
1 157 16,900 5,104 475
3 430 17,000 8,029 131
0 0 17,050 69 69
0 6251 17,100 5,002 331
0 17,150 58 58
11 1,225)| 17,200 6,253 -25
0 17,250 170 170
7 6671 17,300 5,199 58
26 31 366 171
-23 3,703] 8,453 258
210 252 216 56
173 2,68 3,863 68
158 451 216 108
182 42 4,219 112
116 462 98 55
22 45 |4,678 .87
166 586 37 32
179 1,591 127
559 901 6 0
906 951 19
220 764 4 4
459 579 13
X 3,550 39 4 0
1,155 315 4
132 367 3 0
-67 189 -6
18R 4B T Ol 45t Ol #8&t 18R AR 5T
9,711 111,377 106,152 3,483
P/C 0.9531 b -0.0568
HEZGMIEERS  RIAREHEEZEEEBHEEN  TEEEERAATMURIRERRE ; BENEURTES
HMRIR - FAEARRKREUZFRE  XSZAEBTHEEESE ARSI FREEMEREE - @

EESRMER EEPEROERAS (112)ESSHEFE007% -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 BERRIE . BEEFRSM & SEPER S



SlEfEEEERE R
= E/\ ~_JE @Dﬁ'ﬁﬂﬂﬁ'

HUA NAN FUTURES

40 - - 19,000
30
20 B 18,000
= a
? 10 17,000 i
= B I zﬂ\ﬂ
g 0 i
~ 10 #
- - 16,000
-20
-30 - - 15,000
10A11H 11H01H 11H22H 12R13H 1RH04H
—P/CRFEELEE(%) —P/CHRELLE(%) —a1EH
160 - - 19,000
140 -
- 18,000
120
£ 100 - 17,000 &
]
80 L
- 16,000
60 -
40 TTTTT T I T T T T T T T T 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 I T I T T T T 7T TT] 15,000
10A11H 11H01H 11R22H 12KR13H 1KHO04H

N =

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - e
EHeHER EEPEBROARAS (112)ES S HEFE007H ) . o .
et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFX 5 & SEPER S




1 BIE SEB 1]
SlEREBREEAR @EEmx
BRESUHE

CRHIEA( AR (1R 2004/01/04 B 17525 17583 {6 17525 175508 % i 5740211 +5 (+0,030%)

SHAL0 17693.50%  SMA20 17606.15¢  SMA60 17081424 L
18020

17920 17935

D##+ 17851

17765

I i 1
o

E+ ' lTF L**T;xffff :ﬁﬁ
*Tﬂ- HD v m

/ e

’ ~ 17000

/
-‘1' / 191
/ 1683

+D%¢g / S 1675

S 16660
Fo .
A 1657

_[H e 1649

_— 16405
16320

16235
‘i.é 1615
* 16065
1508
15973
= N o 1589
)=I| mb\ . %E_ﬁﬁ:ﬂl
083105 11 ), 2024/01
HIERZSIFERS  ROAFEEZESEGMEEN TR EZEEEASBUAIRERE ; BEMNEN R TEER
HRIE  FEBABRREVZERE RHAEBTHEBEAESE AATIFREEMERSEE - @

EESRMER EEPEROERAS (112)ESSHEFE007% o o -
AitmERERIKIMEES455318 29 TEL: 02-27180000 FAX : 02-25463700 BERRE : EESFREM & AEBERSAA



Sl EBEE#HR @) # % %

—  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 ERHERNARAT (112)FEERRBFFE00735E
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 -

EREMElE ERBEROHARAE 112)FEHRFH0075%

iR A RIEIER545E318 29 TEL: 02-27180000 FAX :02-25463700 BRI BERZ & GEPER S



