O xumE

SinoPac Futures sk ¥ a1 - W A% BfeHAERBHE 2024/2/22
=KRBEEERB(En) (B#31.5197C #E0.6%) INEIRE VS BEEERAKRTFE=S
9I\ =§ ;Q 1%- E % ‘8‘ % HCmax HPmax #BCmax #BPmax
fisly i} +164.59 | -3.01 +78.68 | +240.26
Ti® | 3461 | +6.00 | 4001 | 6952 | |27 22000
21000 21000
RERBKRH
EIRRE | RRIEE | TRARE | BxigE | 2000 20000
LHIRR| 454 69.68% 446 25.72% | 15000 19000
LHERRZE| 330 55.42% 393 37.30%
18000 18000
BIEEEEARERHKRTEE
BEABE/O | @ErEE/0 | | 17000
CALL 21400 5658 19100 14889 16000 16000
PUT 17500 5146 18500 8818 2023/12/4 2024/1/9 2024/2/22
P
=AREANEEEESAIOR (BAI : O)
Contract %fé?' - EE - BE .
FREMI | BERIERE | (hTHIE% | BEMU | GBEPIERE | THIE% | BEPMI | BEPIER | Hi5%
a8 15 +3085 +664 3.5%| +4280 +55 4.9% -6346 -323 -7.3%
g 7 +254 +111|  20.0% +120 -12 9.4% -195 51| -15.3%
£ F -457 -103| -39.0% +9 0 0.8% -29 +14 -2.5%
CALL +28885(  +4599| 17.3% 0 0 0| +13488[ +3903 8.1%
PUT +34801| +4065| 18.6% -172 0 -0.1% -5372 -1459 -2.9%
AITARS ABESIHMAOE (B : O)
= = 4§EE£A A 354%7@5%)\ ‘ 2
ig=! 15 Hihg 1R L= b pie HithH EE | KFE=E
&8 5 +3463 -753 -255 -166 +1041 +1283 0 0 87522
g f +119 +67 0 0 -176 -21 +2 +2 1271
£ R -574 -55 0 0 +135 -19 0 0 1171
CALL +14251 +1562| +14780] +2692 -5118 637 +6159] +1359 166820
PUT -15371 -1891| -12508] +1007| +8781 +970 -3292 -1714| 186914
BIEHREIRTER
Contract et =) =K o ARER|  FREXIR| HRE| KRFEE| OIERE
TNtER &L 18826.85( 18881.77| 18758.15| 18852.78| +176.47| +0.94%| 4040.6{&
&i5H=H 18887 18890 18751 18886 +193| +1.03%| 84610 74973 +4212
&iEHmA 18859 18875 18744 18874 +189 +1.01% 1403 1164 +762
NRIAE=R 18837 18895 18751 18886 +193| +1.03%| 133827| 42802 +5763
NEIAIEMA 18850 18880 18743 18874 +189 +1.01% 7181 3870 +1264
INBIETE(IE) - - - - +192| +1.03% - 351 +66
EFEH 971.07| 975.00| 965.28| 972.07| +12.38 +1.29%[]2887.75(=
ETH=H 968.15| 973.55| 965.10| 973.30 +14.6 +1.52% 1611 1067 +94
ETHNA 969.10| 972.00| 966.75| 972.80 +14.7| +1.53% 31 14 +11
EREE 1705.34| 1711.10| 1703.21| 1708.98 +3.73] +0.22%| 52.14f8
ERE=H 1709.4| 1715.4| 1705.4| 1713.8 +6.4| +0.37% 694 1047 +2
EREAMA 1707.0] 1707.0| 1707.0[ 1714.6 +11.4] +0.67% 6 2 +4
HEEEE 246.03| 247.50| 245.89| 247.04 +1.6] +0.65%[1272.19{8
EEH=H 247.001 247.40| 246.30| 247.15 +1.45] +0.59% 12 30 +4
EEEIEE 14997.61| 15036.81| 14985.95| 15027.81| +44.88| +0.30%| 846.2{&
ESEH=A 15020 15053 14968 15048 +18| +0.12% 93 84 -12
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sinoPac Futures k¥ ffar - WA % B15HIERZB HIR 2024/2/22

