@D&iaﬁaﬂﬁ

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEA : 2023/4/24

HIEXZZIMIFIERS  RIABEEEZESR5MEEN -  TBEEEEASURRERE ; BENEMNRERNRIR - FEAKRKRENZRE KBHABBTHEES
B ERERFAEMEEET  ETmHEE EEHERMNARAT (109)FEE Hﬁﬂﬂ—?—%oonﬁ Bt EARIEMERs455318 29 TEL/02-27180000 FAX/02-25463700



CFTC SliE=MAER

@%ﬁaﬂﬁ

HUA NAN FUTURES

IRFEFMM XEFEFEMNU KBEEH

IRFEFMMI FEFEFEMM KRN

EmaE — EmaE —
2023/4/11 2023/4/18 18 2023/4/11 2023/4/18 18
=08 179,346 177,510 1,836 | BFHSE 235,632 244,575 8,943
INEERE -66,682 -70,536 3,854 | RARHE -140,895 -139,986 909
FREE 103,309 105,636 2,327 | ETEHPE 13,264 10,513 -2,751
MR E 24,877 37,001 12,124 BHE 163,338 164,361 1,023
fRICEE -3,279 4,470 7,749 HEHE -57,207 -56,869 338
=xH8 192,745 189,893 -2,852 HiEHE -2,398 1,302 3,700
RiREE 23,718 26,595 2,877 ARG -37,937 -42,356 -4,419
SRS -4,303 8,934 13,237 MESHE -56,579 -46,233 10,346
INEIBHRE -21,646 -24,397 -2,751 ERIE 801,073 47522 -753,551
INS&PHRE -307,612 -344,257 -36,645 | =B 2 FHEE | 460,413 520,558 60,145
IVIREnERSE|  -2,130 2,673 4,803 | EHE 10 FEE| 622,661 638,740 16,079
VIX B8 -49,366 -63,761 -14,395 | =BEIRHEIE 348,669 347,521 -1,148
HERZMBERS  REAFEEEEEEUEREN TEEEEEANBURRERE ; BEMEURFAHPNRR - FAEAKRRENZGFRE - RHAEBTHESES

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




®

EHEAY

HUA NAN FUTURES

= 1= = Ao o4 O 3 = = Ao o4 O 3
CFTC E S EFBER S ARG EFEMI CFTC/N\EHEFFHER S A EFEMI
275,000 - - 1800 60,000 - - 1325
) L1225
225,000 1700 40,000 - 112
L1125
O m 1600 20,000 ‘ 1025
125,000 ' | I
L 1500
75,000 |
- 1400
25,000
-25,000 - 1300
-75,000 L 1200 40,000 - -
-125,000 - L 1100 60,000 - L 425
o S G N I S N NS 4
N N ~ 3 3 ¥ ¥ > > o o
& S P P P P v v NI
) ) ) )
ST HRE N ERHEEEERSAREIEEMI —/NERHEEUERE
P 2 —ie =+ =
CFTC MBFEA S IFRHER B A EF BRI
600,000 - - 900 80,000 - - 260
500,000 - - 800 60,000 - 240
400,000 - - 700 40,000 - 4 Ao 220
L 200
300,000 - - 600 20,000 -
- 180
200,000 - - 500 0 e\ RN S
vV V L 160
100,000 - - 400 20,000 - L 140
0 R 300 40,000 L 120
D Q ) D >
Ui o 9 © \ § o N & N ® O > © e ¢ > »
x\o,\ \'\,\,\ . G ’{)’\ﬁ ’{)’\‘o . o \'\9\ \Nq,\ ’b\’L\ 0’\5‘\ ‘\/\0)0’ \\'N\") 0 \q,\ '{}\b‘\ 0 "l«\é\ 'ﬁ’\%\ \'&\\ ‘\,’1«\\ X \,1,\'» ,,’\b‘\\'
S > P P L O G I 2 5 P LU G
e BRI S IEEER S AFEFIMI —EKIERMEUERE e B S IEEER S AR FEMI — BRI S U AR (E

