G.D—?’&?E,ERE‘

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEA : 2023/1/3

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 oo BREFMU ABRFEFEM 2!:3%1'%5@2
2022/12/20 2022/12/27 18R 2022/12/20 2022/12/27 18R
=988 124,694 133,519 8,825 BFEHEE 238,191 247,618 9,427
INEHIE -36,984 -36,289 695 RAREE -152,756 -160,602 -7,846
EKREE 199,980 235,133 35,153 | =EITEEME 16,757 16,941 184
IniEEA & -4,281 -2,704 1,577 EATHIE 142,272 146,162 3,890
BIcHE 16,327 19,709 3,382 HEHE -40,881 -37,730 3,151
=8 128,848 136,880 8,032 HiEAE -5,603 -10,887 -5,284
RiREAE 29,762 31,027 1,265 REBHE -34,115 -36,791 -2,676
=R B & 775 724 -51 MNEEE -26,961 -30,033 -3,072
INEIBERS -6,443 -12,045 -5,602 BRI =TT 1,329,716 1,182,130  -147,586
INSRPHIE -159,752 -174,281 -14,529 | =B 2 FHIE 509,495 543,490 33,995
INBERER IS 4,516 1,172 -3,344 | 2HE 10 FEIfE 424,204 413,259 -10,945
VIX 8i& -67,180 -68,415 -1,235 | =BIRIEE 312,166 318,193 6,027
ESSMBEES  SHABEEESOSMBAS  TRERSEASMRRERR  BANANRAENNEER FEARRANZRRE  KHAESTHEES

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




BB = [ ="
EEuu,ﬁE

) Jeoafait

(2 =
== 1T N N 1 N 4= O v
CFTC EHEFEERS AR E BRI CFTC /NEHEFEERSARFE BRI
275,000 - - 1800 60,000 - - 1325
, L 1225
225,000 L 1700 40,000 - ‘ o~
‘ L 1125
TR0 - 1600 20,000 1025
125,000 - ' | |
- 1500 L 925
75,000 - R YA W -
' \Y)
- 1400 - 825
25,000 - \M/ \\/
L 1300 7%
-25,000 - 625
-75,000 - 1200 L 525
-125,000 L 1100 60,000 - L 425
® o u “ A
A ,\\b\ ‘b\\' Q\\j’ '1,\\’ q,\\"o b‘\\c} (OO:» q,({')) QQ’ q,\q'
Y Y N » ¢ o a N ) > ¢
xS S S & & K 3 & S o o
v A ) v ) )
- NEREEIFEER S ARE FEMI — NI REE L 8R(E
~ . + oo
CFTC MBFEA S IFHER S AT EF B
600,000 - -~ 900 260
500,000 -| - 800 240
220
400,000 - - 700
P 200
300,000 - - 600
180
200,000 - - 500
- 160
100,000 - - 400 140
1 300 120
@ S u © o N 0 “ A
R S A VA AR A AN AN
& AN W \¢ P\ N N ) > ¢
® v e Vi v v N4 N e v
) S S ) 0 3 ) S S
e EKEIEIEBER S AFEFIMI — RO ABEURE e B S IEBER S AFEFIMI — 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



% £ B @ ez

= P 2 —Ae + o 3 P 2 —Ae + o 3
BT R = Zis DR =N A EIX 7 = I~ BR=N; A
CFTC E i EFFER S ARG EFEMI CFTC BiRHEAEIFFER S A EFEMI
300,000 - - 2,100 60,000 - - 29
L 2,050
: 50,000 - L 27
250,000 | | 2000
Loso 40,000 - ) | s
200,000 | rb
30,000 -
L 1,900 L 23
150,000 - L 1,850 20,000 -
L 21
L 1,800
' 10,000 -
100,000 - | 1750 ) | 1
. A L
50,000 - ! - 17
| 1650 -10,000 1
2 Z R N s -20,000 | L 15
® S N ™ 5 5 N o o A ® o 9 ™ 5 5 N o < A
© & N O o & & o © & S M & ¢ o\
N o N N\¢ O O O W A A N o S\¢ N O O P P N N
S B S S N § B UG S £ S S g S S S & S
mEEHEFEERABTE RN —ESRRAYEIEE m IR EFEERZATE BN — BRI AAE U AR(E
= = 1= s e + o v = = <= s Ao + o Vi
CFTC S#RIHEIEFBER S AR EF M CFTC SR ERER S ARG EFEMI
60,000 - - 50 40,000 - - 50
L 438 30,000 | L
40,000 - 4 L 46 20,000 - 4 L
, A
20,000 | L 44 10,000 W /./\
; 0 M MAM A
0 -10,000 1
-20,000 1
20,000 30,000 |
40,000 -40,000 |
-50,000 1
60,000 -60,000 | L 30
g & o g N N v 4 o> @ BRI R RO T TN N N B B S B K (N SR A
SN SR MR S R S S SRS R R A g g g g i g SR U
S < > > K K K & O O R NN G L . S LR A L N S
S K S S S S ) B S S S S S S S UGN
SR EIEEER S AR E B — SR RS EE T SR EBHER S ARFEFEMI — SiRINE A E 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

