‘f B% ZEE

i 5 5 A 1 ®

, EAEWEHRE N

EHIAE

HUA NAN FUTURES

SRS EFHE EWHE
01H18H
REE = REER &Rl REE &Rl
SPERFEE | -13,650 882 -54 91 -547 -6
®iE 3,150 320 157 -16 8 0
BEE -2,150 -409 -119 3 89 -29
FEEHE SREEECALL SREEEPUT
01H18H
REE &Rl KER YRk REE Y8R
SNERIEE -5 14 | 10,934 1,640 | 30,453 1,167
== 0 0 0 0 -153 0
BEE -11 -18 9,566 10411 7,590 4,675
(B AR Bk 2 BT+ 2 AR Bk B B B0 0O 2 2o
amEE 57.99 B -8.64
e oy aiEfm+X
R 9.20 a8{E -2.13 =l 9 9
B (L 46.0% 56.1%
oy 5.76 BI5 -2.12
2R 3.72 aEE -2.07
EFHATK o o
tHHs-KY 290 | W® 200 s 497%  65.6%
HAME 2.80 E_E -1.73
LS 2.24 £&E -1.57 2 ENEART+ A
= 52.3% 77.4%
BlE 193 | @@ -1.42 Dk ger
PiEd 1.92 |GES -1.40
= - FEEHAIT
R AR 1.73 w5k -1.14 % %
‘jl'%‘“* 90.18 #t+&Es 24.23 AMBELS " i
Al =] 5 =a -24.
W\ ~

HEXZMBERS RHIAFEEZEESMEA
IRIR - FEB/RREVZIRE

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

£ - WEBZEEEARMURRERRE ; BENERRIEH

 REANBEETHEEEE - AATFREMEREE -
EREElE ERBEROHARALSE 112)FEHRRFH0075%

BERRR . BEESRSM & GBMERSM



1N B B 5 ®

EHIAE

HUA NAN FUTURES

SNEEFEBREE

( EANRE - BB QEFESHEL
SNEIRE & HEEREIE BEFHIRE & EFHE(E
IREEEE (IB) HEZE(O) FEEigR (O) REEHEE (8) PEZRE (O) BEEE (O)
01812H 274 -26,404 -1,095 -42.3 1,285 607
01H15H -90.9 -21,768 4,636 -18.5 695 -590
01H16H -451.1 -17,248 4,520 -31.3 -1,463 -2,158
01H17H -782.2 -14,532 2,716 14.8 -1,741 -278
01818H -87.5 -13,650 882 -22.1 -2, 150 -409

CALLEKXFE PUT RXFE KRFEEFEM CALL HEZF% PUT 51&3!2% ﬂESIZ%,spnBﬁi
018128 45,128 51,027 -5,899 -8,046 10,370 -18,416
018158 61,047 48,249 12,798 -11,135 7,274 -18,409
01816H 62,598 47,375 15,223 -15,750 3,616 -19,366
018178 9,294 29,286 -19,992 -845 2,915 -3,760
01818H 10,934 30,453 -19,519 9,566 7,590 1,976
=, —l'-v
p RESELL & FHRMEERS <
19,000 - IREHELE — N HE+E 2] - 6%
71!1 18,000 - L
*E M— 5% ==
gg 17,000 - =
b
16,000 T T 1T 17T 17T 17T 17T 17T T 17 17 17 17T T T 17T T T T T T T T T 1 4%
12H05H 12H19H 1H03H 1H17H
LR EEREE(fEIT) — TR R
2,600 - - 180%
B 2500 - ~——— TN 170% £
E? il
£8 2,400 - - 160% &
“
2,300 T T 1T 17T 17T 17T 17T 17T 17T 17T 17T 17T 17 17 17T 17T T T T 1T T T T T 1 150%%
12H05H 12H19H 1H03H 1H17H
e
BEXSHEERS  ROABESEESASMEEN  TRERESEABMURIBERN ; BENWEYRTEH
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - e
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 <

SV P —L 15

45% - - 19,000

30% -
;;Jé} 0 | - 18000
2 15% - ‘ =
= - 17,000
- “ vl ||| |||| | 4
£ OA) I ] ?E
4 g
= 5 - 16,000

-30% - - 15,000

108258 118158 128068 128278 1R18H
S RHEZEL — 815k

20% - - 19,000
£ 10% - - 18,000 .
: T B
z 0% {0 M} 17,000 2
kG A

-10% - - 16,000

-20% - - 15,000

108258 118158 128068 128278 1A18H

=

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

SBE 1 =
EIEHE 5 (OFAdokd

p VIX -
25 - = VIX et - 19,000
- 18,000
S 20 dececcecccsecccscsccscsccscsccsccscsceoc i oo occcccccccs ;I:I:
x 17,000 &
i 5
15
|H - 16,000 B
10 - 15,000
108258 118158 128068 128278 1H18H

VIX E2 TWSE 1HEH 1% RS 1R

08 - mm VIX HHES A EIEAR — G 1EH - 19,000
0.6 -
> - 18,000
04 - 4
1H Ta
B0 17,000 1
78 j;
H 00 - 8
= - 16,000
~ -0.2 -
-04 - - 15,000

