G.D—?’&?E,ERE‘

HUA NAN FUTURES

CFTC =BlEmilE R HEEE
FERFEARBRZASHRER

HEHf : 2022/10/31

HIEXZZIMIFIEES  RIABEEEZESR5MEEN B EEEEASMURRERE ; BENENRERNRIR - FEAKRKRENZRE KBHABBTHEES
B BREAEEEEEER  EmeREE EEHERMNARAT (109)FEE Hﬁﬂﬂ—?—%oonﬁ Bt EARIEMERs455318 29 TEL/02-27180000 FAX/02-25463700



CFTC SliE=MAER

GD%?EERE'

HUA NAN FUTURES

IRFEFMM XEFEFEMNU KBEEH

IRFEFMMI FEFEFEMU FEEH

EmaE — EmaE —
2022/10/18 2022/10/25 18 2022/10/18 2022/10/25 18
=08 54,683 57,385 2,702 BRHEE 251,545 249,079 -2,466
INEERE -3,541 -12,913 9,372 | RARHE -154,734 -151,766 2,968
EKREBE 312,419 329,784 17,365 | E=miEHHE 32,690 30,098 -2,592
MR E 19,223 11,351 -7,872 BHE 48,150 74,909 26,759
fRICEE 32,563 24,776 -7,787 HEHE -94,336 -102,618 -8,282
=xH8 76,956 68,032 -8,924 HiEHE -51,211 -47,805 3,406
RiREE 1,267 -101 -1,368 RS -35,359 -51,446 -16,087
SRS -20,302 -16,919 3,383 LGNS -20,573 -18,155 2,418
INEBHE -16,850 -13,870 2,980 BRM=TT 2,305,875 2,000,719  -305,156
INS&PHRE -223,198 -219,102 4,096 |3%E 2 FEfE| 404,181 421,363 17,182
IR ER S 1,515 5,700 4,185 | =B 10 FEE| 371,577 296,692 -74,885
VIX & -60,797 52,823 7974 | =ERHEE 309,624 307,021 -2,603
HERZMBERS  REAFEEEEEEUEREN TEEEEEANBURRERE ; BEMEURFAHPNRR - FAEAKRRENZGFRE - RHAEBTHESES

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




E@iAT

HUA NAN FUTURES

®

-~
e — €= g =i + O 3 3y €= g =i + O 3 3y
CFTC EE & IFFRRH AR EFIBII CFTC/WEHEIFFRERH AR EFEII
275000 - - 1800 60,000 - - 1325
22 1225
>000 1700 40,000 1
5
o 1600 20,000 1025
125,000 1500 ’
925
75,000 0
1400 - 825
23000 1300 -20,000 725
-25,000 , 625
-75,000 1200 -40,000 - s
-125,000 - - 1100 -60,000 - - 425
S o » o > > > ) © ® S o x o & > > ©
R O R\ G SRS SR G VAR N R I I A I (O U G\
v N4 > NAENC > o O o v v > Y A > > o o o
0 * S S S S S 2 2 S S S S S
S EHEFEERZARTEREMI —EERRAMEWRE NREIFERER S AR FEMI —IN\RERYEWEE
AY V4 1= as =+ 3= 1= e =t -+ 3=
CFTC ZRHBEIFBERERZAFEFI CFTC B EIFRAFRR 2 A FEFIM
600,000 - - 900 - 265
- 245
500,000 800
- 225
400,000 700 - 205
- 185
300,000 600
- 165
200,000 500 - 145
- 125
100,000 - - 400
- 105
e e o 300 0 — . 85
© ® S o G o > o © ® S o » o > > > o
IR L R N I G G U SRR I S W A VR G S G
% % \ > > N ) N ) > > ! > > \ h) N )) i
S @ o~ KO L L G | v v i o N o ¥ i Ui 0
+ S S + + + ¥ S v v A G o ® i NN
e BRI B IFE R 5 A FEFAMI — FRERBEWRE e B S IEE R 5 A R B AR — IEEE B HA S U AR (E