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



% S EYE

®

EHEAY

HUA NAN FUTURES

= 1= 2~ 4= O 3 1= Lz e o4 O 3
CFTC =€ G IFBRRZAFEFIM CFTC RERHMIGIFBRRZ AFEFIM
300,000 | - 2,100 60,000 - - 29
- 2,050
' 50,000 - - 27
250,000 | | 2000
Lo50 40,000 - |
200,000 | [
30,000 -
- 1,900 | 23
150,000 - - 1,850 20,000 -
- 21
- 1,800
' 10,000 -
100,000 - L 1750 | 10
1700 0 frrrrrrrrrrrrT e g WY e
50,000 - | L
| 1650 -10,000 17
0 e e 1,600 -20,000 L 1s
o N o> » © " > U S o QO > » © “g > U N
\O’Q« '\'\6’ q/\q,\ ﬁ,\b‘\ ’L\é\ ”l)q,\ Q(» ,,v\\/ ’1«\\, 5 O’Q« '\'\”3 ’L\’L\ q/\u\ q'\é\ '1,\%\ Q(\/ ,1)\ W(& b‘\\
% Y N N N v N i @ > > Y N N v v o o @ 0
S + + + * & & S S S & + + + * R & S S
w * * 0 2 2
T EEHEFERRSZ AREFEMI —E=SARAYEWREE  BIRAE BRI ARFEFEMI —RAREAYEIREE
= = P sue —Ac + = = = = 2~ 4+ O 3
CFTC SRS EIFRERZ AFEFIA CFTC S#RSIHERRRZ AFEFIM
60,000 - - 50 40,000 - - 50
- 48 30,000 - - 48
40,000 A - 46 20,000 - . A4 - 46
A
20,000 - - a4 10,000 -
0
0 -10,000 -
-20,000 -
-20,000 - 30000 |
-40,000 | -40,000 |
-50,000 - .
-60,000 - -60,000 - L 30
> Q > » " > & o G " \ © A e O > & v N\ 7 >
o o8 o > o ® & o o M o ¥ o o o O B o PP
o ~ K K K K '\ ¢ > » L M N N R NSt N NSty A A LS NSO SN AN SR N SR
S 2 2 0 L S P P P M P g N
SR EIFERR S AR EFAMI —SHRIMEAPEEEE TR ERRR S ARGEFEMI — SRSE A EUEE

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



3 EHAE
ﬁll_E, ;,E /H E ® HUA NAN FUTURES

3,
CFTC BB FMBEIFBERZ AR EFEMU CFTC MBS RMEIFRARRZ H AT EFEMU
500,000 - - 140 60,000 - - 135
450,000 -
- 120 I
400,000 - 50,000 115
] - 100
350,000 - 40,000 - 95
300,000 - - 80
250,000 - 30,000 E
200,000 - 60
150,000 | 40 20,000 - - 55
100,000 L 20 10,000 - - 35
50,000 -
e e meaal 0 15
® o > ™ » > N > > ™
S N S S . R o o 0§ &
'\'\ \\ Q’ﬂl Qrﬂ* Q’Q QnD/ '1«\\, ’),\\, ’{)\ ’]’:’\ \ \'\r 92 rﬂ/ q:l/ Q’ﬂl \'\ \'\r o)\ '3,\
¥ %@” * * + + S o S S g %Q'L*' ® ® 0 + ,@m”” ,»fo” S
T ARANEFHEEFBRRZIARERM —ANBRHIAREWEE AR EE R EFEERSAREREMI —ANMEE LA PEIEE
v 1= =N ki SA= z e o
CFTC RARMBFBERZ AR FEIU CFTC RBOB (5 MEAE JFEE X5 A B E S8
0 100 Y
-20,000 - L 90 -10,000 - -4
-40,000 L 80 -20,000 - - 35
-60,000 - | 70 -30,000 - -3
-80,000 - . | I
L 6.0 40,000 25
-100,000 -50,000 - 2
- 50
-120,000 4 -60,000 - L 15
-140,000 - 40 -70,000 - Pl
- 30
-160,000 - -80,000 - P05
-180,000 - 20 -90,000 - -0
-200,000 L 10 o o9 N of & K o> ) ™ K
2021/9/28 2022/4/5 2022/10/11 2023/4/18 R \'\?’\ o0 M A \~,°\ \0’\ q,\'& A
v v P P ® P v SV v SV
v D D D v v
SREHIE £ 23 == gtk —_— IR HIE U RR(E ey = e P (RN .
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



[EREAS () Jootiaiital

— 4= 1= L A 4= O 37 — o Fi=) 2~ 4= O v
CFTC =B E FBERZ AR E RS CFTC Byo/E7Tt BHEEBER S AR EFEMI
50,000 - - 120 200,000 - - 12
45,000 - | 15
40,000 | 150,000 - . ‘
] L 110
s | aae Ma o 100,000 - P
30,000 | | 105
25,000 | 50,000
20,000 - [ 100
15,000 L o5 0 4 - 10
10,000
L 90 -50,000 -
5,000
O - 85 -100,000 - L 09
o® o> e bx" b(\ Q,V." & & i o® o g o\ b<\ q,@ & N > N
x\°’\ \”\’\ w’”@ o " O > ) \\3’\ %\"”\ %\V\ x\°’\ \”\’\ ﬁf& M M N > ) \0\ o '5\“\
o o~ xS xS S S O 9 S S S > S S K S A A Rk Rk
) S S S ) A ) S S S ) 0
5 ) ) 5 8 5
SRS ER S AT SR — =R R BEWERE T RTHEIFEERS AFEREMI —BTiR RS (E
=1 /=2 sl —ac o] E ik = 1= N ]
CFTC HE/=7T S IFEE S A E B0 CFTC B¥ /= HEIFFER S A K EFEMI
0 N - .1 |0 0 e e e R e e e e e e e A A e e 0.78
-10,000 - 076
-20,000 - 9,000 -20,000 074
-40,000 - 8,500 ~30.000 L 072
40,000 -
L 0.70
-60,000 . 8,000 -50,000 s
60,000 | '
-80,000 - 7,500 70,000 - - 066
100,000 7,000 80,000 4 oo
' ' -90,000 - - 0.62
-120,000 - L 6,500 -100,000 - - 0.60
) Q o » O “Z > g S
S CAN  IC SIS R C i F 0 W &
o ¢ v SV N N A A @ % N '»“'\\’ e & & & ’1«’1’\\, 'f”\\’ N N
S S 0 ) ) ) S S S S S S 8 S B I
HEHA S JE AT TEFY — B3R AR U AR RS ER G ARSI —REIR AR WERE
HEHSE FER TR Fn o5} A BEUERIR

