I

Sl EBEE#HR @*xmx

HUA NAN FUTURES

SRS EFHE RS
01H12H
XEE @@ | RKFEE @/ | RKE= o
SNE R PEE| -26,404 -1,095 -262 -151 -593 10
A ] 8,504 -577 173 -5 8 0
BEE 1,285 607 -255 43 -100 8
EE£EHSE EREERECALL ESREEEPUT
014A12H
XEE @E | RKFEE 18R | RKFEE 185
INEREE -31 -5 | 45,128 -2,010 | 51,027 1,499
2= 0 0 0 0 -42 0
BE 30 12 -8,046 4,795 | 10,370 6,924
EREREBEA+E | EREHEHES B4 O = 2e
[E4E3 8.64 alE -16.56
kY YA = H =
=2 5.07 e -2.97 SR TX 0 0
A (EEE 46.1% 58.1%
BE3FY 3.07 HR-KY -2.21
1556 2.79 BB 214 o
E FHAR
AIIH 2.13 hiES -1.92 Eal-ﬁig_ﬁtb 51.5% 64.5%
Za 1.76 &I -1.79
Bk A 1.55 e -1.55 2 REAFT+ K
= 53.1% 76.7%
I 1.46 E -1.36 S bt
B8 1.43 ch# g -1.24
3] 1.27 i -1.23 gl;qﬁl‘-:j:?ﬁ:_ 97.4% 94.9%
B+8&8% 29.16 B+a_5% -32.97
\ D
X SHBEEES  SPABREELEOSHELS  TEERSEASGRREMG ; BANENRES
MEE  AEARFENTIRE  SHAELTHSREEE  AASRE EAERESE - @

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



Sl EBEE#HR
SR B E 2 @D.ﬁ.ﬁﬂi

N 1= 5K A5 &£ TEE 454
EANIRE - BIE &EEESHBE(L .
o HERE & PEHESI(E HEERE & PESES(E
- HEEER (8 BEgae (D)SalEE (DISSE8 (EYSYa (O0)ZaEE (O)
018508H 240  -18,791 891 -54.7 419 233
018098 5.8  -24,260 -5,469 -77.1 524 105
018108 -31.1  -24,555 -295 -31.9 -85 -609
018118 36.1  -25,309 754 -13.5 678 763
018128 27.4 -26 404 -1,095 423 1,285 607
o ST 14w
- CALL 5E3|ZE'. PUT 5'5:'2% KEEFIUM CALL KFEE PUT kFE RFEEFBIMA
0185088 43,356 40,734 2,622 11,986 5734  -17,720
018098 47,855 43,151 4,704 19,805 7,118 26,923
018108 48,677 44,322 4,355 -18,693 2,128 20,821
018118 47,138 49,528 -2,390 12,841 3,446  -16,287
01812H 45128 51027  -5899  -8046 10370  -18416
-’-' -'-' i‘ &

p RESALL & FHMESEE .
19,000 - IRE 5 ELE — N5 2] - 6%
/018,000 - 3
HE — T~ /\_\,% 5% ;
1517000 - Z
21 =

EE
16,000 | T 1 | T T 1 | T 1 | T T 1 | IBAY > 3 | 4%
11H29H 12H13H 12H27H 1H11H
FHhREEREE(E) —_EhREHSER
2,600 - - 180%
§i 2500 - - 170%E
za 2,400 - il
E% o™
L 2300 - - 160/0%
2,200 | T T T 1 T T 1 T 1 T T 1 T 1T T 1 T T T T 1 | 1507&2
11829H 128138 128278 18118 B
\=
RS SHEEES  SHABEESEEESMEA  TEEREEASURRERRE  BANEYNREY
HER  ABSFRFENZIRE  SPAAETHEHAE  AATFRAEMEREE - @

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



0%

SlEfEEEERE R
= E/\ ~ Jg @D-ﬁ"-'ﬁﬂﬂﬁ'

. HMEZ L <

o /\BISHRERZZELD — 5 15HA
45% ~ 19,000
43 - 18,000
= 15% =
I 17,00%
> 0% %3
o
= 15 16,00
-30% - - 15,000
108198 118098 118308 128218 1A12H
20 mn EEHZZELL — 5541 19,000
0 7 B 1
£ 10% - 18,000,
i 0% LI ] m I . .I|-III I““ i 17,000§E
Eb ;?[
-10% - - 16,000
-20% - - 15,000
108198 118098 118308 128218 1B12H

=

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




ba s

a
L
ﬂ“é"ﬁ

SBE 1 =
g5 4 195 @rEnx

P VIX -
25 - m VIX gl - 19,000
- 18000
S2() Jeeececscesssccccsccscsccscsccccccceeopmue s ocoNccscee ?
o 17 oooﬁ'ﬁ
B
£ 15
m” - 16,00055[
15,000
108198 118098 118308 128218 1B12H

VIX E2 TWSE 1HEH 1% RS 1R

08 - mmVIX HHEAAEIEIR — —B1EH - 19,000
<06 -
; | - 18,000
’I‘E Ta
HPe (Y
§i O O B / L] Bl | ?E
I \\ : 16,000%[
02 -
-04 - - 15,000
10A19H 11H09H 11RA30H 12H21H 1RA12H
HERZMBERES  XHABEEESB8MBRN  TEEEEEASBURRERE ; BEMEYKTEE
HRT - FREARKENZFRE - REARBTHEHHEAE XATFEEMEEERE - e

