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SR EEBEEREHR @*xmx

SRS EFHE SRS
01409H
XEE o XEE oL xEE oL
ShNE R fESE | 12,515 -1,839 1,219 50 -433 -33
®ig -7,872 1,557 146 8 48 0
BHEB 7,377 886 5 -32 39 44
FEEHE SiREERECALL ESREEEPUT
01AH09H
xEE 18 XFEE 12 xEE 18 L
INE R fEE 241 6 21,314 2,958 -341 -293
1®ig 0 0 0 100 459 200
HEB -231 16 -4,495  -19,660 -9,346 -16,663
R R BB AT+ ERE MBS+ B O = -
aiEsE 187.18 < ER -2.72
PR . =Fi=1: 1[N
8ES 9.17 FE -1.35 =118 % %
~ ey 44.5% 37.1%
it e 841 Bt ek -0.68
BtEEFl 7.70 T+ -0.50 .
o BIUETR 00 64.8%
BlRE 5.90 e -0.40 HIE(EHs -0/0 -6/0
BHAYigiE 5.88 (L] -0.34
B 1*-KY 5.86 BB -0.27 2 EIEAFT+ A
o 60.0% 65.0%
& 5.09 B -0.22 IS G EL
EfE 494 bl -0.16
- EEEHRI+
ERE-KY 4.88 % -0.15 % %
IR =] 245.00 #BT+R5% 6.79 ik A2 o e
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& S EWEIL

BEgRE (O) REEEE (B) PEEE (O) BEigHE (O)

01H03H -1.2
01R04H -56.0
01H05H 19.5
01H06H 98.3
01H09H 361.8

CALL X¥E

15,944 -3,277
14,088 -1,856
16,494 2,406
14,354 -2,140
12,515 -1,839

SNEEFEBREE

PUT RFE KREEFEMU CALLﬂE:F?

9.2
5.8
-1.6
18.2
37.7

6,158 378
6,391 233
7,459 1,068
6,491 -968
7, 377 886

PUT EESIZ% HEEIZ%@:.IHXI

01H03H 12,818
01R04H 12,896
01H05H 12,929
01H06H 18,356
01H09H 21,314

812 12,006
-876 13,772
-1,058 13,987
-48 18,404
-341 21,655

10,084 2,321 7,763

5,322 17,182 -11,860
11,155 17,407 -6,252
15,165 7,317 7,848
-4,495 -9,346 4,851
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]:'E: 0% -t " ||_I|-| LR .,,‘ NN PAN
B | P 2
4 - 14,000 1
=]
B 100 - g
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p VIX .

30 - mm V/[X — 515 H - 16,000
25 - - 15,000
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X i3

;,; 20 - - 14,000 £
Tl -
10H14H 11H04H 11H25H 12H16H 1809H

VIX E2 TWSE 1HEH 1% RS 1R

07 - mm VIX HHES A EIEAR — 515 Hf - 16,000
0.6 -
> gj : - 15,000
£l ;
W - 14, &
% 02 000 %
g 01 - H
% 0.0 YNV - 13,000
-0.1
-0.2 - 12,000
10A14H 11RH04H 11H25H 12H16H 1809H
PRSSHBEES  SPARAELBRESHBERES  TEERSEADCREERR ; BAOERRIES
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CALL - PUTIR SR ENR

= 43 = —1EH]
160005 Call B&KEE Al 0
15000 - - 30%
5 =
14000 - - 20% 3
g &f
# E
13000 - - 10%
12000 Frrrrrr 00001717 1717 1T 117 T T 1T T T T T T T T TTTTI O%
118258 128098 12A238 18098
L6000 . PUTEEREE =
15000 - - 30%
4 W B
5 =
g 14000 - - 20% 3
5 )
# E
13000 - - 10%
12000 rFrrrrrrrr 01717101717 17 17T T T T T T T TTTTTTTT 0%
118258 128098 12A238 18090
=
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1t B 3BE