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



4 cEHE

®

AT

HUA NAN FUTURES

CFTC S EFFER S A EFEMI CFTC BiRHEAEIFFER S A EFEMI
300,000 - - 2,100 60,000 - - 29
L 2,050
: 50,000
250,000 | | 2000 L 27
| Los0 40,000 -
200,000 | | 1900 30,000 725
150,000 | | 1,850 20,000 | L 23
| 1,800 |
100,000 - | 1750 10,000 b 21
1'700 L S m RS assSamarnnEi S NN | S8
50,000 1 | 1:650 10,000 - kl \/\]\/ 19
0 et 1,600 20,000 - L 17
& Q J g Ny \e] l Q 2 » \e) W) Y > Ne)
KRR G R A U G SN R M A S S
v SV i AN AN av av av av A SV v i AN AN av v av av W
) ) 8 & & S S S S & ) ) s & S 8 N N 8 .
S EHEIEBER S ASEFIMI —ESITAHEWRE e SR EIEBER S AFEFIMI —BiRIAAHEURE
CFTC SR EIFFERZ AT EFEMI CFTC SR ERFER S ARG EFEMI
60,000 - - 50 40,000 - -5
L 48 L 48
40,000 - 20,000 | m .
: L 46 2 L 46
20,000 | A Al A - 44 0 /\/\/\ /\ A—v\ /\/'/-/\/\-\ - 44
\/ AN va | 4z
0 -20,000 | L4
L 38
20,000 -40,000 1 | 36
40,000 -60000 { W - 34
32
60,000 - 80,000 L3
o Cl 2 ™ \e) ) Yy %ol \) © g \e) Q D e O "2 » © %) S
N R T R R S U Y o & o o o8 o \%“ \& \°>\°’ Ao o
v SV U A\ A\ av v av av W\ R A G s R Rl R s S R LA NN
v v D & s S P D > N L S S S S S S S ’19 S VA g
o SRR E FEER S AR EFEMII — SR RS ER(E SR EEER S ARE FEMI — BRI EULERE
HIERZZBERS  RXHAFREEEEESMEEN  IBEZERAABURKRERR  BENEVURTEHNRER - FAEARKRENZRE KEIAEBTHESRSE

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




AeilR e OIRRE

T N F=) - 4 O 3 - 3 e —a =
CFTC AR FMIE B R R H A K B R EMI CFTC A A RmEIFARR A AR R EMU
600,000 - - 140 45000 - - 135
40,000 -
500,000 - r 120 - 115
35,000 -
- 100
400,000 - 30,000 - o - 95
- 80 25,000 -
300,000 - e - 75
L 60 20,000 -
200,000 - 15,000 - L 55
- 40
100,000 10000 9 3
000 I 5
20 5,000 -
AN O e 15
\d N J » » o " ¥ N o \ Q ™
% @ A M M O & W S I S S VAN GRS U N g
K K o K\ o M M N N A v > N ~ > N N N W >
+ 0 S S S S S S & 0 » N\ w@, ,LQ'»"’ BN I
e ANEFRREFBRRZARERLM —ANERHIAREWEE AN HREE R B EFEERSAREREIMI —ANTEE R LA aEE
IEElE 22X = ey = £ 23 253
CFTC RARMBEFBER S AR FHIU CFTC RBOB (5 MIAE JFEE R B A B E S I
0 - - 100 o — 45
-20,000 | L 90 -10,000 - L4
-40,000 | L 80 -20,000 - L35
-60,000 - - 70 -30,000 + M3
80000 | | 60 -40,000 - L 25
50,000 - 2
-100,000 - - 50
-60,000 - - 15
-120,000 - - 40
70,000 - 1
-140,000 - - 30 v
-80,000 - - 05
-160,000 - _ - 20 90000 J 0
-180,000 - - 10 \ A o o > '\f’ N4 v \ \
G ©
2021/4/6 2021/10/12 2022/4/19 2022/10/25 o > ,\,\‘b\ \@\ \«,'Lv ,L\””\ fb\‘*\ ,L\Q’\ ,L\‘b\ \~,°\
s 8 Ko o~ o~ Kl M ol ol A
0 K S o 0 * + S
— 9,%: Ei=3 '—‘< ?: 353 3| e— ﬁ:‘ 1= E: N N = - P N N . =
ARARMBRFERR 2 ARG BFL ARRILRARKER RBOB SIS FWERZ S ARBEBLMI  —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



4 I N - HUA NAN FUTURES
2 — e A P — L — < 2o e <O ST
CFTC ExiEBHEIFFERH AFE R CFTC Biro/=7t HEFBER S AFEFEMU
50,000 - - 120 140,000 - - 125
115 120,000 | 15
40,000 - 100,000 .
110 | L 115
30,000 80,000
105 60,000 | ‘7 11
20,000 40,000
100 20,000 - - 105
10,000 - o 0 L
0 I -20,000 vvvv
N~ 90 40000 | } - 095
-10,000 L 85 -60,000 - - 09
® o 9 > o o % ) o 9 > o G 0 “
R S A VS NS N AN UG N R GO RS ORNS N AN VA N
Ko Ko N e \ N 2 N N > Ko g A ¢ ¢ ) o N o ¢
S S & ”90 w@ & K & & ”&”& S S & %&x %&w & & & & W&m
e ETRHPEERERZAFERMMU —=TREOAPEWEE BRI EIEBER S AR FEMI — BT ERBEWNEE
= = = & A o NE ko e 1= ShR2. —A -+ =
CFTC HE/%:7T HEFEER AR CFTC B/t MR IFFBRRZ ARG R FEIU
0 - ~ 9,500 20,000 - - 09
- 08
-20,000 - - 9,000 0 - L 07
-40,000 - - 8,500 -20,000 - - 06
L 05
-60,000 - - 8,000 -40,000 4 | 04
-80,000 - - 7,500 -60,000 - - 03
02
-100,000 - 7,000 -80,000 - o
- VY  J \ 4 Lol
-120,000 L 6,500 -100,000 - -0
o \ N )
\"‘\‘0 \("{b %\\’0 Q& '1,\\? o b‘\@ Q)Q'\/ q;({’b Q(f’ \b‘\ \‘°\ %\\9 0\0 o o b‘(& bﬂ'\, ‘b{f’ g
KOS SN ISR R » N ) A & D NP 2 2 P o
v v I P P P AN v v LU > » ® L
T QS IS A A B — AR RS EE RS IEEERS AREEEMI — BB RIS IRE

