G.D—?’&?E,ERE‘

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEH : 2022/2/21

HIERZZIMIFERS  RIABEEEZSR5MEEN B EEEEASMURRERE | BENENRERNRIER - FEAKRKRENZRE KBHABBTHEES
B EREIREMEERER  ETmeHEE EEHERMNARAT (109)FEE Hﬁﬂﬂ—?—%oonﬁ Bt EARIEMERs455318 29 TEL/02-27180000 FAX/02-25463700



o=t =

CFTC £t 4 3 () Jeoafaill

=5 2 BREFMU ABRFEFEM zs;ﬂt'a.ﬂn - HEBERIM XNBRHEES 2!:?%1.%5@2
2022/2/8 2022/2/15 Y& 2022/2/8 2022/2/15 8

=988 209,730 216,732 7,002 BFEHEE 363,383 348,093 -15,290
INEHIE -3,578 -5,846 -2,268 RAREE -115,089 -131,424 -16,335
EKREE 419,602 414,492 5,110 | =TTiEEHE 33,765 35,386 1,621
IniEEA & 66,867 70,425 3,558 EATHIE 38,842 47,581 8,739
BIcHE 97,210 93,723 -3,487 HEHE -59,148 -66,162 -7,014
=8 186,706 213,613 26,907 HiEAE -8,545 2,237 10,782
RiREAE 19,299 23,556 4,257 REBHE -85,741 -86,694 -953
=R B & 18,855 30,692 11,837 MNEEE 14,886 12,170 -2,716
INEIBERS -6,863 -9,350 -2,487 BRI =TT 2,480,245 2,731,451 251,206
INSRPHIE 177,587 195,123 17,536 | =B 2 FHIE 102,779 184,249 81,470
INBERER IS 7,972 9,342 1,370 | %=H 10 FEHE 482,585 436,449 -46,136
VIX 8i& -35,128 -46,075 -10,947 | =BIRHEE 284,470 298,631 14,161

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




= u]uk;

4 ghe=oCHAfs ) dsabaill

- 4 HUA NAN FUTURES
e
== = = 7N =+ 2 352 37| 1= N 4= O 3 3y
CFTC EHEFEERS AR E BRI CFTC /NEHEFEERSARFE BRI
325,000 -~ 1700 60,000 - - 925
275,000 - - 1600 - 875
40,000 825
225,000 - L 1500 . r
175,000 - - 1400 20,000 A, A 775
- 725
125,000 - L 1300 - .
> 75
75,000 - - 1200 625
25,000 - 1100 | s
5000 TN I I———_———,—— e
-75,000 - - 900 - 475
-125,000 - L 800 -60,000 - L 425
N 2 ™ O © & o 2 x © 5 0 u o © & o o u &
A NG % > & & o I (RN ¢ % W R I W A
\ \ S ™ M W \ > 5 \ \ \ O ™ ™ M S % \
o N v v SV i AN ) Wl o X N v v v & AN AN v
S S S ) ) > S S S S S N S ) ) ) S S S S
SIS FEER S AGEFIMI — SRS ULEEE U NRHEEEER S ARTEFIMI — NI REE L 8R(E
\ls f= 2ALe = -+ :?ﬁ f= 2ALe = -+ :?ﬁ
CFTC ERHAEIFBFER S AFEFEMI CFTC MBFEA S IFHER S AT EF B
600,000 - - 800 80,000 - -~ 265
500,000 -| 750 70,000 245
700
400,000 - 650 60,000 - 225
50,000 - 205
300000 1 600 40,000 185
200,000 - 550 '
30,000 - 165
100,000 - 500
| 450 20,000 | 145
0 fmmmmyrrrrTITIY AR AR ARl [P 10,000 Aﬁ/-\‘ 125
'100'000“ L 350 0 e ——————————————————————————————————eee - 105
-200,000 - L 300 -10,000 - L 85
~, o v O © ® o 2 u % N oy v o © & o 2 x &
S G N N X R T O W@ 0 W
O N v v N e o N Kol o> o> N v S v i o N i
S S S ) ) ) S S S S S B 5 ) ) ) S S S S
e BKEIEIEBER S AFEFIMI — RO ABEURE o IEEA B I 2 R 5 A R EE ST — 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



