, EAEWEHRE N

=ERHIK @E#mr

ERIPE EFHE EREE
05817H
KEZ o KEE B KEZ o
ANE R PEE -9,648 -1,160 -19 -56 -439 -74
®iE 10,605 -885 189 -2 9 0
B2 -6,882 148 -283 20 -133 24
EEEHE EREERCALL EIREEEPUT
05817H
KEZ 1EE KEZ B KEZ 18R
ShEE R FEE 21 -3 6,793 603 28,272 -185
1’ 0 0 30 30 16 200
BEE -43 -8 14,332 -261 -5,739 -123
R BB AT+ ERE MBS+ B O = 2
BiE 11.10 =Lk -49.67
- 2% Si5HAI+X
s 385 | HMBW 1277 B8 % %
ik B {ELE 39.4% 44.3%
Elis 3.50 JEiE -6.64
EfE 3.27 32 -4.39 »
BIAATR  180%  57.5%
ftEE 2.80 (L] -3.46 HIE(EHs -J/0 -27/0
kK 2.33 nE -2.78
BAxRE 2.10 C1)24 -2.72 2 EIEAFT+ A
o 46.0% 74.0%
pES 2.07 & 2.28 IS G EL
mEEE 1.95 nB£E -2.10
" EEEHA+
#FE 1.70 s -1.78 % %
_ ; ARSI 84.8% 73.9%
AI+&55 34.67 #B+R5E -88.59

=

HEXZMBERS RHIAFEEZEESMEA

IRIR - FEB/RREVZIRE

£ - WEBZEEEARMURRERRE ; BENERRIEH
 REANBEETHEEEE - AATFREMEREE -

EREMElE ERBEROHARAE 112)FEHRFH0075%

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

BERRR . BEESRSM & GBMERSM



£ 3= HE 15 B B8 458 35
SEHEEEERERR @EFEmx
EARE - B8 &EFESHE(E

HNEIRE & HIESEHEE BEHIRE & HEFHLIL
REEEE (S HPEEE(0) ZEEEE(0) REEHEE&E (R PEE=E(0) &EEEHE ()
05H13H 158.9 -14,517 352 -48.4 -3,562 629
05H14H 219.2 -10,044 4,473 21.0 -4,868 -1,306
05H15H 266.9 -3,481 6,563 -1.5 -7,863 -2,995
05H16H 483.8 -8,488 -5,007 47.6 -7,030 833
05R17H 14.9 -9,648 -1,160 8.0 -6,882 148

SNEEFRBBEL BEBREEESEE(

CALL R¥E PUT RAFE AFEEEMU  CALLKRFE PUT R¥EB ARFEEFEMI
05H13H 19,372 21,053 -1,681 19,398 3,440 15,958
05A14H 18,661 26,620 -7,959 22,377 -7,957 30,334
05H15H 6,424 22,283 -15,859 16,717 -12,895 29,612
05H16H 6,190 28,457 -22,267 14,593 -5,616 20,209
05817H 6,793 28,272 -21,479 14,332 -5,739 20,071

P IHE5EE & FhalEsgiE=R ~
23,000 - IHE5ELE — A HEE$E E] - 4%
22'000 -

h..l.-:,l- %(]5:888 :W- 3% EE

*?5 19.000 - / -

B iso o
16.000 - kS
15,000 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 1%

4801H 4817H 5H02H 5H16H
Rl EeREE(27T) — RS R
3000 - - 180%

_ﬁg 2,900 - L 170% ﬁJ;i

§ B =i
2,700 T ° %E
2,600 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 150% g‘

45018 4H178 55025 55168 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'

. HMEZ L <

- REESSEL —AKEH

45% - - 22,000

5 30% - - 21,000
2 5o - 20000
2 - 19,000 35
B 0% - HA
3 - 18,000 3
= 1% 1 - 17,000 ¥

l6-30% - - 16,000

-45% - - 15,000

28198 3B12B 4B02B 48258 5B17H
SR ELL — 5 1EH
20% - - 22,000
= - 21,000
i ]

B o 20000 &
% ‘ - 19,000 g
: L A 2

- 18,000
5, L {ff]]] B

|"|||| “ll [ | 17,000

- 16,000

-10% - - 15,000

28198 3812 4B028  4B25H  SB17H

=

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




Sl EBEEE#E HIR @EEmw

HUA NAN FUTURES

P VIX -
25 - = VIX a8~ 23,000
- 21,000
S 20 fececcecceccencencence | SR % ;D;
~ 19,000 &
éz B
15 -
- 17,000 3
10 - - 15,000
2A198  3A12H 48028 4825 S5B17H

VIX E2 TWSE 1HEH 1% RS 1R

10 - mm VX HHES A EEIE —51EH ~ 23,000
<
S 05 - - 21,000 ,
18
E; 0.0 WAL ] 19,000 %E
- ;
505 - - 17,000
-10 - - 15,000
2A198 38128 48028 4825 SB17H