T N F(— L —Ae 4= O 3 e R sy —a =
CFTC AV FMA B IFEERZH A FEF MU CFTC @A HmBE RS IFFHERZ A K EFEMI
600,000 - - 140 45000 - - 135
40,000 -
500,000 - r 120 L 115
35,000 - A
- 100
400,000 - A, 30,000 - L 95
- 80 25,000 -
300,000 - L 75
L 60 20,000 -
200,000 - 15,000 - 55
- 40
100,000 100009 3
000 - I L35
20 5,000 -
0 4 e O i S —
\2 Q ‘2 ™ ) J "2 3 A\ \J Q g Y %) N A
RME P SN C RN SR N (A & L R G VAN S AN A N O 1
Ko o K K o N M M A A Kok AN > ~ N N N o e ¢
2 S & e S S S S & Kl 5 S King Ko s N & N ¥ Kol
D D o 2 D S 2
ALY _/\; 7 E =a;I T.r::;-rn — 1 5T ;/\; i - E n::ﬁ AR 3] ?/\; FMBE R WE;;‘I:I —r 1§ 3] ?.I/\; 3 SAE o |2
AR R EIFEERS AFEFEMU REVERFmE A E B U E AT RS R HPEIRFEERZAFEFIMU —ANHEERINE AR EIERE
e E(=] e v - N s R
CFTC RARPEFBERSAREFHIMU CFTC RBOB S M S JF £ 5 A S &S 8B
0 NN 11 N — 45
-20,000 | L 90 -10,000 - L4
-40,000 | . 80 -20,000 - |35
-60,000 | - 70 -30,000 - 3
-80,000 | L 60 -40,000 - e
-50,000 - 2
-100,000 - - 50
-60,000 - L 15
-120,000 - - 40
-70,000 - 1
-140,000 - - 30
-80,000 - L 05
-160,000 - - 20 90,000 L,
-180,000 - L 10 ® R N R K K. > > o QD
\© @ & ) ) Q) o & S W
2021/6/8 2021/12/14 2022/6/21 2022/12/27 & & S A o o oF
D 8 S 2 D S S 8 S
ﬁi’: E{—3 ) 07\< ?: hergvi — ﬁ:“ H (1= E E: N N = N N N
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



[EREE

EHHAT

HUA NAN FUTURES

®

= = 4= 1= e b :]:A:r.': h— e —— = e :|:A:r5
CFTC =ieB G FBERZ AFEFEMI CFTC BRit/=7t HEIEFER S AT ERHMLU
50,000 - - 120 200,000 - 13
40,000 1 115 150,000 -
_A‘ A L 110 4 A 12
30,000 100,000 -
- 105
20,000 50,000 - L1
- 100
10,000 0 J
- 95 W - 1.0
O T | gg -50,000 -
10,000 A L 85 -100,000 - L 09
\2 ‘2 0 ) o Y > N N\ \2 Q ‘2 ™ ) o Y N N\
) o NN o) af Q) e Y Y v © o N A ¥ ¥ & @ Y v
U A Y 4 N 2 N N '\ I\ L A M 4 o o )\ o " i\
S P o~ o~ & o K K A 9 S S > > 3 Q) R S A A
xS S ) ) 0> ) S S ) S S ) S S
iR IR ER AR BRI —E=nREUERMEWEE RIS EIFEERS AFEREMI —ETEAREWRE
= s — sue —ae o NEak = — 1= 3z i ]
CFTC =T HEIEHER =y =41 fvi CFTC BE/=m PHEFBERSAFE R
><J0 AR z SR Fn
0 N 9,500 0 T T T T e rrerrereerereeeeeeeer. 0.80
-10,000 | L 078
-20,000 - - 9,000 20,000 | . 076
-30,000 - L 074
-40,000 - - 8,500
-40,000 - 072
-60,000 - . 8,000 -50,000 - L 070
-60,000 - - 068
-80,000 - - 7,500 70,000 | . 066
-80,000 - - 0.64
-100,000 - - 7,000
-90,000 - - 062
-120,000 - 6,500 -100,000 - - 060
/\
I N RN S S R I U G SN N N G\ N
¢ K . & R & $ o m&\ . o 'I«\b\ . & w\@\ m&\ & »D’\oo\ N\\,\ »\Q\ P KO p ,l)u(\' "D’\b\ ,ﬂ/\%\ %\@\ § o
o) S ,19'1« ,19'1« N S S S '19'1, ,19’1« v D ,19'1' ,19'1’ D D D D ,19"' ,19"'
A# A S IERT R 5 A A B R — AR ARSI RE(E RIS IEEER S AREFEMI — AR REAEWERE

