G.D—?’&?E,ERE‘

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEf : 2021/12/6

HIERZZIIFIEES  RSZIABEEEZESR5MEEN - B EEEEASMURRERE ; BENENRERNRIR - FEAKRKRENZRE KBIABBTHEES
B EREAFCERIEERER  EmehEE ERHERMNARAT (109)FEEE Hﬁﬂﬂ—?—%oonﬁ Bt EARIEMERs455318 29 TEL/02-27180000 FAX/02-25463700



CFTC StE=4a3% OEZHE
"y B % mcs 11X HUA NAN FUTURES
- FREEFIHM XNBERHEFIM zs;ﬂtan oo BREFMU ABRFEFEM 2!:3%1%5@2
2021/11/23 2021/11/30 &R 2021/11/23 2021/11/30 18R
=988 66,214 55,317 -10,897 BFEHEE 407,657 387,234 -20,423
INEHIE 41,489 18,294 -23,195 RAREE -137,255 -132,678 4,577
EKREE 417,089 394,912 22,177 | ETTIREEASE 35,775 35,879 104
IniEEA & 67,904 66,025 -1,879 EATHIE -16,452 -23,240 -6,788
BIcHE 107,111 96,995 -10,116 HEHE -97,253 -78,866 18,387
=8 234,411 225,860 -8,551 HiEAE -34,579 -38,899 -4,320
RiREAE 40,105 38,434 -1,671 REBHE -63,265 -80,185 -16,920
=R B & 13,722 9,191 -4,531 MNEEE -3,135 -14,075 -10,940
INEIBERS -2,151 -6,836 -4,685 BRI =TT 1,673,242 1,568,222 -105,020
INS&PHAE 123,814 179,725 55,911 | =E 2 FHE(E 98,539 35,095 -63,444
INBERER IS 28,014 33,933 5919 | Bl 10 F£HE 626,237 567,638 -58,599
VIX 8i& -81,936 -61,154 20,782 | =BIRHEE 280,496 296,670 16,174
ESSMBEES  SHABEEESOSMBAS  TRERSEASMRRERR  BANANRAENNEER FEARRANZRRE  KHAESTHEES

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




=EmIAE ) Jeoafait

e €1= e —Ae 4 O 3 = e =i + o 3
CFTC EE iR IFRERZ A KR FEMI CFTC /NWEHEIFBERZ AFEFEMI
325,000 - - 1700 60,000 - - 925
275,000 - - 1600 - 875
40,000 - 825
225,000 - - 1500 i
175,000 - - 1400 20,000 - 1 »A A r 775
L 725
125,000 - - 1300 ~ ;
75,000 - [ 1200 625
25,000 - - 1100 575
5000 [ TTTTITIITITmI m— pass L S o
-75,000 - - 900 475
125,000 - L 800 425
A 5 N 0 ™ ) c> A » o
O R I AR K (N
» Ko S S o Ko S S o
+ * * + v * * + s
2 PEFBHERS AR IFEMI —=GHRANEIEE U NREEIEBER S AR FEMI — NI REERRE
AY V4 1= SRR e -+ 3= 1= A as -+ 3=
CFTC EREAEIFBERX S AR EFERI CFTC MBS IEE £ H AR B R AR I
600,000 - - 800 80,000 - - 265
500,000 - L 750 70,000 - 245
400,000 - r 700 60,000 - 225
300,000 - A‘ 650 50,000 - 205
200,000 | 600 40.000° 4 185
100'000 - 550 30,000 - .
000 - - 500 20,000 - *
L s A i I 10,000 1 - 145
-100,000 1 - 400 0 P /H-‘\mmm‘ T 125
-200,000 - + 350 -10,000 ,lw \’\/ ~ 105
-300,000 - L 300 -20,000 - L 85
A "4 YV ™ %) \e) A\ S Q A ) " YV i > N A\ > O
SR R R N R N R SR R R R N R AR R
& S S KON K M PP D o> o> o o> N U i U i N
* + + ¥ S + + + D S P ® P N ® P ® A
e BRI EIFFER S ARFEFEMI —EKEAHEWNEE e B E IEEER H AR ERMI — MR A A E UL SR (8

