G.D—?’&?E,ERE‘

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEA : 2022/8/22

HEXZIMIFIERS  RZIABEEEZESR5MEEN B EEEEASMURIRERE ; BENENRERNRIER - FEAKRKRENZRE KBIABBTHEES
B EREFEEHTEERER  EmeHEE 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 - HREEZFHM NBRHEFIMI $§t§ijﬂi
2022/8/9 2022/8/16 2pE] 2022/8/9 2022/8/16 2
=988 88,901 83,183 -5,718 BEFEHEE 210,651 214,940 4,289
INEERE -3,426 -1,908 1,518 RAREE -125,419 -120,911 4,508
EKREIE 210,786 220,129 9,343 EEHAHE 38,637 37,961 -676
Ik EA & 30,453 33,471 3,018 EATHIE -34,536 -42,784 -8,248
BICHE 36,223 44,208 7,985 HESE -25,032 -28,891 -3,859
=&H8 142,851 141,164 -1,687 HiEEE -34,468 -33,109 1,359
RiREAE 2,879 3,508 629 RS -57,588 -59,248 -1,660
=R B & -28,477 -28,220 257 MNEEE 21,223 26,867 5,644
INEIBERS -12,710 -6,965 5,745 BRI =TT 3,205,927 3,208,503 2,576
INS&PHRE -244,261 -287,984 -43,723 | =B 2 FHEIE 224,202 249,553 25,351
INIBERER IS 21,075 6,846 -14,229 | %= 10 FE(E 386,245 470,732 84,487
VIX 8i& -98,195 -102,169 -3,974 | =BIRHEEIE 330,124 337,614 7,490
ESSMBEES  SHABEEESOSMBAS  TRERSEASMRRERR  BANANRAENNEER FEARRANZRRE  KHAESTHEES

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




=z ] 1=
I:IIII/H

=

f

3, S

®

T

HUA NAN FUTURES

CFTC/WEHEIIFFRERZZ AR EFIM

275,000 1800 60,000 - 1325
22 1225
>000 1700 40,000 - . i
' 5
175,000 h
1600 .
2 4
125,000 0,000 A 1025
1500
75,000 0
1400
25,000 o 20,000
-25,000 1
25000 1200 -40,000
-125,000 L 1100 -60,000 - 425
o N & o o ® & ™ © © N & o © ® 0 ™ ©
SR R SR IR I G SRR N C R G LG
S S S I ORI O i 3 SR A I I UG R > > >
2 S S B S 2 0 0 5 S ) S S S
SIS FEERSAFEFIMI —ESSNAEE NS IEHER S ASE R —INEIRREEERE
P s - -+ = P s - -+ =
CFTC ERHEIFBERSAFEFEMI CFTC MMEHR EIEFBER S AT EF M
600,000 - 900 80,000 - - 265
245
500,000 800 70,000
60,000 225
400,000 700
50,000 205
185
300,000 600 40,000
165
200,000 500 30,000 e
20,000 125
100,000 - 400
10,000 - - 105
S 300 6
N o © & ™ © o N o ® & ™ ©
RO R I SN SR N SO RN IR IR - GRRNC RN SR SRR N R
A 9 P A A v \ ) ) N\ NS e o N A Qv ) N N
S S £ & & K LA & S & S 8 S & S . & &
e KBS IEFER S AR IFEMI —EKIERMEUERE o IBERE & I AT 5 A R R ST — kR A EAE YL AR (E

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 E&HEIFEERS A BB CFTC BRI EI RS A S A B
300,000 - - 2,100 B -~ 30
- 2,050
250,000 - | 2000 L 28
200,000 | r 1950 - 26
+ 1,900
150,000 - + 1,850 “ L 24
+ 1,800
100,000 - L 1750 22
50’000 1 | 1’700 0 TTTTTTTITrrrrrrrrrrrrrrrrrrrrr T T T r T T T T T T I T rrrrrrrrTrT w07 20
+ 1,650
0 _—— 1,600 -10,000 - L 18
o o \\4 g Y i\ P N > NG o o M ¢ $ i\ \d N > NS
N R N N G I A BN R P N O S S N
S S S o VO VA R 0
SIS IERERIAFTEFEMI —ESTABEWEE m AR S IERERIARTE FEMI —ARIEAEIEE
CFTC BRSAtEIFEER B A S CFTC BRSAMEEER S A S A B
100,000 - 5.0 40,000 - -5

80,000 - 48 20,000 -

4.6

Y
! 1 44 0t e AT AN e T A T T 4.4
400001 ) A 42 \"’J\/\'\/j W - 42
: -20,000 1 :