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



J RS

EHEHAY

HUA NAN FUTURES

O,

> A [ b O NTTT Pl e A:. 7
CFTC/MEIBHEIFEER S AR E RS CFTC /NS&P500 HiEFEBHHER Z AR EF I
10,000 - 38,000 300,000 - 5,000
5.000 ‘ /\ 37,000 200,000 - A4 r 4800
-/ V | 35,000 100,000 - /\\ | 4400
-5,000 !
: L 34,000
' 0 Humumumumv\uumuummuA L 4,200
10,000 L 33,000
B 1 L4,
15,000 - 32,000 100,000 W 000
- 3,800
20,000 - 31,000 -200,000
' - 30,000 - 3.600
25,000 | 26000 -300,000 L 3.400
30,000 - L 28,000 -400,000 - L 3,200
9 o & © 5 % x ® 3 N © o 5 < x %
\0,0’ »\") ’1)'1,\ "l«\b‘\ ’L\é\ ’1,\%\ Q\N ,1)\ \’1«\ \b\\ \0’(1« '\\6’ ’L\q,(\' '1,\b‘\ ’1,\6(\ ’L\q,\ 4 "l«\\, \,1’\\/ \b‘\\
N G s £ £ G ) S\ S s N G % SO R AR NG %
S S ) ) ) 1) S S S S S S ) ) ) ) S s S S
T/NEBHEIFEER S AR EFEMI —I/NEIBT G IR E T/ SRPS00HIEEBERZABEFEMAI — /) S&P500if HEIE AR (B
kS « 2, e N a 35
CFTC /MR E R EIFFER S ARG EFEMI CFTCVIX BHEIEBER S AFEF MU
50,000 - - 17,000 0 T T 40
40,000 - L 16,000 -20,000 - - 35
30,000 - A Al A ‘ L 15,000 -40,000 - 30
20,000 |
L 14,000 -60,000 - L 25
10,000 -

0 13,000 -80,000 - - 20
-10,000 12,000 100,000 L 15
-20,000 1 11,000 120,000 - L 10

o o & © o 5 % > %
-30,000 - 10,000 Y ,L'L\q'\ ,L'L\v\ q}\é\ ,L'\v\%\ Y »,,\”\N a,\“v
2021/9/28 2022/4/5 2022/10/11 2023/4/18 m@’ 6‘\’\ D D D D Qrﬂ'\ Qrﬂ'\ ,»’b ,19’1'
) ) )
N ERHEERERSARE MU — /B ERIEBPELEE VIX HEFEERXZAFTEBREM —VIX YgBaE

HEZXSMBERS  RHAFEEEEESMBRESN  TESZEEEASURKRERRE ; BENEWREHNRIR - AEARKENZRE -

RBNEETHIEER

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



=k 3 — 1= & =+ O T - E] (== =3 = 7N =+ 25352
CFTC BRM =TT EIFBERZ AR EF M CFTC =Bl 2 FEEHEIFHER I AR EFEMI
3,500,000 - - 101 700,000 - S 112
3,000,000 100 600,000 - | 1o
2,500,000 99 500,000 - 108
400,000 - |
2,000,000 98
300,000 | L 106
1,500,000 97
200,000 | | 104
1,000,000 9% 100,000 | /J\
500,000 95 AN S
0 94 -100,000 - L 100
D Q » ) g %) g S
R o o B W & W
o o A\ v v NG v N N QO W
S S e ) ) ) 5 o S S S
) ) )
R EE TTH B E R S AR EIREMU —EUNETTIEBEIE L EE e 2 FEEHERERSGAFERNU —=6E 2 FEERBAPEIREE
= == HpA 1= s =+ o 3 = == HE 1 = A + O
CFTC =M 10 FREHEIFFERZAFEFEMI CFTC =B RIBGEHEIIEFER I AFEFEMI
800,000 - - 140 450,000 - - 210
700,000 | 135 400,000 - 200
350,000 | 190
2on000 r 130 300,000 180
500,000 - ' 1
125 250,000 170
400,000 -
L 120 200,000 | 160
300,000 |
150,000 - 150
200,000 1 100,000 - 140
100,000 - 50,000 | 130
S N 1 - 0 120
D Q O N %) QD D Q » N} © N ) »
SN R L SN S S A G £ o W d P &P
N W av qv qv qv '\ N o\ o\ A\ > qv 9 av av i\ i\ o\ N
g ® P ® LU G S g ® P ® I G O I
e EE 10 FEBEHEEERSAFEFMUI —=6 10 FEELBPSIEE mEERPEBHESERSIAFEFRIIMU —ZERPEGENBIPEISRE

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