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



J RS () Jefsafaill

3 'l —t O NTTT | < O NTTT
CFTC/MEIBHIEIFRER S AR EF MU CFTC /NS&P500 HAE IFEER S A K EFEMU
15,000 - - 38,000 300,000 - - 5,000
10,000 - y - 37,000 200,000 | " 4800
5,000 - . | - 36000 “ - 4,600
L 100,000 -
5,000 //\/ % - 34,000 0 A v200
L 33,000 rM
10,000 - | 32,000 -100,000 - - 4,000
15,000 - 3,800
- 31,000 -200,000
20,000 " 30,000 - 3,600
-25,000 1 " 29,000 -300,000 - | 3,400
-30,000 A L 28,000 -400,000 - L 3,200
© \2 Q S ™ \e) o "2 %] ) o \2 Q S 0 \e) o Y > N
N R T M G N R I U R R N U G
s s Kihe > > ¥ S S Kol M s N Ko o > ¥ ¥ ¥ ¥ M
S 8 8 ) ) 5 0 S ) 8 S 5 5 ) 5 8
U NEIBEEIEEER S A E RS —I/NEBR RSN EE ==/ S&PS500HiEFBERZAFEREMU — /) S&AP500iF AEIE UL (E
3 Py = e + o 3 sye —a =
CFTC /BEnEREIERER S AR EIFEMI CFTCVIX BiEIFEERZH AKEFEMI
50,000 - - 17,000 0 e 40
40,000 - L 16,000 -20,000 - - 35
30,000 - “ A Al ‘ ‘ - 15,000 -40,000 - - 30
20,000 -
- 14,000 -60,000 L 25
10,000 -

0 13,000 -80,000 - - 20
-10,000 12,000 -100,000 - L 15
-20,000 - 11.000 -120,000 - L 10

] & Q 2 g \e) ) e %l )
-30,000 4 L 10,000 q/\,\“\ q/\,\“’\ & \\9(\’ \,;»V’ KO '»\& '1«\%0’ \\9@
Q "2 "2
2021/4/6 2021/10/12 2022/4/19 2022/10/25 5 s & & g g s g 'ﬁ'ﬁ
UNREERBSIFEERZAFERNU —/\EEREAPEIEE VIX EFEERFG AR EFEM —VIX Ig8&(E

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



%

B

@-ﬁfﬁﬁﬂﬁ'

HUA NAN FUTURES

CFTC RME=THEFBRRZAFEREMI

CFTC =B 2 FEEHEIFBRERZ AR EF I

e EE 10 FEIBHERAERZAREREM —x6 10 FEBEERPEWEE

B RPEEHEEERRHIAFE

3,500,000 - - 101 500,000 - S 112
i 1 ——
3,000,000 00 400000 |
2,500,000 - 99
2,000,000 - 98 300,000 +
1,500,000 - 97 200,000 . A
1,000,000 - 9% 100,000 |
500,000 L 95
0 e A T g A e e e e
0 — - 94 - - 100
-500,000 - L 93 -100,000 - L 98
© ® o o x & o N 0 “ © ® o o x o o N 0 “
™ © o N A A o & of v ™ © N e A A o & ofV v
P! " \ 2 M \ \ \ \ N " " \ > ! \ \ \ \ S
v v i - AN av v av av W v v i AN AN av v v av W
) ) S S & S S N S S > ) B S & S S S S S
e ERGHEE TTHI B E RS AE 2B —EMNETi RS IR E e EE 2 FERIEHERERSGARERRU —=6 2 FEBERBPEWEE
- == 1= o =+ :ﬂ? - == 1= = = -+ :ﬂ‘:
CFTC =M 10 FRIEHEIFFERZAFEFEMI CFTC =B REABGEHEIFFERZAFEFEMI
700,000 - - 140 400,000 - - 210
J L 200
600,000 - 135 350,000
500,000 - 130 300,000
250,000
400,000 -
125 200,000
300,000
120 150,000 -
200,000
1 100,000 - 140
115
100,000 50,000 - - 130
0 110 L 120
© S 2 x % o N 0 “
N\ \,\"‘\ \,\“3\ & SN oM o o & & o
q Y Y N e \¢ 1 o 3 9 >
8 B S S o~ o~ S S S K A
) S S > ) > ) N
N

Fna

Ml —=EREBEGEIAHEWREE

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