20,000 | 40 L4
0 froflr e | 58 ~40.000 1 38

\/ ! : 36 . ] - 36
-20,000 - 60,000

34 L 34
-40,000 ~ 32 80,000 1 - 32
-60,000 4 3.0 -100,000 - L3
o o & o © ® 3 ™ © © O S > N
0 ) oS & i\ § o & & a© L0 oS D00 AP o
'»“'\\,\ w*'\& Q”D’\ 6’:\'\ 'ﬁ'\\, m“'\\:» 0'9'\'» w’”\h\ w’”\b\ 'ﬁ'\‘b\ m“/\\’\ &\% 6”\ '»vvm”\&m”\/\\ '»“'\%\ '»“'\Q\ '»“'\Q 'i"\'\:L ’1«\'\,\ m\m\ ’1«\’5\ 'p\v\ W\o’\ &7”\ )
o o v v D 0 v D D D O S S S S S S v
o SR E FEER S AR E SR — SRS SR (E SR ERER S ARE FEMI — SR ISR E

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



AeilR e OIRRE

RS2 < N P s sye —a =
CFTC VSR MG IFBERH AKEFEMI CFTC VA MM SR ER S AFE RS
600,000 - - 140 45,000 - 135
40,000 -
500,000 - 120 L 115
35,000
400,000 100 30,000 95
- - 80 25000 - b ‘ v
300,000 | L 75
L 60 20,000
200,000 - 15,000 - L 55
- 40
100,000 10,000 1 35
' 20 5,000 -
0 0 0 15
© N ® x © o N v ©
Y o \‘°\~ \q’@ '\9\% '»"X\ o o AN R AV o \‘"(\/ \‘"\% «9@ N o Ny N o
™ ™ Ko Koo o o~ ¥ M M M o » Ko e o P ¥ o N N
03 ® v v D D v 03 o 0y 3 03 v v 0 0 0 D
P RN FEHEISIEEERZARERIMUI —ANEEREAREINEE e R R R S EEER AR ER I — ANH RS FE LA SR E
v 1= =N ki SA= 2 —ae o
CFTC RARMBFBERZ AR FEIU CFTC RBOB (5 MEAE JFEE X5 A B E S8
50,000 - - 100 e —— .
- Ao B
A -20,000
0 uuuwuuuuuuuuuuuuuwwuuuuuuuwuuwuuuuuwuwuuuw,&o - 35
| 70 -40,000 - L3
-50,000 | L 25
- 60 -60,000
L2
L 50
-100,000 -80,000 - P15
- 40
L1
-150,000 - L 30 -100,000 - s
20 120,000 - Lo
-200,000 A L 10 © o® & \»», © QO N K
2021/1/26 2021/8/3 2022/2/8 2022/8/16 \,\& \,\°’\ > ,g,q’ \,\“9 \,\*')’ ,{}/\% ,»\V\ ,L\“’(\' m\“’\
O R R S
KRGS 35 5 NI BB — RAGIA RS E SR, 2 o e ———
ARRMBRFERR 2 AR BFL ARRIL AR ER RBOB SIS FWERZ B AR B  —RBOB M A E R E

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



[EREE

®

EHHAT

HUA NAN FUTURES

—_ « e b P <] h— f— A1 = e NTTT
CFTC ExiEHHEIFFERZ AFE R CFTC Biro/=7t HEFBER S AFEFEMU
50,000 - - 110 200,000 - - 125
40,000 - |
- 105 150,000 L 12
30,000
100,000 b
20,000 - - 100 L 115
50,000 -
10,000 Y L1l
0 wﬂ/“\w‘”w””””””HHH‘HHHHHHH‘HHHHHHHH‘H [ o o o o o o o o o o o o e e e
- 90 1.05
10,000 1 -50,000
20,000 L 85 -100,000 - L1
© N < © ® ™ © © o < © 9 > ©
o X & S & % S o & o & S & 0 o & &
A Ay NN GO G AN S NN R SN U G A PN (R
o S S S & & S & 3V & o & S S o S S & 3V &
mETRHPEBERZARTERMU —=TREOAPEWEE BRI EIEBER S AR FEMI — BT EREWREE
=1 2 — supe —ae o 3 i = 12 & ]
CFTC HE/=7T S IFEE S A E B0 CFTC B¥ /= HEIFFER S A K EFEMI
60,000 - 10,000 20,000 - - 08
40,000 o I A D r 078
20,000 L 9,500 V\uuw\uuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuuu\70.76
O LSLALALNLNLL L L LI B LUSLUSLANLINL LML L LU B | 9,000 -20’000 1 [ 0'74
20,000 - 072
L 8,500 -40,000 4
40,000 L o7
60,000 - 8,000 -60,000 1 - 068
- 066
80,000 | 2500 80,000 |
100,000 - 0.64
120,000 - L 7,000 100,000 - - 0.62
© N © b‘ © © Q \4 > ® \Z » ©
SRR ST R S R N KU S I A LR G
. > o
& & S S w&» & S q & & & S S S & & S S S &
o O RS E JE R RS == ety — AEE RS RS REEFEERH AR R EMI — R REE W EE
AHE =R TR iFEn m BN ERIE

