G.D—?’&?E,ERE‘

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEA : 2022/11/21

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEREEMERERE - EmeiEE EEHERMNARAT (109)FEE Hﬁﬂﬂ—?—%oonﬁ Bt EARIEMERs455318 29 TEL/02-27180000 FAX/02-25463700



CFTC SliE=MAER

GD%?EERE'

HUA NAN FUTURES

- FREEFIHM XNBERHEFIM zs;ﬂt'a.ﬂn - FREEZFIHM NBERHEFIMI 2!:3%1'%5@2
2022/11/8 2022/11/15 Y& 2022/11/8 2022/11/15 8
=988 87,809 76,804 -11,005 BFEHEE 274,790 278,267 3,477
INEHIE -17,214 -22,481 -5,267 RAREE -152,308 -152,114 194
EKREE 301,554 252,908 -48,646 | ETCIEEHEAS 30,193 26,854 -3,339
IniEEA & -4,683 -14,154 -9,471 EATHIE 107,599 112,666 5,067
BIcHE 20,477 20,113 -364 HEHE -75,258 -65,842 9,416
=8 82,338 126,269 43,931 HiEAE -39,735 -32,834 6,901
RiREAE 13,003 17,607 4,604 REBHE -46,683 -44,749 1,934
=R B & 2,913 9,821 6,908 MNEEE -18,464 -12,920 5,544

INEIBERS -8,343 -10,610 -2,267 BRI =TT 2,359,932 2,232,777 -127,155
INSRPHIE -177,059 -202,645 -25,586 | =Bl 2 FHIE 505,582 590,806 85,224
INBERER IS 2,414 -5,256 -2,842 | =HE 10 FEIfE 349,824 405,129 55,305
VIX 8i& -75,230 -64,845 10,385 | =BEIRHIEE 328,090 326,617 -1,473
ESSMBEES  SHABEEESOSMBAS  TRERSEASMRRERR  BANANRAENNEER FEARRANZRRE  KHAESTHEES

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




& EERYSE

@%ﬁﬁﬁ‘é’

HUA NAN FUTURES

oA
= = F= s A 3= O v = 2 A 4 O 3
CFTC E S EFFER S ARG EFEMI CFTC /W\EHEFFHER S A EFEMI
275,000 - - 1800 60,000 - - 1325
) - 1225
225,000 1700 40,000 - ‘ >
‘ L1125
TR0 1600 20000 | : 1025
125,000 - ' | |
1500 925
75,000 - 0 ., AW
' V| g5
1400
25,000 - \’\"’/
-20,000 L 725
-25,000 - 1300 7
-75,000 - 1200 -40,000 - -
-125,000 - L 1100 60,000 - L 425
A ) N o > ® o o % % A ) N > ® o O % %
SR R P S R R\ G RN G R < A I P L L
i i o 9 N4 v v av av N U U i s SV N4 Wl v v W\
> o Y > v v ~ Y Y s > > > > v v o > ® g
SIS FEER S AGEFIMI —EgTAREIRE NREEIFEER S ARE FEMI — NI REE L 8R(E
= e o -
CFTC MBFEA S IFHER S AT EF B
600,000 900 80,000 - - 260
70,000 - | 240
500,000 800 60,000
400,000 700 50,000 - a you, a [ 220
40,000 L 00
300,000 600 30,000 |
20,000 - [ 180
200,000 500 10000 | | 1eo
100,000 A L 400 0 A IR
-10,000 -
T 300 -20,000 - L 120
) N O ® ° 0 % S A ) N o ® o 3 % ©
LR R R S R N \ R Y K I AR A S S PR S
Ko s G S N N L | I N > o > Y N N G G O o
§ 5 * 0 v v 5 * '» s - P P P v v ® P Y
e EKEIEIEBER S AFEFIMI — RO ABEURE e B S IEBER S A FEFIMI — B R BRI E U AR E

