‘f B% ZEE

B EEER AR @
| SENEREEEE D

EHIAE

HUA NAN FUTURES

SRS EFHE EEE
06H06H
KEB o KEE 2R KEE o
ShEREE -10,528 5,918 -130 80 -456 -32
1®’iE 11,986 -253 180 2 9 0
BER -7,990 -1,160 -204 26 -138 28
FEEEHE SREEECALL SREEEPUT
06H06H
KEZ 18R XEE 18R KEE 18R
SERESE 66 -3 8,815 558 25,245 1,746
1’iE 0 0 30 0 16 0
BER -97 -1 19,265 17,920 -1,847 -710
AR B AR B AT+ AR B RRE B8+ B O 2 2
aiEsE 331.88 ik -3.07
44 2% E P =Fi=1: 1[N
B SRR 30.71 2 213  HiE o %
= ey 45.6% 46.4%
JBiE 8.87 IE®R -1.87
Bi5 7.90 [ -1.52 .
= EFHE+A . .
BHZEE 5.89 BlE -1.50 HIE(EHs 54.4% 61.4%
ENE 5.61 HEZELE -1.09
L 5.31 BEE-KY -0.96 SEOERFI+ A
o 47.4% 72.9%
Bxe 5.18 fes -0.95 s hts
HAYigiE 421 [E2:S -0.88
= EEEHRI+
EiE 3.71 thfE-KY -0.85 % %
IR =] 409.27 #BT+R5% 14.82 N e s ~
Bl =a . =a -14.
W\ =

HEXZMBERS RHIAFEEZEESMEA

IRIR - FEB/RREVZIRE

£ - WEBZEEEARMURRERRE ; BENERRIEH
 REANBEETHEEEE - AATFREMEREE -

EREElE ERBEROHARALSE 112)FEHRRFH0075%

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

BERRR . BEESRSM & GBMERSM



£ 3= HE 15 B B8 458 35
S E B EE#EHIR @EFEmx
EANIRE - IS QEEESBE(L

HNEIRE & HIEERE( BEHIRE & HEFHLIE
REREE (8) MEEE(0) BEEEE (D) REEHE&E(IR) PEEE (D) =HEERE (D)
05A31H -330.6 -14,059 353 -76.1 -4,000 789
06H03H 29.0 -16,699 -2,640 -12.6 -4,873 -873
06R04H -235.6 -19,089 -2,390 -125.6 -4,980 -107
06R05H -187.1 -16,446 2,643 -63.5 -6,830 -1,850
06H06H 215.0 -10,528 5918 -29.2 -7,990 -1,160

SNEEEEBHE®G BEBEFESHE(L

CALL R¥E PUT R¥E AFEFEMU  CALLKRFE PUT R¥E KRFEEFEMI
05H31H 10,334 28,678 -18,344 -2,744 9,474 -12,218
06H03H 11,960 25,534 -13,574 1,295 9,363 -8,068
06H04H 10,173 31,858 -21,685 -8,165 15,011 -23,176
06H05H 8,257 23,499 -15,242 1,345 -1,137 2,482
06R06H 8,815 25,245 -16,430 19,265 -1,847 21,112

p RES AL & FHHEESE .
23,000 - IREHELL — TR E - 4%
22,000 -

HE %(]5:888 :M\//_'-’-N- 3% 3B
*’% 19,000 - =
# 17000 | % &
16,000 - 2
15,000 | T 1T 1 T T T T | T T L T T | T T L T 1 T T L 1%
4H23H 5H08H 5H22H 6H05H
L HhRE RS (B T) — PR B R
3,200 - 180%
B 3000 - - 170%
E$ /W’N =
g 2,800 - - 160% &
4
2,600 | T T 1 I 1T 1 T T T T T T T T 1 T T T T T T 1 T 11 T T 150% g
4H23H 5H08H 5H22H 6H05H
—_— '
BESBHBEEE  SPABREERESMBES TRELEEABIRRERR  BEANENRES
WER - AEARRANCRE - SPARSTHNASE - FATFEEMEREE - e

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



0%

SlEfEEEERE R
= E/\ ~ Jg @Dgﬁﬁﬂﬁ

. HEZ 2L <

S — 15

45% - - 23,000

0 22,000

IS 21,000
0= L
%; 15% 20,000 TDE
i 19,000 &
3 o% i
z 0% 18,000 =

EEE 159, | - 17,000

- 16,000

-30% - - 15,000

3A11H 4A01H 4R24H 5H16H  6HO06H

n EREZEL — 515k

20% - - 23,000

. 22,000
= 21,000 .
§$§ 10% 20,000 15
7 19,000 fﬁ‘é
r 0% 18,000 &

17,000

- 16,000

-10% - - 15,000

3A11H 4H01H 4H24H 5A16H 6H06H
—

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




Sl EBEEE#E HIR @ * % mn

HUA NAN FUTURES

p VIX -
75 - = VX — 515 H - 23,000
- 21,000
<20 :
x - 19,000
i i
15 -
17,000 2
0 ) - 15,000
38118 4B01A  4F2B  5A16H  6H06H

VIX E2 TWSE 1HEH 1% RS 1R

10 - mmVIX HER{AEIFEIE — 515 HA - 23.000
MH‘ -
ffﬁ 2
E 00 I - 19,000 ;E
g ;
5 .05 - - 17,000

10 - 15,000

3118 4801 48248 S5H16H  6H06H

S

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

=4 = —1EH]

