@%ﬁaﬂﬁ

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEA . 2024/12/23

HIEXZIIFIEES  RZIABEEEZESR5MEEN - B EEEEASMURRERE ; BENENREHNRIR - FEAKRKRENZRE KBHABBTHEES
B EREFCEHEEET  c ETmeREE EFHERMNARAT 112)F2E Hﬁﬂﬂ—?—%oonﬁ Bt EARIEMERs455318 29 TEL/02-27180000 FAX/02-25463700



CFTC SliE=MAER

@iﬁaﬂﬁr

HUA NAN FUTURES

=5 21 BREFIMU ABRFEFEM zssﬂt'a.ﬂ,nz oo BREFEMU KABRHEFEMU 21:@?35@
2024/12/10 2024/12/17 18R 2024/12/10 2024/12/17 Y&
=988 -86,216 -109,329 -23,113 BEFHEE 190,112 229,990 39,878
INEHRG -59,290 -79,340 -20,050 RAREE -140,579 -128,201 12,378
EREE 224,423 221,848 -2,575 | ETEEHE -3,224 5,641 8,865
Nk HA & 62,074 62,147 73 ERTTHRE -75,573 -65,895 9,678
BcHE -19,528 -26,603 -7,075 HESE 25,752 5,961 -19,791
=xH8 275,586 262,041 -13,545 HiEEE 27,125 21,647 -5,478
HiREAE 41,165 40,264 -901 RS 8,485 -61,531 -70,016
=R & 10,959 5,940 -5,019 MEEE -181,554 -182,055 -501
INVBIBERE 11,071 7,521 -3,550 | =B 2 fFEfE | 1,113,690 1,129,720 16,030
INSRPHRE -83,333 -39,862 43,471 | 32H 10 F£EI{E 815,384 651,759 -163,625
INRETEREAE 35,573 36,082 509 B RIAEE 191,705 198,644 6,939
VIX Hi& -45,170 -48,988 -3,818
ESSMBEES  SHABEEESOSMBAS  TRERSEASMRRERR  BANANRAENNEER FEARRANZRRE  KHAESTHEES

B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700




Q.D&tﬁaﬁ*ﬁr

HUA NAN FUTURES

€1= Lz e o4 O 3
CFTC /WEHEIBERZ AFEFEMI
200,000 - - 1600 20,000 - - 800
150,000 - L 1500 0 70
100,000 | 700
- 1400 -20,000
50,000 - 650
0 - 1300 -40,000 600
-50,000 - - 1200 -60,000 - 550
-100,000 - 500
- 1100 -80,000
-150,000 - 450
200,000 4 - 1000 -100,000 - | 400
-250,000 - L 900 -120,000 - L 350
N & 0 o © O 5 <) o A N & 0 o © O 5 > o A
I I G AR R R S I I R R R
¥ g % % v g o o> N ) & S & v S o o » »
8 8 S 0 0 S S & & S S S S 5 2 S & &
SO R FBERSHARFEFEMI — =g ERABENEE LN RHEIEBER S AKEFEMU —I\EERMEWEE
1= = - -+ 352 3 1= = - -+ 352 3
CFTC EREAEIFBHERX S AT EFERAI CFTC MBS IEA SRR Z A 52 R ER I
450,000 - - 700 100,000 -
360,000 - - 330
- 650 80,000 -
270,000 -
180,000 - 600 60,000 - | 80
90,000 - 550 40,000 -
0
- 230
-90,000 - 500 20,000 -
-180,000 - 450 -
-270,000 r 180
400
-360,000 -
-450,000 - L 350 L 130
N o o> o o 5 o A > o o
Q A\ \ \ £\ N5 > N5
& & F P ¢ g & &
A I R N AR a a »
¥ 5 ? 5 5 S S o BN\
=R RPEFBERS ARFE MU —RREAHEIREE B B IEEERZ S A2 FEMU — BB AU E

