G.D—?’&?E,ERE‘

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEf : 2021/8/30

HIEXZIIFERS  RZIABEEEZESR8MEEN -  TZEEEEASMURRERE ; BENENRERNRIER - FEAKRKRENZRE KBIABBTHEES
B EREFCEMMIEERER  EmeREE EEHERMNARAT (109)FEEE Hﬁﬂﬂ—?—%oonﬁ Bt EARIEMERs455318 29 TEL/02-27180000 FAX/02-25463700



CFTC SliE=MAER

®

EHHAT

HUA NAN FUTURES

=5 2 BREEFMU ABFEFEM zs;ﬂt'a.ﬂ,nz oo BREFMU ABIFEFEM zs;ﬂt'a.ﬂu
2021/8/17 2021/8/24 & 2021/8/17 2021/8/24 &Rl

=988 116,404 101,647 -14,757 BEFEHEE 404,323 374,312 -30,011
INEERE 46,794 35,048 -11,746 RAREE -163,065 -166,577 -3,512
EKREIE 345,846 330,967 -14,879 | ETTEEEAS 19,211 20,362 1,151
Ik EA & 54,797 56,012 1,215 EATHIE 57,640 24,630 -33,010
BICHE 103,031 104,309 1,278 HESE -63,208 -66,671 -3,463
=&H8 191,542 210,653 19,111 HiEEE 4,651 -16,745 -21,396
RiREAE 21,220 21,861 641 RS -50,367 -56,600 -6,233
=R B & 20,080 8,624 -11,456 MNEEE 2,660 5,877 3,217
INEIBERS -3,946 -1,392 2,554 BRI =TT 804,569 909,814 105,245
INS&PHAE 27,335 14,893 -12,442 | =B 2 FHEIE -43,298 -824 42,474
INBEREREAS -21,928 -2,418 19,510 | 5Bl 10 FHfE 65,390 94,012 28,622
VIX 8i& -86,826 -73,149 13,677 | E=BIREABEIE 247,849 240,631 -7,218
ESSMBEES  SHABEEESOSMBAS  TRERSEASMRRERR  BANANRAENNEER FEARRANZRRE  KHAESTHEES

B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700




:'ﬁ':,ﬁ‘éi

AT

' g
@HUANANFUTUIE

CFTC ERH EFEERSARFE BRI CFTC/N\EHEFFHER S A EFEMI
325,000 - - 1700 80,000 - 825
275,000 - - 1600 60,000 L 775
225,000 L 1500 ‘ L 725
40,000
175,000 | - 1400 ' A A ‘ | | 675
125,000 - L 1300 20,000
L 625
75’000 7 B 1200 0 TTTTTTTTT T T T I T T T T e T T e T T T rrrTT i TTTrTr T TTTTT T T T I T T r T T T rrrrrrrrrrT
\V - 575
25,000 - - 1100 56000
I L sy it IO . L 505
75,000 1 L 900 -40,000 - 475
-125,000 - L 800 -60,000 L 425
» D © ™ ™ A ™ © ™
& & & &P & & & ¢
o o X o o N\ i Ui Uil Ko > o o > o> N\ i e Ko Ko
® S P Y ® P P ® ® * * * Y ¥ P P P
e ST HEIEHER S AFEFIMI —EQTAYHEIRE mNEREEIEEERSAREIBREMI —/NERRHE IR E
CFTC ERHAEIFBFER S AFEFHMI CFTC MBFEA S IFHHER S A EFHMI
600,000 - - 800 80,000 - 225
) L 750
500,000 70,000 205
400,000 - - 700 60,000
300,000 - - 650 50,000 185
200,000 - 600 40,000 s
100,000 L 550 30,000
el | 500 20,000 145
0 e e 10,000 Los
-200,000 - 350 -10,000 \/’ \ \A\/J i 10
-300,000 L 300 -20,000 L 85
A ™ ©
«)\’V o %(\9 e q\m A ¥ o c:ﬂ"m ‘b@b‘ o) > ”o\<’\ 6:\\9 \ °>\'{} &b‘ '1,\'& o & q,(”
oS S o o o SN o o o o o i o o o N\ o o > o
o D QO o o N D 03 0 D 0% 03 03 03 03 N D 03 D 03
e BKEIEIEBER S AFEFIMI —ERKAAEURE e BEER S IEBER S AFEFIMI — Bk BRI E U AR (E
HIERZZBERS  RXHAFREEEEESMEEN  IBEZERAABURKRERR  BENEVURTEHNRER - FAEARKRENZRE KEIAEBTHESRSE