B EERHIR @D&iﬁﬁﬂﬁ

#m&H :2023/1/11

202301W2
0239 Put

BAE

14,800

4,060 14,900 623 622
X 4,903 15,000 292 290
690 15,100 7 6
365 15,200 1 0
296 448} 15,300 0 0
197 211 15,400 1 1
41 42 15,500 0 0
41 41 15,600 1 1
0 0 15,700 1 1
0 0 15,900 0 0
= Ol 45t P/C Ol 45t 18 4R ET
-1,719 84,378 1.8651 157,374 50,687
FEH P/C 1.2391 SHIEmE(E 0.6260
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HUA NAN FUTURES

— s AEEREOIZ(E
HEA : 2023/1/9 #%H :2023/1/18
Call 202017 py
BB
0 145 13,500 6,547 -6
-2 142 13,600 4,950 777
9 161 13,700 6,006 1,255 X
1 335 13,800 3,745 301
2 338 13,900 3,258 484
-46 4,586 179
-131 3,356 1,121
-117 2,554 897
-407 1,922 386
-355 2,075 618
-1,239 1,720 1,040
-566 972 431
91 260 240
771 1,079 270
200 89 89
-756 833 592
-1,033 300 163
-193 164 19
-3,832 15,100 144 56
403 15,200 213 47
X 1,108 15,300 33 8
700 15,400 19 2
195 15,500 18 -1
308 1,337 15,600 35 o
18w 4a st Ol 5t P/C Ol #5t 18w A st
-5,230 73,036 1.1087 80,972 8,030
\ fEH P/C 0.9320 SHIZEE(E 0.1767 f.'
HEZGMIEERS  RIAREHEEZEEEBHEEN  TEEEERAATMURIRERRE ; BENEURTES
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S5 EBEER HiR @*xmx

HUA NAN FUTURES

e RABEFEEOIZ(E
HEf : 2023/1/9 #8H : 2023/2/15
5 3 202302 A i 3
Ol ia:“ B A(E Put Ol iEI"
0 4 13,300 497 412
0 0 13,400 262 3
-1 4 13,500 1,096 474
0 1 13,600 1,733 1,534
0 2 13,700 900 680 P
1 14 13,800 674 468
1 14 13,900 227 -28
26 918 612
1 247 98
-12 571 150
51 183 102
-56 126 60
-60 , 159 46
1,246 146 116
66 14,700 163 146
-65 14,800 32 21
-62 14,900 73 59
-78 15,000 72 5
559 15,100 24 0
134 15,200 2 0
P 70 15,300 0 0
1,480 15,400 3 3
459 15,500 1 0
34 ) 15,600 2 2
188 3 48 5t st P/C Mt 188 i) 48 5t
3,405 17,505 0.7307 12,791 3,141
FEH P/C 0.6844 SHiIgEE(E 0.0463 !.'
HEZGMIEERS  RIAREHEEZEEEBHEEN  TEEEERAATMURIRERRE ; BENEURTES
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B0 -
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N
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108148 118048 118258 128168  1A09H
—P/CREEEBLEE %) —P/CHRELLE %) —EB15H
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- 15,000
12
p 2
£ 100 - 14,000 &
80 7
- 13,000
60
40 [TTTTTIT T T T T T T T I 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 T I T T TTTTTITITTT I 12,000
108148 118048 11825A 128168  1B09H
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15070
14900
14850
14740
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13970
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13310
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SR EEBEEREHR @) # % %

—  ARESFNAEREEREZEELARANBEATUEZENRIE - BERFHS
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( UTHEART ) HEARSABHEREY - TEENMEBEAEEOERSR

- AWEMEZENRTRARMAETES - KATEAREA -

—EAREAREHSE FREFIHRSEMEREVUR - ARARERASAEED
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BEFASEREZAR  BREEBEELENMAE - FEEXEHE - ITF
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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
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