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



EEHE

AT

HUA NAN FUTURES

®

CFTC = HEIFBERSARFEFEIMI CFTC BEREAEIFBER S AT EFER I
300,000 - - 2,100 60,000 - 29
L 2,050
4 50,000 27
250,000 - | 2000
| Los0 40,000 - A -
200,000 - ah ‘ L 1,900 30,000 - 23
150,000 | L 1,850 20,000
21
- 1800 10,000 -
100,000 | | 1750 1
| 1700 0 frrrrrrrTTET e g e
50,000 - L 1650 -10,000 - Y
0 ‘ T — 1,600 -20,000 A 15
> > o ® S o > o A o N 0 > ® > o
o @ SR \”\ SR SN N o o S M R LA N A
o Ko i Ui S N Qv i i N v i o v v v i Vi 0
D D D D v v > > > N D D S v v > D D &
T EEREFEERZARFEREMI —=RARAPERRE  BIREAEIFFER S ARFEREMI —AaREREIREE
CFTC S#RINEEIIFFERZH AFE R CFTC S#RINAE B ERXS AT EF LRI
60,000 - - 50 40,000 - - 50
L 48 - 4.8
40,000 | 20,000 \/\/\ /\’J./\//\-\ | VPV
» - 46 h - 46
20,000 - a4 0 \»/"/\ S
V"\/J L 42
0 -20,000 | - 40
- 38
20,000 -40,000 - | 36
40,000 -60,000 - 34
- 32
60,000 80,000 - L 30
A O g \ \ ‘"z > A\ »> o QS i J > > > \ Nz " © Q \ ®
& P 8 b S AR O LS I R R R\ RNy
Ko Ko Ko Ko g g ¥ ¥ ¥ M AL i » N AR AR N S SR LR, L L A, A L
¥ * 0 + ¥ 0 2 S Y I S R L N S S S S S S
SR EIFBERS AL EFMU — SR BB IEE TR ERERS AREFEMI — SR AREWEE
HEZSUBERRES  RZAFEEZSEHBMBEN  TEEXEEAASUAIRERRE ; BENEYRFEHNRER - FEARRENZFRE - REARBTHEHRS

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



AeilR e OIRRE

Tl N <= 2 e 4= O 3 e 3 Siye —a =
CFTC BB FMAEIFBERZ AR EFIMU CFTC MBS M EIFARE R H AR EFEMU
600,000 - - 140 45,000 - - 135
40,000 -
500,000 - r 120 - 115
35,000 - A
- 100
400,000 - A 30,000 - - 95
- 80 25,000
300,000 - E
L 60 20,000 -
200,000 - 15,000 - - 55
- 40
100,000 10000 9 3
000 I 5
20 5,000 |
0 SR 0 S 1
N ) 7 2 \ & S ‘Z > ] N O N \ ® Q o > »
SUBRCURR S R T S LA A (G R R R S A S R S LG
K Kihe Kind Kad N N ¥ ¥ ¥ 9 Vi Ui i i v N qv Vi i o
2 2 2 2 v v 0 0 0 N P ® ® P v v P S
T ANEFAEEFARXHIAFERM —ANEFRBTRASEIEE AN HEE R EFEERZAREREMI — ANMEE LA EIEE
v qf= '7!: ik vi A= 2, e hNord
CFTC RARPEFBERSAREFHIMU CFTC RBOB S M S JF £ 5 A S &S 8B
0 100 N 45
-20,000 - 90 -10,000 - L4
-40,000 - - 80 -20,000 - |35
-60,000 1 70 -30,000 + M3
80000 | | 60 -40,000 - L 25
-50,000 - 2
-100,000 - - 50
-60,000 - 15
-120,000 - - 40
-70,000 - L1
-140,000 - - 30
-80,000 - - 05
-160,000 - - 20 90000 L,
-180,000 L 10 A o > QO > ® S a0 > o
' % W N \) \ > G >
2021/4/27 2021/11/2 2022/5/10 2022/11/15 KRR ,\,\‘b@ R S RN AN\ ,L\°’(\' \'\,"'\
& K & K K £ Y & i P
2 0 0 w S 2 S
5}%’.: <= e B ?: Nrkva — 9){/:* H F (=3 E 3 o s, Py P S S S q=
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:r-‘:
CFTC =ieB G FBERZ AFEFEMI CFTC BRit/=7t HEIEFER S AT ERHMLU
50,000 - - 120 140,000 - - 13
11 120,000 -
40,000 r ‘
100,000 -
_~ - + 110 80,000 12
30,000 - '
| 105 60,000 -
20,000 - 40,000 - L1l
[ 100 20,000 -
10,000 /
L s —— NN~
95 \4 L 10
0 1m -20,000
AT T L gg
-40,000
-10,000 L 85 -60,000 - L 09
v(i\ & o »& \\/\u \°’<b %\\’0 N q\\”b '\,\\f’ vﬂl’\ & o 0\'» o \°’{b %\”Q N q\”% »\”"
N AN N N v Vi N 2 2 I\ N AN N N av av )\ ) o ¢
& & & & -~ S S & R ’19,1;» S S & S S S S & & %&'v
T ETEHBEFEERSARERU — =R EEE RITHEIEFERZARFEREMI — BT EREWNEE
= 2 — sue —ae s 3 i E — 1= e =+ =
CFTC HE/%:7T HEFEER S ARZRM CFTC B/t MR IFBRRZ AR P
0 N - .1 |0 20,000 - -~ 0.80
- 078
-20,000 - - 9,000 0 R U L L L A SR AR R R N Y
L 074
-40,000 L 8,500 -20,000 0
L 072
-60,000 - - 8,000 -40,000 L 070
- 0.68
-80,000 - 7,500 -60,000 - L 066
- 0.64
-100,000 - 7,000 -80,000
- 0.62
-120,000 - 6,500 -100,000 - - 060
A ) S v > ® o 2 % &
A G R A SR R L R R L L
N A N S SR R O I L A LY
ES £ S S 2 0 S S S P » f» 0 v ® » L
A# A S IERT R 5 A A B R — AR ARSI RE(E RIS IEEER S AREFEMI — AR REAEWERE