23000 . | Call EEREE B 00
22000 - 399,
221000 - e
B =
i - 20% ¥
& 20000 - &
£ E

| 0
19000 - 10%
18000 rF1r1r1r1rr1rr 171717 17 17 17 17 T T 17T T T T T T T T T T T T T T O%
48248 58098 5823H 6806H
N = -—21E ]

23000 - PUT B2 kENE 2
22000 - 309,
221000 - #
B =
H - 20% 3%
§ 20000 - &
2l E

Ls 0,
19000 - 10%
18000 rFr1r1r1rr 17171717 117 17 17 17 17T 17T T T T T T T T T T TTTTT 0%
48248 55098 5823H 6806H
%
HERXZIEERS  REAFREEEZESBEMEREN B EEEEASMUARERRE ;| BENENRTES
BRIR - ABEEBRKENZFRE  RSZAFBTHEESSE - KQSIFEEMEESEE - @

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



L —"

B

B% EE

U

=3

R 35 ®

BEEEOIZE

EHIAE

HUA NAN FUTURES

' |
EiAEY : 2024/6/6 48 H : 2024/6/12
olig®  Call 202406W2 o+ O i

A&
-6 62 21,000 4,050
2 12 21,050 1,435
10 40 21,100 4,210 X
41 90 21,150 1,545
119 203 21,200 3,451
-29 75 21,250 1,836
52 216 | 21,300 3,859
57 1,956
41 3,152
49 2,250
-18 4,084
65 1,741
222 3,283
-351 1,630
78 3,192
-165 11,300 1,269
242 |E1,843 1,780
13 1,040
758 1,196
1,376 297 289
X 4,776 614 603
2,900 3 22,050 136 136
2,028 3 22,100 236 234
1,937 3 22,150 82 80
2,534 3 22,200 87 87
2,492 3 22,250 6 3
2,339 2 22,300 19 17
1,385 1 22,350 12 10
3,156 3 22,400 14 14
38,257 64,570 KEET 94,709 65,106
P/C 1.4668 I 138 9% 0.3417

§=====================================£==============I£
BEXSHEERS  ROABESEESASMEEN  TRERESEABMURIBERN ; BENWEYRTEH

MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET -
EESRMER EEPEROERAS (112)ESSHEFE007% e o -
AitmERERIKIMEES495318 29 TEL: 02-27180000 FAX : 02-25463700 BERRIE . BEEFRSM & SEPER S



‘f B% ZEE

I
Illl
I

=ERHIK @# 7 mx

it RAEEREOIZE

EREE : 2024/6/6 #EH : 2024/6/19
i 202406 H s o
Ol 1%; Call B Put Ol 1&;
-3 541 20,000 12,507 68
6 73 20,100 109
1 149 20,200 330
0 71 20,300 -479
-1 164 20,400 -581
-1 20,500 4,486 881
0 20,600 4,326 330
-1 20,700 7,632 568
2 20,750 242 204
-3 20,800 [10,445 145
-92 20,900 3,502 126
-246 21,000 6,243 -1,166
-28 21,100 4,148 408
-102 21,200 220
-243 21,300 2,700 279
-124 4,738 1,120 X
-532 ; 792
722 593
-402 252
673 , 295
-191 967 361
-763 1,193 466
-645 22,100 142 40
-598 22,200 465 @s
441 22,300 118 41
-297 22,500 94 78
18R 4R ET a’r P/C Ol 425t TR AR ET
-3,339 75,825 B 126,421 11,933
P/C 1.6673 | &R 0.2211

HERZMBERES

h§======================================================£

MRIE  AEBRKEUZRE  RPABETHEHEE  AQDREEMERET -
EESRMER EEPEROERAS (112)ESSHEFE007% R o -
AitmERERIKIMEES495318 29 TEL: 02-27180000 FAX : 02-25463700 BERRIR . BEEFRSM & SEPER S

- RHANFHEZEEBMBREN  UBRSZEREARBUAIRERR ;| BENEURTEH 6



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

10 = P/C Ol Ratio E4:153 —aE8 3000
- 22,000
20 - - 21,000
= : 20,000%
‘g‘g - 19,000 &
5 20 - - 18,000 &
> AR
0 - 17,000
- 16,000
60 - - 15,000
311  4B01R 4B24H  5H16H  6H06H
—P/CRKEEBELEE %) —P/CHRELE(%) —H5H
180 - - 23,000
160 - - 22,000
140 - 4 - 21,000
190 - - 20,000 E
+ . - 19,000
100w 18,000
80 - - 17,000
60 - - 16,000
3811 4H01R 4B24H 5H16H  6806H

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




SieHIEEEER AR @) * % %

HUA NAN FUTURES

. a6 BN <

SRIREEE FITXH)  HSE 2024/06/06 1721873 sE = 1098150 +413 (+1.92%)

SMA5 21520.601 SMA9 21616.56% SMA20 21421.65% SMA60 20637.62%
21994

i i i)

AR 10081510  MA5 11536210  MA10 99698 00

2024/04/03 05 06

BlAKE : Z8&

PERZMBEES  KZAFEEEEESMBESN  TESRERABURKRERR ; BERIVEURTES
HRE - FEBRREVZRE - KEARBTHEESE - ARTFFREMEREE -
EREElE ERBEROHARALSE 112)FEHRRFH0075%

et RAeRIKIMERS495312 29 TEL: 02-27180000 FAX :02-25463700  ERIKIR : BEEFXHMH & SEPER S

22275
22110
21945
21730
21615
21450
21285
21120
20935
20790
20625
20460
20295
20130
19965
19300
19635
19470
19305
19140
18975

200K
100K

<




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 -

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