o = =
4« EEBHE OETBR

= = - + & 3 3 = - + & 3 3
CFTC EHEFEERSARFE BRI CFTC BiRHEAEIFFER S A EFEMI
300,000 - - 2,100 70,000 - - 30
L 28
L2
250,000 - /000 60,000 - | %
L 1,900
g 50,000 - I
200,000 1 L 1,800 i
' 40,000 | 22
150,000 - L 1,700 L 20
30,000 - | 18
100,000 - r 1600 A
: ] (16
L 1500 20,000 ”
50,000 - | 1400 10,000 - 12
N 911 o J S N T
N q ™ Q © ® o 9 3 5 N q ™ o © ® o & > %
S N R N I R I R S R N G N R SO R oy
o X N v v d 0 A\ N s o X o) v v N o N A\ av
8 8 S S S 55 s & & s 8 3 S B 55 5 3 & P 3
S EIEEER S ASEIFIMI —ERITAREEEE o BRI S IE R ER H AR EMI —BRITAEREEEE
= = 1= = == :Tﬁ E—4 =] 1= —t :tA:?ﬁ
CFTC S#RIHEIEFBER S AR EF M CFTC SR ERER S ARG EFEMI
100,000 - - 50 0 5
80,000 | . -10,000 - i
60,000 | ~20.000 |
' a -30,000 -
40,000 | 0 -40,000 - )
20,000 - L 35 -50,000 - L35
o | -60,000 -
20,000 30 -70,000 - il ‘ 3
10,000 L 25 -80.000 1 L 25
~40,000 1 -90,000 |
-60,000 L 20 -100,000 - L2
N 3 ™ ® o & 5 N I T T T X S VS S N G S R,
I U A SN I L S O A o O GV o o o B W o N
I S I A T B B D S B PV DY g G N DY Y T
® ® g v v v ® g ¥ P O S S S S S L S i L L
o SR E B ER S AR E B — BRSNS E(E SRR EEER S ARTEFIMI — 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

CFTC B FRME AR Z AT EFEMI CFTC @xvmts B S AR B AR EFEMU
600,000 | - 100 - 105
L 90 - 95
500,000 -
- 80 -85
400,000 | r70 - 75
- 60
- 65
300,000 | - 50
LS5
- 40
200,000 - | 30 - 45
-3
100,000 - 20 ’
- 10 - 25
O e 0 T b 15
> o 13 o © ® S o x o > 0 v Qo © ® S > ™ o
o\/\0 o\°’0 \'*/\’\’L '»“'\ﬁb\ ’L\’\v\ 'ﬁ’\b\ x\%\\, \“9\\, \”\N w\"”\» \ 0\0,0' \“f& '1,&\ '1,“")\ 'i"\b\ '»\:b\\, \“9(\, \":L\\’ 'L\'L\\,
¥ ¥ & ® ® ® v q/@?’ ﬁ&"& g S ,9'9 ® ® » s K¢ ,Lg'i" s
e RNE RS FERRZAFTERMMI  —ANERROAREWEE RN ES R EFERR AR EREM —ANHEIE LB EWEE
CFTC RARMBEFBER S AR FEIU CFTC RBOB (5 MEAE JFEE R B A B E S I
100,000 - - 70 0 T 3