10RA25H 11R15H 12R06H 12R27H  1R18H
—_—

PEXSHEERES  RXPABESEEASIKESN  TEEESEABURIEERRE  BENENRTEL
MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET - 9
EHeRHNER EEPEBROARAS (112)ES S HEFE007H ) . o .
et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFXHMH & SEPER S




@* ‘H‘ %~ E*%*‘EE*E @Dg—ﬁﬁﬂﬁ'

CALL - PUTIR SR ENR

=AY i -— 1
18000 - Call E2KEE aEf 0%
17800 -
- 30%
s 17600 - -
= =
] 2
g 17400 - - 20%
] &f
8 17200 - B
- 10%
17000 -
16800 Frrrrrrrrrrr 171717 1T 117 17T T 1T T T T T T T T TTTTI O%
12H06H 12H20H 1R04H 1A18H
N = -—21E ]
18000 - PUT BZIRENE B 400
17800 -
- 30%
s 17600 - =
= (o
] 2
g 17400 - - 20% 3
i) &f
8 17200 - B
- 10%
17000 -

16800 rFrrrrrrrr 01717101717 17 17T T T T T T T TTTTTTTT 0%
12H06H 12H20H 1A04H 1A18H
=

HERZMBERES  XHABEEESB8MBRN  TEEEEEASBURRERE ; BEMEYKTEE
MRIR - FRARRENZFRE - RHAEBTHEHEEE - XAATDAFEEMEREE - @

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



1t B 3BE

B EERHIR @ * % mn

=5
S HER : 2024/1/18 45 H . 2024/1/24
i A 202401W4
0] iEI" Call EU(E Put
27 66 16,800 6,318 3,718
17 21 16,850 3,951 3,438
16 27 16,900 110,813 7686 X
4 15 16,950 4,862 3,051
130 203 17,000 16,785 2,190
153 190 17,050 1,332
353 3,798 1,520
316 1,716
1,249 4,735 1,960
1,196 3,132 829
1,966 719
1,636 -292
2,544 1,439 165
1,995 |k1,433 6
2,639 21
X 5,308 , 333 21
4,465 227 15
1,541 17,650 64 4
886 17,700 108 -3
669 17,750 22 0
1,807 17,800 26 2
1,136 17,850 2 4
-28 17,900 9 0
31,094 87,685 Gt 79,074 37,810
P/C 0.9018 I 1 5% 0.1726

=

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



=i}

1€ B

£ SEE a5
s I 4R () Jrsilaited

EIREEROIZE

S HER : 2024/1/18 %8 H . 2024/2/21
ol  Call ‘227 Pput
0 11 16,000 148
0 0 16,100 613
0 0 16,200 3392 X
0 0 16,300 168
1 4 16,400 199
4 5 16,500 944
1 20 16,600 -58
0 11 16,700 597
3 43 16,800 235
28 44 16,900 2,113
46 163 17,000 262
-24 17280 17,100 , -62
300 | \\1&5,957 807
224 2,190 342
181 ] 24
125 -30
405 6
696 189 11
X 877 108 6
838 , 197 -2
460 46 3
835 18,100 27 0
-173 18,200 9 0
4542 47 540 &ET 65,616 11,313
P/C 1.3802 | 38 6k 0.1173

%

 RHANFHEZEEBMFRED -
MRIR - FEBRREVZRE - RHIARBTHEHEEE - AATREEAEREE -
EREElE ERBEROHARALSE 112)FEHRRFH0075%

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

HERZMBR/IES

TESEERARMURIRERRE ; BENEVRTER @

BRI BERZ & GEPER S



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

40 - - 19,000
30
20 B 18,000
= a8
g 10 17,000 &
=1 B 1 zﬁsﬂ
g 0 i
7 10 £
- - 16,000
-20
30 - - 15,000
108258 118158 128068 128278 1B18H
—P/CREEEBLEE %) —P/CHRELLE %) —EB15H
160 - - 19,000
140 -
120
:
% 100
30
60 -
40 [TTTTTTTTTIT T I T T T T T T T T T T T I T T T I T T T I T T I T T T T I I T I T T T TI I TTITT T 15,000
108258 118158 128068 128278 1A18H

N =

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




1 B ;BB 35
‘ Sl EBEEE#E HIR @D-ﬁv‘-ﬁaﬂﬁ'

. a6 BN <

SREER —MFIT)  HSE 2024/01/18 1 17282s% E 906810 +114 (+0.66%

181
SMAS5 17364.80+ SMA20 17572.45% 5MAGD 17237.22% 18036

17920 17928
17820
17712
17604

17496
17390.0

17280
17172
17064
16956
16848
16740
16632
16524
16416

IW l | 16308

16200
l 16092
15984
15876

15973

i i A
M E 9068110  MA5988091C0 MA109112110

2023/09/14 2024[ﬂ1

Bl RKIR : ZEES

100K
0K

(%]

MERR - FEARREMZERE  XSABETHEEHES  AATRESEFAEREE -
EESRMER EEPEROERAS (112)ESSHEFE007% R o -
aithmRERIKIMEES495312 29 TEL: 02-27180000 FAX : 02-25463700 BERRE : EESFREM & AEBERSAA

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES @



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 -

EmEHERE EHHERMNAMRAT (109)FEEHRBFF00735E
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