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

®

> —he O STTT Pl = = P xv]
CFTC /NEBHEFFERZAFEFEM CFTC /h\S&P500 HiEIFFER S A EF S

15,000 - - 38,000 300,000 - - 5,000

10,000 | f - 37,000 200,000 | A A - 4,800

5,000 - - 36,000 L 4,600

0 A I/\ f\ A a - 35,000 100,000 - 4,400

TTTT H\vuuuHuuuuwuuuvuuw\ TTT T T T T T T T T T T T T T T T T T T T T TTTTT [
5,000 ~NV 34,000 0 A 4,200
33,000 ~
-10,000 - 32,000 -100,000 - - 4,000
-15,000 - 3,800
31,000 -200,000 -

-20,000 30,000 - 3,600

-25,000 | 29,000 -300,000 - L 3,400

-30,000 - 28,000 -400,000 - L 3,200

A A > ® o
o & & o O & wv & N o e Y &
o AN AN AN oy qv N AN AN AN AN av av AN W QN >
S S S0 & S S 3 S0 S & & S 8 & 3 S w&m
T/NEBHEIFEER S AR E S /N SQAPS00HIEEEERZAFEFIM — /) SAPS00: IS ULAEE
3 €= = e + o 3 spe —a =
CFTC /MRERER I EIFFERZ AT EF I CFTCVIX BHEIEBER S AR EFEMI

50,000 - - 17,000 0 —————————————————————————————eeeeeeeeee 40

40,000 - L 16,000 -20,000 - - 35

30,000 - A Al A k - 15,000 -40,000 - 30
20,000 |

L 14,000 -60,000 1 L 25
10,000 -

0 13,000 -80,000 - - 20
-10,000 12,000 -100,000 - | 15
-20,000 | 11,000 120,000 - L 10

) N O ® o 3 % ©
-30,000 4 L 10,000 o Y & o o < A\ A o A
N AN N AN av oy N N N I\
2021/4/27 2021/11/2 2022/5/10 2022/11/15 ,19’1' ,Lg”v m& m& oy D ,19'1' ,19'1' ,19'1' ’L&W
TNBERER ISR ERSAFTERIMUI — /B ERITB IS ERE VIX HEFFERXZAFE I —VIX UgBaE

HEZXSMBERS  RHAFEEEEESMBRESN  TESZEEEASURKRERRE ; BENEWREHNRIR - AEARKENZRE -

RBNEETHIEER

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



Clo FIEERE

@-ﬁﬁﬁﬁﬁ‘é‘

HUA NAN FUTURES

CFTC RME=THEIFBRRZAFEREMI

3,500,000 - - 101
3,000,000 100
2,500,000 99
2,000,000 98
1,500,000 97
1,000,000 9%
500,000 95
0 94
v(f’\ &»09 %?’\’ \?'\’L \\,\v \"’(b ‘o\\’g ’\& %& »\\f’
\ \ \ \ W A \ \ \ O
Ko Ko Ko Ko v N Kold Kilg ¥ 0
) ) ~ N v v ) v

T ENETHEEER S AR EFEMI —EMETTEAEWREE

CFTC =B 2 FEEHEIFBERXZAFEF M

700,000 - - 112
600,000 |
- 110
500,000 -
o1
400,000 08
300,000 - - 106
200,000 |
- 104
100,000 -
- 102
o it
100,000 A L 100
A ) N o > ® o 2 ¢ o
wv & g o q,\"’\ q,\"’\ o N o A
> o o > N N w > O o
» D D P v > P » K\

T xE 2 FEBHEERRZAREFNMU —=BE 2 FEBOAHEWER

CFTC =B 10 £FHEHEIFFERZAFTEF I
700,000 - - 140
600,000 - 135
500,000 | 130
400,000 125
300,000 - 120
200,000 - 115
100,000 | 110
0 e 105
A\ © “g v ' Q& Q %) \e)
SR P SR G\
U Uil i 0 v N qv v av W\
D > D ® v v DY 0y DY g

e E 10 FEBHERRERZAREREM —xE 10 FEBEERPEWEE

400,000 -
350,000 -
300,000 -
250,000 -
200,000 -
150,000 -
100,000 -

50,000 -

CFTC 2B RHBEHEIFFRRZH AT EFEHMI

- 210
200
190
180
170
160
150
140
130
120

T ERPEGEHEHRZZAFEFHL —=ERPEELAPSIEEE

HERSMBRES  RHAFHREZEEBMBEN - I

BJ] == {7v
B RIT

EEASBMURIRER ; BENENRBHNRIR  FEAXRKENZRE  XZHABBTHESHES
B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