SIREIREWRTER CRERN— R RUBEIE)

contract a8 i) =IE HE JRER|  REXIE| MIRE| ARFE| OUERE
BIBRRH 38483.66| 38618.03| 38338.58( 38612.24| +48.439| +0.13%
BEB=H 38698 38749 38673 38732 +155( +0.40% 93 1045 0
EES0015 8 4963.03| 4983.21| 4946.00| 4981.80 +6.29] +0.13%
RE=H 4998 5038 4998| 5032.25 +49 +0.98% 47 201 +6
Nasdag 1003580 | 17478.91| 17478.91| 17478.91| 17478.91| -67.188| -0.38%
WEE+"H 17744 17803 17731 17799 +232| +1.32% 1558 2557 -728
SNEARIOIEZMIBOILEE (B : %) VIXSRENZR 15 8L 1341 -0.74
BE ’iE & IMEEIEE(HE) | ——VIX(#) ——nnEER(a)
80% 19000 24 19000
60% 18600( 2o 18600
40% 18200( 20 18200
20% 17800| 18 17800
0% = \ 2L 17400| 16 17400
-20% 17000( 14 17000
-40% 16600| 12 16600
-60% 16200| 10 16200
2023/12/4 2024/1/9 2024/2/22 2023/12/4 2024/1/9 2024/2/22
BB NaEEEmIBOILER -8.30% -10.70% =R &iEEE#P/C RatiofE 1.12 +0.05
— S — R (A ) ——P/CRatioff  =——fIHEEE(HE)
45% 19000 1.50 19000
30% 18600| 1.40 18600
15% 18200 1.30 18200
0% 17800 1.20 17800
-15% 17400|1.10 17400
-30% 17000] 1.00 e 17000
-45% 16600/ 0.90 \/\/\V 16600
-60% 16200| 0.80 16200
2023/12/4 2024/1/9 2024/2/22 2023/12/4 2024/1/9 2024/2/22
KEHE R

MEZRRIAl - EFIRES SicHlR176/0 484 i

aEMBN EiR1933£18886% - BESH - SfeHRIEEE33.22%, - EFHIEEE1.23% - &R
RIEEEA82% - WERD - = KAAE#B240.26187T ; MESKRMESUSE - = KANEFZERMN396
O£10190 - HPHNEZERISEBEZE RN - FZEEME640230850 ; TARSATHFEEIAZH
aEESERI1I90%232081 -

B=mHFEFNvidia AR ZE - BERREBFERIE - 5—7HHE - BMEZ A hFedEHLE
Br ZHEBRNESRARRENER - BS5NARREIRKER - BETR-0.32%£+0.13% - BEZENvidia
BEAMPWMERE - BUMERBUIERISOMMZERS - £ 1 - AlBIRR - MESHTE L - ABaK
BERA200% —8 LW ESKEI18881.77% - BE LEERNEEEIREBLY - BMERBEG LTI - Al
SREASEE  BRPBEGZRERBUY - ABCHREGSIEMERED  BE=EIRENTR2%E4%
IR BE EAR176.47R5UN18852.78%4 - BESHE - aRSUL TEKAKEBER LRSS - RIBEMW
5 HHEREEBEREROA - WETER LRIEE - MRS HNERE  RIEHAZHAMS -

BEEARTEE)  BERRTERASEEPRHE21400% - SEARAFERAEEREL/S500% - =RH
KRFESEput/call ratiofEFH1.077£1.12 - VIXIEZI F#X0.74£1341 - ZEREZEESHAERS - (KEHE
Bt 8)
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SinoPac Futures k¥ if o - M A 4

SisHAERE®E AW 2024/2/22

EHEAREREEARERTEERE

P/Cratio= 99.41% A P/Cratio = 112.05% A
IR 3 — — —= —— FRER#% — — —= ——
R E 1@ | RKFEE B R E 1BE | KFEEE| &R
Call 23574 -254321 62285 +7926 Call 233894| -299165| 166820 +53099
Put 27801| -238307 61916 +9198 Put 267082| -263733| 186914| +65575
—RAEaEEEE
B#Iv= 116 |V B#EIv= 1309 v
Delta OIli&iRt Ol HRE KE W8 BHE WE FRE HERKE O Oligi@ Delta
0.864 -13 199 28| +155 915| 18000 35 -26| 4108| 3987 +1923| -0.136
0.835 -6 195 16 +155 825| 18100 46 -34( 1321 2168 +163] -0.165
0.801 -153 573 455| +145 735| 18200 53 -46| 2545| 2892 +592] -0.199
0.765 +29 241 68| +135 650| 18300 67 -55( 2036| 2416 +673] -0.235
0.725 -1 633 85| +131 570| 18400 85 -67| 1780| 1892 +327] -0.275
0.682 -8 736 389 +113 492| 18500 108 -77( 1867| 1353 +436] -0.318
0.637 +9| 1855 426 +99 419| 18600 133 -92| 2267| 2275 +361] -0.363
0.590 +78| 1675 674 +89 355| 18700 164 -106| 1736| 1860 +326] -0.410
0.542 +541| 2318| 1501 +76 291| 18800 207| -116| 1294 947 +446] -0.458
0.493 +961| 2734| 1741 +67 240 18900 252| -128 730 450 +342] -0.507
0.445 +547| 3597| 2494 +56 195( 19000 307 -137 227 226 +80] -0.555
0.398 +185| 2424| 1675 +45 153| 19100 368| -147 91 64 +44| -0.602
0.353 +569| 3442 3299 +42 125| 19200 432| -158 80 148 +65| -0.647
0.310 +481| 4638 2155 +27 91 19300 505| -165 8 8 +4] -0.690
0.270 +1550( 4916| 2862 +21 69( 19400 585| -170 4 440 +2] -0.730
IFHEEEIVERE
—EE IVEER) ——FEIVEER) —e—EEs(hE)
50 19000
40 18000
30 17000
20 A 16000
10 — 15000
0 14000
2023/10/18 2023/12/14 2024/2/22
—RAMEEERTEEERTE
H#OI(%fI : O) 139 7500 S 5146 E#OIEM : O)
150 7600 mmmmmmm 1407
200 7700 mmmm——— 1432
134 7800 M———— 3255
175 7900 M—————— 2390
199 8000 T e seE 3087
195 8100 mmmmmmm—— 2168
73 8200 Nemmmm———— 2802
241 8300 mmmmmmmm——— 2416
3 8400 W 1892
36 8500 W 1353
1855 8600 mmmmmmmmmm 22775
1675 8700 mmmmmm 1360
2318 8800 mmmmm 947
2734 8900 mm 450
3597 2424 8988 |.6%126
R
2361 9600 | 33
1557 3500 m° 310
1344 9900 | 29
10000 5000 0 0 5000 10000
KU SR
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O xumE