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



o SBHE () Jods it

CFTC EHEFEERSARFE BRI CFTC HiREAEFEERS AR E BRI
350,000 - 2,100 70,000
300,000 - 2,000 60,000 -
250,000 - - 1900 50,000 |
- 1,800
200,000 40,000
L 1,700
150,000 30,000 |
L 1,600
100,000 - | 1500 20,000 -
50,000 - L 1,400 10,000
T 1010 0
A o N ) 0 “ A % o
o o o q({’» Y o Y N\ o S 0
S o S o N\ o o o o N\ S
Y Y > > g Y Y > > s Y
S SHEIEEER S ASEFIMI —ERITAREEEE e GRS IEEER S AFEFIMI —BRITAEREEEE
= = 1= 2ALe =t == :?ﬁ = =] T d—3 e :tA:?ﬁ
CFTC SR EIFFERZAFEFEMI CFTC Sl EmERS AR E BRI
100,000 - - 50 60,000 - -5
80,000 - | as 40,000 | | 45
60,000 - 20,000 L
40,000 - A 40 Y 5
20,000 L 35 -20,000 L35
0 T e T rrrrrrrrrroroeT \\\Av\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\73-0 '40,000 1 73
60,000
25 80,000 A . 4 25
L 20 -100,000 - L2
S Ne) A > Q A "y © Q \a) \J ) A " $e) A\ o Q » ) >
S P A O R UM G ORI G USSR IR ARSI G O IR
AN AN AN AN > SN SN S N N SN s S R N NN A
I R LG O R I P T g
o SRR E IFEER S AR E S — SRS E SRS EEER S ARFE R — SR A ER S LR (E

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



AeilR e OIRRE

. « .o - e N N -
CFTC BB FMAEIFBERZ AR EFIMU CFTC B R M ERBERR S AFEFIMU
700,000 | - 90 60,000 - - 95
- 80 L
600,000 - . 50,000 85
500,000 - s
- 60 40,000
- 65
400,000 | - 50
30,000 L 55
300,000 - 40
- 30 20,000 [+
200,000 |
L 20 r 35
100,000 - | 1 10,000 | e
0 | O TSN TRENaRa | () 0 et 15
A 5 N 0 ™ o) o A » o A 0 > o ¢> A » ®
o & \“0 \"’0 o \"’0 \"0 0\ \"’Q oF o o o o > o & o o o
o> o o o> N o Ui i i o o> o> o o N Ui i o o Ny
» 2 - - v > ® 0 0 v P ® ® I ® ® P S
AANEFEHREFBEERZAREREMU —ANBRMBOFPEIEE NGRS RN EIFBERZA B RS —ANMERRHEA R EWEE
s = Hp s 25 + o5 =2 e -
CFTC RARMBEFBER S AR FEIU CFTC RBOB (5 MEAE JFEE R B A B E S I
100,000 - - 70 S — 3
-10,000 -
50,000 - -L M - 60 -20,000 1 20
-30,000 1
A ' L2
0 - AAAAARRARRARAABRARRRARRE 48U 50 _40’000,
50000 | 40 -50,000 - L 15
60,000 -
L1
-100,000 | 3.0 -70,000 -
80,000 - e
-150,000 - 20 -90,000 -
-100,000 - Lo
-200,000 - L 10 A K Q> v > > © 0 % N
2020/3/17 2020/9/22 2021/5/25 2021/11/30 Q\"’(\' Q\“’\ Q(\\ 0\%\ \«,“'\ \,\°’\ ,\,\"’\ \,(\\ \,\°’0’ \'\,&
v v N v O v v N oV i
5 5 S 2 S 0 S S S S
— 9)%/: 1= EYTra ?: hergvi — ﬁl:‘ H (1= E i N N Py P N N N Py
ARRRRIFERZ B R BHIL ARRERRANER RBOB MMM RS ARSI —RBOB ML A HIKEE

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



[ERIAE ) Jeioafaat

= = 4= 1= e b :]:A:r.‘: h— e —— = e :tA:rﬁ
CFTC =mieBHiEEBERZH AT EFEMI CFTC Bhyo/%:T7T HEFBER S AKEFEMI
40,000 - 104 250,000 - - 125
- 102
30,000 - ‘ 200,000
- 100 - 12
20,000 - | o 150,000 - A
10,000 - - 96 100,000 - 115
/S A - 94
0 e M NG T e R 50,000 -
we W\J L 92 L 11
-10,000 L 90 R e N R .~
-20,000 - L 88 -50,000 - L 105
A o 5 a0 u % < A % N A o 5 q x % “ A % N
o o\ o o o o\ o N\ o oy o o o o o o Y N ol o
I P A S N O N I R N
0 0 ® o g o D ® Y v D D D D K\ D D D D K\
ETRHSEFEERSARERNU 2 —=aiREUERPEEE mETHEIFEER S AFEREMI —EUCIE R EIEEE
= 2 — sue —ae s 3 i E — 1= e =+ =
CFTC HE/=7T S FEE S A E B0 CFTC R¥ /= HEIFFHER S AFEFEMI
60,000 - - 9,950 40,000 - - 0.85
40,000 | 20,000
/ - 08
(G P VU L 9,700 A 4
0 TTTTT T T T T T rrTTT \HH\‘\\\A\VH\H\\ITTYIYIITYIIIITIIIIIYIIIITYYIIIYTYIIII \\M\’ 0.75
-20,000 - 9,450 -20,000 -
L 07
-40,000 -
9,200
-60,000 - - 0.65
-80,000 8,950 L 06
-100,000
120,000 - 8,700 - 055
u 0 “ A 3 N
A N U A s PRV S S R A I S
S N S S N\ o o o > N\
&S S L '» 5 » A
QS IR A A S S — AR RS UE(E RS IEEERS AKEFEMI — AR REAEWERE