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



4 cEHE @LERE

= Pl e A:- 7 Pl e A:- 7
CFTC S EFBER S ARG EFEMI CFTC BiREAEIFFER S A EFEMI
350,000 - - 2,800 ;
300,000 | L 2,600
250,000 |
L 2,400
200,000 | PV N
L 2,200
150,000 -
L 2,000
100,000 -
50,000 - - 1.800
1 111 ]
T R VN S VI (O S R SR N S O R S o
o % o\ o\ i i \ o > \ o\ W o\ o\ 2 o o N > \
v DY SV SV D Y v v o o SV oY N SV Y o v v N o
) ) ) ) S S ) B ) ) ) S £
SR HEIEEER S ASEFIMI —ESTAHEWRE e SR EIEEER S ASEFIMI —BiRIOAHEWRE
= = 1= = = == :‘_-': — =] | e A:- 7
CFTC SR EIFFERZAFEFEMI CFTC SR ERER S A G EFEMI
100,000 - - 55 60,000 - - 55
20000 | 45,000 1
L 50 30,000 - L 50
60,000 - 15,000 ‘ a Al A\ /\
40,000 | | 45 0 AAA\IAA\HAAAAAAAAAAAAAAAAAAH\IAAAAAAAA\HH\H\H\\HH\HH\HH\HH\HHHi4.5
15,000
20,000 |
30,000 |
0 TR T T T TR T uumuummuumuummuumuf4'0 -45,000 - - 40
20,000 -60,000
4 vy Yy - 35 -75,000 - v r3s
40,000 90,000
-60,000 4 L 30 -105,000 - L 30
4’9 \‘"\\/ @\0’ 0\% \"V\‘0 \"9 Ay & 0& ’L(;\ %?’Q \‘"v x& '»'L\o, \'”\(O \& & q,\\")) e& '1/\0
,{},\ 6{," ,{3,\ ,{’x,\ Qq,b‘ 6\?‘ Qf \ ’1?‘\ b‘\'\' b‘\'\z ,{:.,\ Q/{,” ,{:.,\ ,1?,\ 61?‘ Qq,b‘ ’1?‘\ ’Lb‘\ b‘\‘\ b‘\\/
S ) S £ ) ) S S & & 8 ) s 8 ) ) S S & &
SRR E FEER S AR EFIMI — SRR E U RE TSR ERER S AREFEIMI — SR ISR E

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



lﬂ:: 15
peRE S

@iﬁaﬂﬁr

HUA NAN FUTURES

450,000 -
400,000 -
350,000 -

250,000 -
200,000 -
150,000 -
100,000 -

50,000 -

CFTC B FMIE IFE R R H AR ERERMU

300,000 -
F . Py

© S
o v\'L\ b‘\v\
% v N
D D Vv Vv

AR AE RS IFE R RS AR FARMI

> 2 \
& v o 0N
A
S

110
105
100
95
90
85
80
75
70
65
60

— ANBR IR REWEE

CFTC @tz FBH S AR B A K EFEMI

60,000 -
- 125
50,000 -
M -
40,000 - ‘ ‘
- 105
30,000 - | o5
20,000 - -85
10,000 - E
0 AEU—— - et 65
S &> o> o © o > > o o
(,)(” \‘b\ ,\/Q\ .\’1/\ b‘\"l«\ b‘\b‘\ b\\' q-,(\' Q(\' q,\.\'
A\ v A \ \ \ \i \
N S N i sV v SR N W
+ v * * v w &

RN RES R EFERRZAREREM —ANGEIE ML AR EE

0

CFTC RARBEIFBRRZZ AFEFEAL

-22,000
-44,000
-66,000
-88,000

-110,000

-132,000

-154,000

-176,000

-198,000

-220,000

Q » ]
%\& 'f’\%\ %\\’Q\ %\'\’%
Y S & K

() ©
&\ v\“\
Q’Iz
B

Q0
) Y

RARYEFBRRZZ AR EFEMI

"4
Y g
Q"l«b‘\b b‘\%
+ + S
—RAREAPEWREE

4.0
35
3.0
25
20
15
1.0
0.5
0.0

CFTC RBOB i&;

HBEIFARERZ AFEFIM

20,000 - - 32
0 3
-20,000 - 28
-40,000 -+ F 26
-60,000 - 24
-80,000 - - 22
-100,000 - -2
120,000 - 18
Q’{P@(”Q g \q,(" - \,\,QQ’ ,{’5\\}\ & b‘\"l’\b &P‘\b‘\q ,1,&\%\\} b‘\‘b\\’p g \,\9\'@ v\'&\'\:\
S v D v D ’19'1« '19'1«
RBOBSHEIEIFBERZAFEFEMU —RBOBSHEAEINEE

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



ERHE

EHAN

HUA NAN FUTURES

@

CFTC =R IFERRZZ AFEFIM

CFTC Bt/ HEIFBERERRZ AFEFIM

40,000 110 250,000 - - 13
35,000 -
30,000 - 105 200,000
- 12
25,000 - 150,000 -
20,000 - 100
10,000 - 95
5000 | 50,000 | ‘
L 10
0 90 Nl s
-5,000 -
-10,000 - 85 50,000 L 09
O S G S RV G N R & RO GO SO SR O R A S S
\ > \\g \\g ™ ™ \ \ D &V Y > \\d \\g s > \ \ D )
N & N & & & v N 2 o N & N N & & N N4 N N
) ¥ > > S S ) 0 > > ) N N
T ETEHEIEEERGARTERNU 2 —=TiEBUERPEIEE e ETH S IFEER S A RS REMI —ETiE RS W RERE
=1 = — s A = NEl = =g F(= N = O VT 3y
CFTC HEl/=t BHEERER S AFEFEMI CFTC B#/55m MBEFARRHABEREMI
90,000 - 7,400 60,000 - - 0.70
60,000 - 40,000 - - 0.69
7,200
30,000 20,000 - - 0.68
0 7,000 0 ﬂ - 067
. J - 0.66
30,000 6,800 -20,000 / \~/
_ J L 065
60,000 -40,000 -
-90,000 - 6,600 | 04
-60,000
-120,000 6,400 - 0.63
-150,000 -80,000 4 - 062
-180,000 - 6200 -100,000 1 v - 061
-210,000 6,000 -120,000 - - 0.60
& 0O © © © N > & A
o & s o° o° W W & o ® o N » " & & N A
SO M A AR A R > G N S AR A N
QS » S S 7 » S S & & D Vv ® P v v P ® v g
S EE RS P = i — ARSI E(E RS EEERS AR REM — RESEREUEE