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

®

> o« e O NTTT Pl e e NTTT
CFTC /NEBHEIFFERZ ARG EF M CFTC /h\S&P500 HiEIFFERZ A G EF M
15,000 - 38,000 300,000 - - 5,000
10,000 y L 37,000 200000 | - 4,800
5,000 A /\/\/A\ - 36,000 “ L 4,600
L 100,000 |
AV \/ L 34,000 0 /
-5,000 T T g T T T T T T LT T T T T T T T T T T T N e AL T T e - 4,200
L 33,000
10,000 [ oo 100000 | ﬁ/\/M W 4000
15,000 - 3,800
- 31,000 -200,000
20,000 " 30000 - 3,600
25,000 " 29,000 -300,000 - L 3,400
30,000 - L 28,000 -400,000 - L 3,200
© Q o) ™ © © Q @ ™ o
SO SR G G S N VAR S R SR RO S R S
A\ A U U A\ A\ v N N ) A\ A\ Ui Ui A\ AN av N N )
& & K S & & N g & & & K 8 S & & S g g &
/NEBHEIFEER S AL E S —I/NEIBT G IR E m/h SRAPS00EIEIEBERZABEFEEMAI  — /) S&P500if BEIE AR (&
5 1 < 4+ o 3 £ A =
CFTC /MRERER I EIFFERZH AT EF I CFTCVIX BHEIEBER S AFEF MU
50,000 - - 17,000 0 e 40
-20,000 -
40,000 - | 16,000 35
-40,000 -
30,000 L “ AL A | 15000 -60,000 - L 30
20,000 | -80,000 1
- 14,000 L 25
10,000 | -100,000 1
0 _ / - 13,000 -120,000 - - 20
-140,000 -
VV L 12,000 ' L 15
-10,000 - \/jl -160,000 -
-20,000 1 - 11,000 -180,000 - L 10
o o & © ® 3 > ©
30,000 L 10,000 ,\’\»\q' '&\q’ © ,L«,\‘b\ \,\\9\ \,\\3’(\ ,,,'L\q'\ q,\“(\’ r\,\bv ”l)q,(‘
2021/1/26 2021/8/3 2022/2/8 2022/8/16 ,Lg”v ,§v e oy ,9% ,9% D ,@W m& m@'
N ER I EERERSARE U — /B ERITBPEILEE VIX HEFEERXZAFTEBREM —VIX YgBaE

HEZXSMBERS  RHAFEEEEESMBRESN  TESZEEEASURKRERRE ; BENEWREHNRIR - AEARKENZRE -

RBNEETHIEER

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



Cl

b

B

E@iAT

HUA NAN FUTURES

®

CFTC BRM=THEFBRRZAFEFEMI

CFTC =B 2 FEEHEIFBFEZXZAFEF I

e 10 FEIBHEAERZAREREM —xE 10 FEBEERPEWNREE

3,500,000 - 400,000 -
3,000,000 - 350,000 |
2,500,000 - 300,000
2,000,000 - 250,000
200,000
1,500,000 -
150,000 -
1,000,000 -
100,000 -
500,000 - 50,000 4
O T e | 97 0
-500,000 4 ¥ 50,000
-1,000,000 - L 96 100,000 - L 101
© N & < © ® 9 x © © N & < © ® x ©
SIS © @ ST AW & @ N R O ST AW Q) & @
o N Y K N N R 2 N oW N N Y R o N o N N
& S S S & & S R & & & & S S & & S S & &
o EGHETTE R B ER H AR EIREI —ERMNETTIE RS E o EE 2 FEERESEERSAREFIU —=H2 FEETAPEWNRE
- = 1= a =+ :!'-" - =3 1= = = == ::'-‘:
CFTC =H 10 FBIEHEIFBERSAFE RSB CFTC =B RIABEHEIFFERZHAGFEFEM
700,000 - 140 400,000 - - 220
600,000 - 350,000 - F 210
500,000 1 300,000 200
250,000 190
400,000 -
200,000 | 180
300,000
150,000 - 170
200,000 100,000 - - 160
100,000 - 50,000 | - 150
O 110 [ - s, At i h >} 140
o o 0 © 2 © © o & x ©
G é" D N qS\ )\ \g G Q A A Q@ qS\ q,\ \3
o N > \ A R SR N A R $ AR Ut
Ko e v & Kad Ko v o ¥ Kol Koo 9 v v Kok e N o R Kol
> ¥ > + > > + » > + >

e ERABEGEHERERIZARERFNUI —ERBEGELIANEIREE

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