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



J RS () Jefsafaill

CFTC /NEBHEFFERZAFEFEM CFTC /h\S&P500 HiEIFFER S A EF S
- 37,500 300,000 - - 5200
M/\_/\ 35,000 200,000 | L 4700
| A M | 32,500 100,000 - A/M//\-/-’
"""""""""""""""""""""""""""""""""""""""" L | L 4,200
L 30,000 0 N
L 3,700
- 27,500 -100,000 1
- 3,200
- 25,000 -200,000 1
L 22,500 -300,000 - - 2,700
L 20,000 -400,000 - L 2,200
x A A v
S N AN o S S N N S P AN
o o o o N\¢ S ) S o NN o o o o N\
> ® ® N ® P ® ® N\ ® ® + » v
U NEEHEIFEER S AR EFEMI —INEBIFREELSE /N SAPS00HIE EEER AR EFIM — /) SAPS00: RIS UL EE
CFTC /MR E R EIFFER S ARG EFEMI CFTCVIX BHEIEBER S AR EFEMI
60,000 - - 18,000 0 e 80
40,000 - A -20,000 1 70
20,000 - ' - 16,000 -40,000
60
0 e T T T T T TR T R M T T e T -60,000 -
20,000 | 14000 -80,000 | >0
-40,000 |
- 12,000 -100.000 1 40
-60,000 - -120,000 1 30
-80,000 |
- 10,000 -140,000
-100,000 - 20
120000 | | 8000 -160,000 1
-140,000 R ° o x % A % o
-160,000 4 L 6,000 Q\ﬂf’ Q\@\\’ 0(\(» Q\o)(” \x,\"’ \,\%Q’ ,\,\@\”” \,\«\"” \’\0,0' \¢,\°’
2020/3/17 2020/9/22 2021/5/25 2021/11/30 ,9% w@' %& ,9% ’L&Q w@' %& ,P’L m& ’Lgri‘r
T/MBEER I EIERERSAFTERIMI — /B ERITB IS ERE VIX HEFFERXZAFE I —VIX Uk E

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



Clo FIRHEAE

@%ﬁﬁﬁ‘é’

HUA NAN FUTURES

=7 : e —— 1= e :‘:A:Tﬁ — == = —te tA:-_l
CFTC BAM=THEIFEERZ AR E RS CFTC =Bl 2 FEIEHEIFFER S AKEFEMI
2,000,000 - - 101 400,000 | - 111
350,000 -
1,500,000 - ‘
a 300,000 -
1,000,000 - — o 10 250,000 - ‘ e
A
500,000 1 200,000 - A
L 99 150,000 - - 109
0 FTTTTTT T T T T T T T T T s TrrrrrrrrrrrrrrrrrrrrrrrrrrrrTT 100’000 i
) ] 50,000 -
500,000 - | o8 | 108
\ 4 A . -
-1,000,000 -
-50,000 | “
-1,500,000 - Y -100,000 - L 107
A 5 N 3 tx o % A % S A 5 N & o “ A % N
o oy o o o o Y N\ o o o o\ ol 0)({’1’ o o o N\ o S
S o S S SN o o o o N\ S S o o NN o o o o N\
- > D 03 & D D D 03 s D 0 03 D & 3 D > D &
TR E T EEER S AR B — BV ETTIA BB ERE e EE 2 FEEPEFERZAFEFNU —=8 2 FEBHEAPEWRE
- = 1= v -+ :ﬂ? — 5 =3 f1= = - == :ﬂ'l
CFTC =B 10 FBIEHEIFBERS AT E R CFTC =B REABEHEIFFER S AGFEFEM
700,000 - - 143 350,000 - - 240
600,000 - 14l 300,000 -
500,000 - . 139
220
400,000 | | 137 250,000
300,000 - L 135 200,000 -
200,000 | s 200
100,000 - r 150,000 -
L 131
0 ‘Wl 100,000 L 180
-100,000 1 - 129
200000 | v | 107 50,000 -
-300,000 - L 125 I — -- :id%fo ik 160
A o) g ™ %ol \) N\ > Q A ) Yy ) %e) Ne) )
S S N S O O G I O AR SN NN ANPGRS AR
S S 5 = NN o o o o N\ S S o oS N\ o o o o N\
» ® P S ® P ® P g P P ® P ¥ P ® P ® N
R 10 FEEREFERSAREFIMI —=68 10 FEETBAHEWRE m ZERPBEBHESERSARE R —ZERIPEGENBIPEIEEE

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