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



J RS

@

F-

HUA NAN FUTURES

CFTC/MEIBHEIFEER S AR E RS CFTC /NS&P500 HiEFEBHHER Z AR EF I
40,000 - 46,000 200,000 - 6,250
| i - 6,000
30,000 44,000 100,000 | e
20,000 - - 42,000 n /\ '
L N MUY
10,000 | - 40,000 Vv L 5,250
0 38,000 -100,000 - 5,000
-10,000 - 36,000 -200,000 - - 4,750
-20,000 1 L 34,000 - 4500
-300,000 4 - 4,250
-30,000 - - 32,000
40,000 30,000 -400,000 - [ o
-40, 1 - 30, - 3,750
-50,000 - L 28,000 500,000 L 3,500
o & ® © & 5 < © A o & 0 ® © ) 5 > o A
\"JQ’ a,\q’\ \\0 QJ \\"],\ b‘\’l,\ b‘\b‘\ \‘Ov \‘bv’ Q\\' "l«\\, \"J@ c,\‘b\ \'\9 \ \\'rl'\ u\q’\ v\v\ \‘0\» \“b\\, Q(\, "l«v
% SV % % g g o> o> W ¢ % N % % v v & o N N\
Y v Y Y v > > BN BN Y v ® Y v v 0y B\ K\
=/NEBHEIEEER G AR E R —INEBIFHEE L EEE ==/ S&PS00H S IFEERBAKEFEMA — /) SAPS00:HEIE UL (E
CFTC /MR E R EIFFER S ARG EFEMI CFTCVIX BHEIEBER S AFEF MU
50,000 - 0 e 40
L 23,000
40,000 L35
- 21,000 -15,000 -
30,000 - “ L 30
- 19,000
20,000 - -30,000 - L 25
10,000 | L 17,000 e
o " 15,000 -45,000 -
T T T T TR T T T T T T T T T T T T T T T T T T T T T T T T T e T T rrrrrrrrrrtT
L 15
-10,000 - - 13000 -60,000 -
-20,000 | L 11,000 r 10
30000 - 9000 o & 0 © © ) 5 o ° A ?
N \Z < N © © N ¢ S A > @ N N D) N N
%\(”(b '1?’\%\ o,\"’g\ %\0\ q}\m\ m”‘\b‘\ u\“’\\’ v\q,(\' i v \“’q’\\, 'f’\%\ @?’\ &P 6"“\ 6"“\ m“‘\‘& '»“\‘b(\, Q’Q\ u\\’m\
& S & S S S & & o ’»&v S > S S * ) N & &
UM EREIEEERSAREFIMI — /N BEERIBIEIRE VIX HEFEERXZAFTEBREM —VIX Uga(E
HIERZZBERS  RXHAFREEEEESMEEN  IBEZERAABURKRERR  BENEVURTEHNRER - FAEARKRENZRE KEIAEBTHESRSE

B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



o FIREE

@%ﬁﬂﬂ*ﬁr

HUA NAN FUTURES

1,050,000 -
900,000 -
750,000 -+
600,000 - ‘
450,000 -
300,000

150,000

CFTC Bl 10 FEEHREFFERZAFEFIH

pil

e E 10 FEEHEFEERAARGEEF

vvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvv

118

116

114

112

110

108

106

104

il — =B 10 FEFEARABEWEE

=0 =0l 4= HR &5 = + o 3 3y
CFTC =H 2 FEIFEHEIEBERZ AT EFEMI
1,600,000 -
1,400,000 - - 104.5
1,200,000 10375
1,000,000
103
800,000
600,000 102.25
400,000 1015
200,000
L
-200,000 L 100
N & 0O © © 5 > ) A
g o’\‘b\ S M o ™ & & S oY
@ N > = N N o s N W
S P S S > P S & &
e E 2 FREHSFEERZATEFIMU —=B2 FEEAAPSIIEE

500,000 -
450,000 -
400,000 -
350,000 -
300,000 -
250,000 -
200,000 -
150,000 -
100,000 -

50,000 -

CFTC =B RHBGEHEIFFERHAFE R

XBERPBEEHEFBEEZS AL E R

oY Qv
S A

140

135

130

125

120

115

110

Ml —=BERPEGLAHEWREE

HIERXZIMIFERS  RSZIABEEEZSR5MEEN B EEEREASMURRERE ; BENENREHNRIER - FEAKRKRENZRE KBIABBTHEES
B APEIREEMEERERE  EmeSHEER EFHERMARAE 112)F€EHEFE0075E SIthEARIEIMER543531229 TEL/02-27180000 FAX/02-25463700