B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



% 2 EyE @ =Emx

CFTC S EFFER S A EFEMI CFTC BiRHEAEIFFER S A EFEMI
400,000 - - 2,100 ; - 30
350,000 | L 2,000 - 28
L 26
300,000 | L 1,900
L 24
250,000 - L 1,800 L 2
200,000 | ~ (| 1,700 —A A L 20
150,000 | L 1,600 18
- 16
100,000 | L 1,500
L 14
50,000 - L 1,400 | 12
S A 101 S N T
™ A 3 © Q ™ » A 3 © Q 3
S¥¢ o B GO U ¥ v & Y o RN IR ¢ o oV &
o o o o O N\ o o o > o o ) o i N\ o o o o
P ® ® P N P ® ® ® P P P° ® Y P ® ® P
S EHEIEBER S ASEFIMI —ESITAHEWRE e SR EIEBER S AFEFIMI —BiRIAAHEURE
= =] 1= = - -+ :ﬂ'l = =] e A:- ]
CFTC SR EIFFERZ AT EFEMI CFTC SR ERFER S ARG EFEMI
100,000 - - 50 60,000 - -5
80,000 | | s 40,000 1 L | 45
60,000 - 20,000 |
P I L
40,000 - 4.0 S — A
20,000 | L 35 -20,000 | L35
0 TP T T T T T r T rrrrrrrrrrrTT \\\Av\ TTTT T T T T T T T rrrrrrrrrrrrrorrT \\\7 3-0 _40,000 1 L 3
-60,000 |
L 25 L 25
-80,000 -
L 20 -100,000 - L2
b\ A ) Y ) © Q \ » S 3 o) Q ™ Q ' N A
N o oy ol o o ol v & & RS G GO (\(\ & o & P 7 ofF o P
o oS o ) o N\ e o o O O N R N S A M I A S
® ® ® P P® SV ® ® ® P S L S T X L S PP
SRR E FEER S AR E S — SR B8R (E SR EEER S AREFEMI — BRI EULERE

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



ok 1=
peRE S

@-ﬁ-ﬁﬁﬁﬂ‘é‘

HUA NAN FUTURES

CFTC AR FMIE B R R H A K B R EMI

700,000 -
600,000 -
500,000 -
400,000 -
300,000 -
200,000 -

100,000 -

) N ™ © Q Yy ™
A0 O S &
O N o
S B B S &S S S S

AR AR R S IFE R RS A R B AR

— AR A S W BB (E

CFTC @tz B SRR B A K EFEMU

60,000 - - 85
50,000 P75
- 65
40,000
A 155
30,000
- 45
20,000
L35
10,000 L 25
0 15
> A 5 n x © o 'L ™
¥ o\ o o o o o™ wv & v
S S S 5 S o e O 4 o
P ® ® - P v ® P P ®

2
e AN RES R EFERERZ AR BRI —ANGER RS EE

CFTC RARBEIFFERZ AR EFAMII

100,000 - r

A

(OB o o o o o o R R R

50,000 -

-50,000 -
-100,000 -
-150,000 4

-200,000 4

-250,000 4

-300,000 - L
&) N Vv
W \4 o
o\ \
v o
S K m

T RARYPEFBRRZH AR EFEM — RARERPENEE

4.5

40

- 3.5

3.0

25

20

15

1.0

-100,000 -
-120,000 -
-140,000 -

-160,000 -

CFTC RBOB 5
0 e ————
-20,000 -
-40,000 -
-60,000 -

-80,000 -

«

L.RBOBSMHEIFEHRR 5 A K EFHM

HEFERRHARFEREMI

25

15

- 05

N
o

\
Wi U o
» ® Y

—RBOBSMI A E I EE

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



[ERIAE ) Jeioafaat

L —— [ = e NTTF —_ L —— Pl e e NTTF
CFTC =B E FBERZ AR E RS CFTC Byo/E7t BHEEBER S AR EFEMI
30,000 - - 104 250,000 - - 125
25,000 L 102 200,000 -
20,000 |
- 100 150,000 - L 12
15,000 - o
10,000 | - o8 100,000 -
5,000 | L 96 50,000 - L 115
0 T 2 —
-5,000
-50,000 | L 11
-10,000 - \\/\/\'\_/
-15,000 -100,000 -
-20,000 L 88 -150,000 - L 105
™ A ™ © Q ™ » A D o Q 3
Y o %\”o’ o 0:& A o oV & Y Y o 6:\”0’ o 0)0’% A o wv & &
R - oA S O A e
D B D 0 03 & 03 03 03 03 D 0 D D D & D D D D
e ETRHEEEERSARERIMU 2 —E=REEUERBEIEE R SR ER S AKEFEMI —BRBTi RS (E
= = — <= £ i + o 3 3 i = — <= £ i + o 3
CFTC HEl/=7T BEIFBERZ AFKEFEMI CFTC ¥/ HEIFBERZ AFKEFEMI
60,000 - - 9,950 20,000 - - 085
A,
10,000 -
40,000 | - 08
A T A - 9,700 s - AN\ = AR
20,000 "\»/"\\\ 075
0 A ,\ - 9,450 ’
Y A 4 .
-20,000 - /\/ 9,200
- 065
-40,000
. 8,950
-60,000 - - 06
-80,000 - L 8700 L 055
> A & N N ™ © o 0 ™ o 3 3
S " o ) o & 5 ! b oS ! O
"9\& w&\ '»°\<°\ '19\«\ "19\0)\ e\\’\’\ '»"'\w\ w\'\v\ '»“'\b\ ’1«\’\%\ '»"'\h\ '1?'\(0\ m&\
» P ® ® Y P ® » P P P P
T HESHEIEFER S AREFIMI —B¥RBEEITRE TR EIEEER S AREFIMI —RER AEAE IR E