HEZXSMBERS  RHAFEEEEESMBRESN  TESZEEEASURKRERRE ; BENEWREHNRIR - AEARKENZRE -

RBNEETHIEER

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



J RS

®

EHHAT

HUA NAN FUTURES

CFTC/MEBHEIFBRRZ AR EFM

4

R RO N A | ¥ A N
h'4 \Vod v \/ I

38,000
37,000
36,000
35,000
34,000
33,000
32,000
31,000
30,000
29,000
28,000

CFTC /h\S&P500 HiEIFFER S A EF S
300,000 - - 5,000
200,000 A A - 4800
- 4,600
100,000 | /\\
- 4,400
0 mumumumummmmmm\vmmmmmmmAuummumm, 4,200
-100,000 1 ‘.\’\[\/—/_/ - 4,000
- 3,800
-200,000 1
- 3,600
-300,000 - - 3,400
-400,000 - L 3,200
™ A
\°"€7 %\\’0 0\0 A f1,\\f, v\@ &\’ Al o(f’o v
N > S\¢ N\¢ P M O P A A
) 8 & & K N RS S K P!
/N SQAPS00HIEEEERZAFEFIM — /) SAPS00: IS ULAEE

CFTC /MRS iERMEIFERR H AR ERERMI

50,000 -
40,000 -

30,000 - 41 A ‘

Ad

20,000 -

10,000 -

-10,000 -

2022/6/21

-20,000

-30,000 -

2021/6/8 2021/12/14

B ER BRI RS AR FAMI

17,000

- 16,000

- 15,000

14,000

13,000

12,000

11,000

10,000

2022/12/27

— /IR ETe T A RS W AR (E

e o
CFTCVIX BIEIEBERZHAF EHEPM
-20,000 - - 35
-40,000 - - 30
-60,000 - - 25
-80,000 - - 20
-100,000 - + 15
120,000 - - 10
Q x e ) N ) Ne) A
R I S NS VAN N AN N VAN
3 N R A R U A
o v i e v v N4 N ¥ v
v S S 0 + » v o Q
VIX BIEEBERXGABTEFIM —VIX YgraE

HIERXSIMIFERS  RZIABEEEZS05MEEN B EEEEASURRERE | BENENREHNRIER - FEARKREMZIRE -
B APEIREEMEEERE  EmeSHER ERHERMARATE (109)FEEH4EF5E0075% SItmhHEARIKIMER545531279 TEL/02-27180000 FAX/02-25463700

RBNEETHIEER



Clo FIZREAE @EEmx

3 —_— ST — =+ O 3T Y = =5 (== q= —t =+ O 3T 1Y
CFTC BRM =TT EIFBERZ AR EF I CFTC =B 2 FEBEHEIFBHERZ AR EF M
3,500,000 - 700,000 - - 112
3,000,000 - 600,000 -
2,500,000 -| 500,000 -
400,000 -
2,000,000 -
300,000 |
1,500,000
200,000 - | 104
1,000,000 - 100,000 |
102
500,000 S . A
N -100,000 - L 100
® o o x © ° N 0 “ A ® o o x & o 5 0 “ A
S G G S LA GG G SR A I G I AN C G
N Ko oM > av av Kold Kilg M W v Kok N AN ¥ v ¥ W M
v ) g S ) ) ) ~ S N v ) S s ) ) SV S
e EGHETTH B B ER S AR EIBRERMI —EMNETi BEAE UL (E o EE 2 FEEHEEERSIAFEFIMU —=H2 FEGOAPEINRE
- = 1= v -+ :ﬂ? — =3 f1= = - == :ﬂ‘:
CFTC =H 10 FRIEHHEIFFERZAFEFEMI CFTC = REABGEHEIFFERZAFEFEMI
700,000 - - 140 400,000 - - 210
600,000 - 350,000 | 200
190
500000 | 300,000 - -
250,000 -
400,000 - 170
200,000 |
300,000 | 150,000 160
' | 150
200,000 - 100,000
: 140
100,000 50,000 - 130
N 105 0 120
® o 0 ™ o N 0 © A
\,\Q’\ & M oY o o A & o o K
SV > S\ S\¢ A P P P A A v
~ S & S S S 8 S S S ~
e EE 10 FEBHEFREXRSAFEFIMI —=6 10 FEETBPEIERE EERPEGEHESERIAFTEEIMI —=BERPEELBPEIEE

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