50,000 - .L M L 60 -20,000 - L 25
-40,000 1 2

0 e e N e W\ e 5.0
\/\/-\/\4 20 -60,000 - L 15

-50,000 -
-80,000 - L1
-100,000 - - 30
-100,000 - \ - 05
-150,000 - - 20
-120,000 - o
-200,000 L 10 > 0 u QO © ® S o ™ o
' \ v N ™ o > s > >
2020/7/21 2021/2/2 2021/8/10 2022/2/15 Q(\@ & \Q\ S o R \@\ \«,’L\ 0
s g > D D D N\ Ko Kahd B\
2 0 2
EXARAFERIBANERSM  —XARERBRRER RBOBISHMIMI SR ARBFHM  —RBOBHEAHENEE

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



[ERIAE ) Jeoafait

A\-‘ O, NTTS
CFTC =B e FBERZ AR E RS CFTC Byo/E7 BHEEBER S AR EFEMI
50,000 - - 97 250,000 - 125
- 96
40,000 - 200,000 -
30,000 - % 12
' - 94 150,000 - .
20,000 - - 93
100,000 - L 115
10,000 - 92
- 91 50,000 -
0 TTTTTTTITT I T T I I T T hoIoTT \W \w\\\\\\\\\ rrTT | 25 I I I A B O \\7 90 L 1-1
| R .
-10,000 - 89
-20,000 - L 88 -50,000 - L 1.05
0 u O © @ o > > ) 9 v © o 2 > )
QU G SRR N I SRC N QU GRS I R R N
N N x 2’ O 0 N ¢ ¢ N N N > i i i N "\ \¢ N
& K N S S S S D ) 3V P ) S S S S 5 > D <
> > N ¥ N N * > > N > S N >
> > > > > >
ETRHSEFEERSARERNU 2 —=aiREUERPEEE mETHEIFEER S AFEREMI —EUCIE R EIEEE
e - e . — poee ey e + o v
CFTC ET HEIFFER L EE IR CFTC iR#8/=7t BEERER S AFEFEMU
7_ E = ~5 I?I:I
60,000 - - 9,950 40,000 - - 0.85
40,000 - 20,000 -
B 4 o L 9700 ' | O N - 08
0 T HHH‘\HI\\VHHHHM UL N RN NN SRR R Wi 0.75
-20,000 N\"/u 9,450 -20,000 -
L 07
-40,000 - 40,000
9,200 065
-60,000 - 60,000 .
-80,000 -
8950 -80,000 - r 06
-100,000
-120,000 8,700 -100,000 - - 055
N % v o © @ N o v )
,\0}, %\q'), \/\qy 0@ \0)(1, Q\m \/\q,\ \/u\ \,\q,\ \‘b(\, \9(» 0\\’ \’1«\\’
S S O KON S SV v US> o) o) ¥
S S ’19'1, A~ ) ) ,19% v v v v v )
B PE IR ER S ARSI — BB ESEE AP EFEER D AGEREMI AERMEWEE

HERXSMFERS  XZIAFEEEZEEEEMEAEN  UBEZERABURIRERE ;| BEMNEURTEHNRE - FEARKRENZRE  XHIABEBTHEHRES
B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