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



J RS

EHHAT

HUA NAN FUTURES

®

5 1= - ] 1= s —Ae 4 O 3
CFTC /MVEIBHEIFFER S AR EF BB CFTC /NS&P500 HAE IFEER S A K EFEMU
50,000 - - 37,500 150,000 - - 4,700
40,000 - | 35000 100,000 - A
30,000 - ‘ 50,000 - | 4,200
L 32,500 0 I AR
20,000 -
10000 | L 30,000 -50,000 | L 3,700
-100,000
0 - 27,500 -150,000 - L 3,200
-10,000 - L 25,000 -200,000
-20,000 1 -250,000 - L 2,700
-30,000 22500 -300,000
-40,000 L 20,000 -350,000 - L 2,200
g A ) Y v ™ © Q v 3 ™ A o Yy 3 © Q ™
KA N N R L O I I A KPR A NN A | LG AR v R . N (| SN 1
S S S P P P S - o
D D 5 D D & D D D D - D D D > N > > > >
U NEISEEIEEERZ ARG EIFEI —I/NEBR RSN EE ==/ SQPS00HEFBERZAFEREMMU  — /) S&P500if AEI S UL (E
3 1= P -+ :ﬁ? 1= < -+ :ﬁ?
CFTC /MBEMER IS IEFFERZ AKE RS CFTCVIX BEIFBERZ AT E RS
60,000 - - 16,500 0 N -1,
40,000 ¢ A A A - 15,500 -20,000 L 70
20,000 -
! L 14,500 40,000 |
0 frrrrrrrrrrre e e e e AN\ oL 13500 L 60
-20,000 | A ' -60,000 -
' L 12,500
-40,000 -80,000 | L 50
L 11,500
-60,000 - -100,000 1 L 40
- 10,500
-80,000 -120,000
-100,000 - [ 9:500 ' - 30
-120,000 - . 8500 -140,000 -
-140,000 | L 7,500 -160,000 | - 20
-160,000 - L 6,500 -180,000 L 10
™ A ) © » A o Y ' () Q '
R S U A N G Ut SR A K N NS A GO U
oS S a oS oS N\ o o o o o o ) oS oS SN o o o o
P P ® ® N ® P P ® P ® ® - » & P ® ® P
NV ERBEFEERGAFEFNU  —/MENERERAPEIEE VIX EFEERH AR EFEM —VIX Ig8a(E

HEZXSMBERS  RHAFEEEEESMBRESN  TESZEEEASURKRERRE ; BENEWREHNRIR - AEARKENZRE -

RBNEETHIEER

B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



o FIEEE

AT

HUA NAN FUTURES

®

=k 3 = — Fi=) s e ] = == F— - 4 O 3
CFTC BRM=c i EFFERZ ARG EFEMI CFTC =H 2 FHEPEFFERZ ARG EF M
2,000,000 - - 101 400,000 - - 11
1,500,000 - 350,000 |
"
1,000,000 300,000 |
- 100 L 110
500,000 250000 ‘
0 200,000 |
-500,000 L 99 150,000 | L 109
-1,000,000 100,000 |
-1,500,000 50,000 |
- 98 - 108
-2,000,000 - TR S S S —
-2,500,000 - -50,000 |
-3,000,000 - L 97 -100,000 - L 107
™ A &) 3 © Q "V ™ ™ A ) Y D © Q b‘
AR SR A SR LK C SR RS K¢ RS SR O AN AN AR R O (G
o oS S S S NN o o o o S S o oS o N o o o o
D D Y 03 03 N © ) 03 03 D Y Y 03 03 & 03 03 03 D
TR EETTH EEER S AEEBEMI —EUNETTIEBEE SR E e 2 FRIEHERERZARERNU —=8 2 FEBRBPEIEE
= == €= 2 e -+ = = =lES P 2~ -+ =i
CFTC =M 10 FRIEHEIFFERZAFEFEMI CFTC =B REABGEHEIFFERZAFEFEMI
500,000 - - 143 400,000 - - 240
400,000 | - 141 350,000 -
300,000 A 1 300,000 - 220
A . A L 137
200,000 | 250,000 |
L 135
100,000 | 200,000 | 200
/V-/”\/jl\h 1
0 y TTTTTT T T T T T T I e T o \\\\\\\\\\\\\\\\\\\\\\\\v\ TrrTrorTrrTT \\\\\\\\\\\7 131 150,000 1
-100,000 - L 129 100,000 - - 180
-200,000 1 L 127 50,000 -
-300,000 - L 125 S 160
D A ) N 3 Q D x A ) ) o Q b‘
IR AR R G (SR VRN AN N AN 1 IR\ NN SN (SR C SN I N (A
oS I S oS S N\ o o O o o oS o o ) o o O o o
D > D Y D g D D D D 0 D D D D g D D D D
e =E 10 FEBEHEEERSAFE I —= 10 FEERLBHPEIERE mwEERPEEHESERSIAFTEEIMU —=BERIPABGETBIPEIEEE

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