sinoPac Futures ki ey - W& A% B15HIERZB HIR 2024/2/22
FIMBEAIEEEE
BEfIVv= 1355 V B IV= 1061 v

Delta ONIEH aEH @ BHNE B8 REK HBRE Ol OlIgi@ Delta
1.000 0 0 0| +190( 1490( 17400 0.5 -1 23 422 +29| 0.000
1.000 0 1 0| +190( 1390 17500 0.5 -1 18 366 +81| 0.000
0.999 0 2 0| +190( 1290 17600 0.6 -1 34 463 +100| -0.001
0.999 0 0 0| +190| 1240 17650 0.8 -1.1 45 834 +165| -0.001
0.999 0 3 0| +190| 1190 17700 0.8 -1.6 125| 1386 +437| -0.001
0.998 0 0 0| +190| 1140 17750 0.9 -2.7 76| 1232 +39] -0.002
0.997 0 1 0| +190| 1090 17800 1 -3.3 197| 2117 +161| -0.003
0.996 0 0 0| +185| 1040 17850 1.1 -3.6 138| 1540 +155] -0.004
0.994 0 4 0| +190 995| 17900 1.1 -3.7| 1254 615 -507] -0.006
0.991 0 1 0| +190 945| 17950 1.2 -5.2 753 666 -188] -0.009
0.988 0 6 1 +190 895| 18000 1.2 -6 2424 3029 +235| -0.012
0.983 0 2 0| +190 845| 18050 15 -8.1] 1253 1921 +733| -0.017
0.977 +2 37 14 +180 795| 18100 2 -9.51 3203| 2568 -496] -0.023
0.969 0 1 0| +180 745| 18150 2.2 -12.8| 2697 3034 +1677| -0.031
0.959 +7 37 45 +180 695| 18200 2.8| -16.2| 6306 4244 +1731| -0.041
0.946 +19 25 30| +174 645| 18250 3.2] -20.3] 3590 3265 +970] -0.054
BEEETARBAER
BEEA
Contract = = — = =
=9z &l =] o HE BEMU | TIE%
CALL 15948 +2173 1874 0| +14074 14.8%
PUT 0 0 9335 -5 -9335 -9.1%
IEREEAN
Contract = = — = =
=9z 18 =z 18 BEMU | TIE%
CALL 31439 +11486 31924 +12064 -485 -0.5%
PUT 30797 +12022 28768 +11883 +2029 2.0%

FNREEEATEERE

BE#OI(EM : O) BE#OI(EM : O)
37 | 18200 EEEEE——— 4244
25 18250 w3265
34 18300 mSSSmmm——— 5031
48 | 18350 SN 3850
224 © 18400 WSS 6518
54 | 18450 SN 4993
205 ¢ 18500 M 8818
108 | 18550 S 5021
573 18600 IS 827/
531 18650 NSNS 4993
3321 18700 I 6125
2670 18750 2492
2653 18800 EEmmEN 3422

3274 18850 M 1951
7451 18900 mEN 1342
3411 18950 M 569
8325 19000 W 2017
5255 19050 1 124
14889 19100 W 232
7600 19150 | 47
10251 19200 | 41
3719 19250 | 43
5416 19300 | 46
5152 19400 4
2444 19500 3
1875 19600

15000 10000 5000 0 0 5000 10000 15000
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