J RS () Jefsafaill

3 €= = 4 o 3 T e e 4 o v
CFTC /NEBHEFFERZAFEFEM CFTC /h\S&P500 HiEIFFER S A EF S
15,000 - - 40,000 250,000 - - 5200
10,000 - L ] |
37,500 200,000 | 4700
5,000 1 A A 4 i | 35,000 150,000 |
0 L/f32500 100000 | L 4,200
| L 30,000 50,000 - L 3,700
L 27,500 0 T g T T—— 00
L 25,000 -50,000 1
- 22,500 -100,000 2700
L 20,000 -150,000 4 L 2,200
aQ © ® S 9 ™ &) N q v Q © ® o 0 ™ 5
'\,\q'\ '\,\b‘\ '»\b\ & N,Q\N «f”\\’ \"’\\, (\0 \°’0 0\’1’ \,\q'\ x\b‘\ »\b\ \q’(\/ \9\\’ \3'\\’ \"’\\/
v v v ! A\ A\ Wl X X N v v N o AN AN av
w o S & S 8 RS RS o S S S £ & & 8
U NEBHEFEER S AT E B — /BB REELREE /) S&PS00HIEFBER AT EREMU — )\ S’P500iF B E UL #E(E
3 ey & A 4 o 3 sire s =
H HIEIERE%E SE3E HEFBERZAGEEFIMI
CFTC /MRERER I EIFFERZ AT EF I CFTC VIX BH
60,000 - - 18,000 0 e 40
40,000 - -20,000 1
L 35
20,000 - A A,-/\ M - 16,000 -40,000 -
s ——f—— muumm—mmuuuuvﬁ“ -60,000 - L 30
-20,000 4 W - 14,000 -80,000
L 25
-40,000 | L 12000 -100,000 1
-60,000 -120,000 20
-80,000 1
- 10,000 -140,000
-100,000 1 L 15
-160,000 1
-120,000 1 - 8,000
-140,000 1 00 N 3 ™ O © ® o 0 ™ o °
-160,000 - L 6,000 RO Y I MR I K¢
2020/7/21 2021/2/2 2021/8/10 2022/2/15 B L A I R M M 4
S S o
TUNRETER S ESERSARTERNM  — /\ERE A E UL EEE VIX EFFER AT EBIM —VIX UgsaE

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



Glo FIZREAE

) Jeoafait

=k 3 — 1= — ] © W= 1= — 4 Os 3
CFTC BRM =TT EIFBERZ AR EF I CFTC =H 2 FHEHEFFERZ ARG EFEM
3,000,000 - - 101 400,000 - - 111
2,500,000 - .' 350,000 |
2,000,000 - | 100 300,000 | .
1,500,000 - —"—\-\ 250,000
200,000 A 4
1,000,000 -
L 99 150,000 | L 109
500,000 -
100,000 |
0 T Tl EEeTTrrrYYTTTTTITYTITITTITITITTTTITTTTITTITITITTIT TITITTTTTITT T TTTTTTT 50’000 i
-500,000 v ‘w" 8 (0 -1 e \7 108
-1,000,000 - -50,000 - e
-1,500,000 - L 97 -100,000 - L 107
N ™ © ® o 2 x o N 0 ™ ® o 2 ™ o
I GO of R I I A A Y o o SR I I A
N N ~ v Ui i o ~ \¢ o N N ~ i i i N ¢ \ )
KD 5 o S S xS & o~ o~ i KO & S S xS S & o~ i i
) ) S ) S S ) ) ) S S N )
BN E T E B ER S AR E BRI —EMNETi BEAE UL (E o E 2 FEEHSEERSIAFEFIMU —=H2 FEGOAPEINRE
- = 1= v -+ :ﬂ? — 5 =3 f1= = - == :ﬂ‘:
CFTC =H 10 FRIEHHEIFFERZAFEFEMI CFTC = REABGEHEIFFERZAFEFEMI
700,000 - - 143 350,000 - - 240
600,000 -1l 300,000 |
500,000 | - 139
220
400,000 | ‘ | 137 250,000
300,000 | L 135 200,000 |
200,000 | 200
100,000 - - 133 150,000 -
M\ 131
LT A AR Al BN Al 100,000 - | 180
-100,000 1 - 129
-200,000 v - 127 50,000
-300,000 - L 125 S 160
N ™ © ® o ™ o N > © ® S > S
o o F o » @ & &P ol o SUSIIIRU U @ & & o A
o S N\ s & N 0 N S\¢ O o \ N\ N v N o S\¢ N¢ M
38 S & ) ) ) s & & S s S & ) ) ) S & & 8
e E 10 FEBEHEFRERSAFEFIMI —=6 10 FEETBPEIERE mwEERPEEHESERIAFTEEIMI —=BERPEELBPEITEE

HERXSMFERS  XZIAFEEEZEEEEMEAEN  UBEZERABURIRERE ;| BEMNEURTEHNRE - FEARKRENZRE  XHIABEBTHEHRES
B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700