EREElE ERBEROHARALSE 112)FEHRRFH0075%

et RAERIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  EfIKiF :

BEEZXSM & QEPER S



@* ‘H‘ %~ E*%*‘EE*E @Dg—ﬁﬁﬂﬁ'

CALL - PUTIR SR ENR

1s000 . Call B2 REE —aEE 400
17800 -
- 30%
1417600 - =
iﬁ 17400 - - 20%g
ig )
17200 - =
- 10%
17000 -
16800 rr 177711717 17 17T 17T 17T 1T 17T 1T 17T 17T 17T 17T 17T 17T T 1T T T T T T O%
118308 128148 128288  1AI12A
17800 -
- 30%
2 17600 - .
1&3 17400 - - 20%g
ig )
8 17200 - E
- 10%
17000 -
16800 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%
118308 128148 128288  1B12H

=

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



HEEE

=1 0k @# 7 mx
MR EEREOIZE N

2024/1/12 2024/1/17
Call 29215 put ol
BAE
19,993
-9 51 17,150 1,118
30 1,261 17,200  [11,459 764
45 125 17,250 595
-33 799 17,300 9,025 1,079
53 345 17,350 128
-282 3,860 17,400 112,052 45
903 17,450 54
938 17,500 7,245 364
918 17,550 11
985 7.6 17,600 5,132 212
516 17,650 1,123 300
1,269 17,700 12,932 217
2,269 17,750 253 -5
3,217 17,800 -42
3,194 17,850 75 3
3,908 17,900 230
767 17,950 330 238
¥ 4,087 425 27
3,505 18,050 42 20
1,073 18,100 317 5
1,160 3,184 18,150 24 5
29,716 203,448 dET 183,730 18,592
P/IC 0.9031 | 138 R -0.0475

=

HERXZMBERES  RHIAFEEZEESMBRES  TBSXEERABULIRERR ;| BENEURTEH

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

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

BRI

BERZ & GEPER S



HEEE

RAEFEEOIZE

=1 0k @# 7 mx

2024/1/12 2024/2/21
i 3 202402 H i S
Ol &  Call =wm  Put Ol 18
0 0 16,300 1,045 102
0 1 16,400 821 90
0 0 16,500 987 82
0 19 16,600 1,429 65
0 7 16,700 1,608 679
9 24 16,800 1,545 174
0 6 16,900 1,579 83
6 49 17,000 2,375 194
9 28 17,100 2,072 167
22 85| 17,200 1,555 341
59 148 17,300 1,243 758
30 122 17,400 1,620 942 X
442 1, 17,500 1,329 822
191 17,600  |[6,161 -30
-9 17,700 1159 -22
213 17,800 95 -1
37 17,900 1195 -1
186 18,000 28 1
78 18,100 27 0
68 18,200 11 -1
110 18,300 18 -4
X 962 4 1
152 18,500 0 0
3,146 23,629 4EET 31,600 4,757
P/C 1.3373 I 18 % 0.0268

=

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES

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

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

ERIRIR

BEEZXSM & QEPER S



S EEEEERR ®

EHIAw

HUA NAN FUTURES

40
30
20
%
o 10
& 0
3
-10
-20
-30

10A19H 11H09H 11AH30H 12A21H

e
oy
mr
2

s P/C Ol Ratio E5E#E

LMJ‘ ...m:J“|h
/

- 19,000

18,000

A

17 oooﬁﬁ
]

#
16,000

15,000

1H12H

160
140
Eg 120
100
80

60

40

—P/CREBELHE (%) —P/C RRELLR (%) =154

19,000

18,000

.{A

17 ooo%%

15

16,000%[

15,000

10B19H 11R09H 11AH30H 12A21H 1R12H

AN

7

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES

MERR - FEARREMZERE  XSABETHEEHES  AATRESEFAEREE -
EESRMER EEPEROERAS (112)ESSHEFE007% o o -
AitmERERIKIMEES495318 29 TEL: 02-27180000 FAX : 02-25463700 BERRE : EESFREM & AEBERSAA



I

4= B SEE 480 42x
‘ Sl EBEEE#E HIR @D-ﬁv‘-ﬁaﬂﬁ'

. a6 BN <

(- (R HE8OER () AT &
SR FT)  HRE 2024/01/12 B 17466 & 17570 & 17447 117487 s % £ 823490 -83 (-0.47%)

SMAS 17531.80% SMA20 17632.70% SMAG0 17170.95% SMA250 16395.444 18025
17922
17819
17716
17613
17510
117407
12304
17201
17098
16995
16892
16789
16686
16583
16480
16377
16274
16171
16068
) 15965
T 15862

‘,.-"\--n.._\_\_hL /,‘ - \ ‘-'-L . ".-—— =Y — / _'__::\ su
/ -~ ., >
/ / / 7 7

,
/ \ /!
/ 4 \ 3 \ f A
// N\ [/ \ 50
\ /

\
N ¥ \ \
\ . [ / .
(S N [/ .
N £ "
‘\\ -H""-\. l,’ N
. e e 2[]

2023/10/03 11 12 2024/01
G (ol

Bl /KR . EEER
=

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

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