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

ER o -—21EH
23000 \ Calllz,mE/&’E}]E = E/\H - 40%
22000 -
- 30%
2o 21000 - £
= =
] 2
g 20000 - - 20% if
] &
2 19000 - E
- 10%
18000 -
17000 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 TTT 1 0%
4H02H 4H18H 5A03H 5A17H
23000 - PUT B2 RENE =g 40%
22000 -
- 30%
2 21000 - I
=] =
] 2
#g 20000 - - 20% 3
g &
# 19000 - E
- 10%
18000 -
17000 TT T T T T T T T T T T T T T T T T T T T T T T T TTT Tl 0%
4802H 4818H 5A03H 5A17H
=
HERZMBEES  REAFEEEEESMBEREN  TEBEEERAASURIKERRE ; BEMNEVRTER
MRIR - ARARKEVZRE - KEANEBTHEEASE - AQNEAREEMEREE - @

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



=i}

BEBEEREH

EftHEA : 2024/5/17

* e ©

BEEEOIEE

EHIAE

HUA NAN FUTURES

#5EH . 2024/5/22

i 3 202405W4 i3
Ol 1&; Call B E Put Ol 1%;
-2 20,600 4,656 843
-10 20,650 4,371 32
1 20,700 4,961 950
1 20,750 3,952 631
9 20,800 6,003 1,050
2 20,850 3,031 529
-8 20,900 [5,536 996
-26 20,950 4,169 789
13 21,000 110,199 3,686 X
-96 21,050 4,212 448
-23 21,100 [5,642 668
134 21,150 4,085 857
79 21,200 [5,001 1,054
307 21,250 2,480 626
436 21,300 3,176 736
239 21,350 2,140 78
842 21,400 -55
135 21,450 1,845 -43
1,449 21,500 95
532 21,550 324 5
P 2,456 21,600 375 63
1,008 21,650 19 4
2,179 63 -29
1,199 21,750 6 1
817 21,800 127 -24
838 21,850 1 1
1,053 21,900 6 0
11,668 96,025 A 104,701 14,548
P/C 1.0904 I 138 5% 0.0216
HEZGMIEERS  RIAREHEEZEEEBHEEN  TEEEERAATMURIRERRE ; BENEURTES
HMRIR - FAEARRKREUZFRE  XSZAEBTHEEESE ARSI FREEMEREE - @

EREMElE ERBEROHARAE 112)FEHRFH0075%

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

BERRR . BEESRSM & GBMERSM



1. B EE

~_

I

£=4

mam

EIFEROIZ

REHBE - 2024755717

202406 H

mEE

LsahkhNOOOOOOOODOOO

BHEE A 5 ®

=

{E

EHIAE

HUA NAN FUTURES

EWE - 2024/6/19
Put

-3 2,690 414
-3 1,695 679
-6 M.675 181
3 2,982 4
5 4. 461 -10
29 T.T62 103
53 H.o017 BB
22 M.,640 172
18 495 40
51 E53 52
144 Fos 289
55 Fe9 9
20 24 -5
73 228 10
183 8T 0
222 103 1
105 29 1
366 27 0
224 5 -1
- 533 224 73
330 2 0
A9 , 14 3
3,468 50,131 o = TABT4 4,709
PiC 1.4936 1 s -0.0101

HERZMBERES
BIRIR - KF 7%5!5]3*5;&21%
EREMElE ERBEROHARAE 112)FEHRFH0075%

BitmRAERIBMAR5435318 229 TEL: 02-27180000 FAX :02-25463700

- RHANFHEZEEBMBREN  UBRSZEREARBUAIRERR ;| BENEURTEH
 REANBEETHEEEE - AATFREMEREE -

BERRIR . BEEFXHMA &



£5 1 HE 1= B 32
‘ SR EEEEEHR @D—é’-ﬁaﬂﬁ'

10 mm P/C Ol Ratio E5Ei8E: —aEH 22,000
o - 21,000
- 20000
g 0 - 19,000 f5
i 2
%_20 | - 18,000 gga
-~ 17,000
40 - 16,000
60 - - 15,000
2H198  3A12H 48028 4825 S5B17H
—P/CREEELEE %) —P/CHRELEE %) —EB1EH
180 - - 22,000
160 - 21,000
140 - 20,000
% 120 19,000 &
100 18,000
80 - 17,000 ¥
60 - - 16,000
2H198 38128 48028 4825H  SH17H

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




I

£ 1= HE 15 B% jEE g
A5 M R E 5 @xmnx
RREBEEE

SRR RUETX) 143 2004/05/17 R 24303 20407 620088 K 213356 % RT488010 37 (.47
SUAS 21147404 SHAD 2048820t

115% 115

19265 Bl RKIR : ZBEF

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRER  FEARREYUZEE  XPATETHEHESE  AADFREFEMEREE - @
EHeHER EEPEBROARAS (112)ES S HEFE007H ) . o .
iR A RIEIER545E318 29 TEL: 02-27180000 FAX :02-25463700 BERRR . BEESRSM & GBMERSM



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 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



