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ìæòÂÂóäÉòÛëòÎÎóÔ Single Stock Futures Ã÷ĈÚ-æÈ Õ­èã Volume 

Āæñ Open Interest 

Open Interest  ÅøîÉČóÚèÚÃîÈëòÎÎóØöćâöÂóäÿÜõÕë×óÚñîãú¬ Ì÷ćÈÉñ

ÅČóÚèÔëñëâÖòĈÈĀÖ¬èòÚĀäÂØöćëòÎÎóâöÂóäÌøĈîÃóãÉÚ×÷ÈÜòÉÉùÛòÚ 

ë×óÚñÅÈÅ­óÈÉñÿßõćâÃ÷ĈÚÿâøćîÝú­ÌøĈîĀæñÝú­Ãóãëä­óÈëòÎÎóĂìâ¬Ã÷ĈÚâó 

ÿË¬ÚÝú­ÌøĈîÖ­îÈÂóäÿÜõÕ Long Position ÿßõćâìäøîÝú­ÃóãÖ­îÈÂóäÿÜõÕ 

Short Position ÿßõćâ ĂÚØóÈÖäÈÂòÚÃ­óâ ë×óÚñÅÈÅ­óÈÉñæÕæÈÿâøćîÝú­Øöć

âöë×óÚñ Long ìäøî Short Position ÜõÕë×óÚñæÈ 

Volume Åøî ÉČóÚèÚëòÎÎóØöćâöÂóäÉòÛÅú¬ÌøĈîÃóãÂòÚĂÚĀÖ¬æñèòÚ  

 

ÂóäèõÿÅäóñì°ëòÎÎóÔÌøĈîĀæñëòÎÎóÔÃóãÃîÈ Single Stock 

Futures ĀÛ¬ÈÿÜĆÚ 4 ÂäÔöăÕ­ĀÂ¬ 

1) äóÅóàõèÿÉîä°ëĂÚÖæóÕÿßõćâÃ÷ĈÚ - Volume ÿßõćâÃ÷ĈÚ - Open Interest 

ÿßõćâÃ÷ĈÚ ë×óÚÂóäÔ°ÚöĈëñØ­îÚĂì­ÿìĆÚè¬óÝú­æÈØùÚâöÂóäÿÜõÕëòÎÎó

Ăìâ¬âóÂÃ÷ĈÚĀæñÖ­îÈÂóäâöë×óÚñ Long Position âóÂÂè¬óÞòćÈ Short Ì÷ćÈ

ÿÜĆÚëòÎÎóÔè¬ó SSF ÖòèÚòĈÚãòÈÅÈîãú¬ĂÚĀÚèāÚ­âÃóÃ÷ĈÚ  

2)  äóÅóàõèÿÉîä°ëĂÚÖæóÕæÕæÈ - Volume ÿßõćâÃ÷ĈÚ - Open Interest 

ÿßõćâÃ÷ĈÚ ÂĆÉñëñØ­îÚè¬óÝú­æÈØùÚÖ­îÈÂóäÿÜõÕëòÎÎóĂìâ¬âóÂÃ÷ĈÚĀÖ¬

ÿÜĆÚÕ­óÚ Short Position âóÂÂè¬óÕ­óÚ Long Ì÷ćÈÿÜĆÚëòÎÎóÔè¬ó SSF 

ÖòèÚòĈÚãòÈÅÈîãú¬ĂÚĀÚèāÚ­âÃóæÈ 

3)  äóÅóàõèÿÉîä°ëĂÚÖæóÕÿßõćâÃ÷ĈÚ - Volume æÕæÈ - Open Interest 

æÕæÈ ëñØ­îÚĂì­ÿìĆÚè¬ó Ýú­æÈØùÚÿäõćâØČóÂóäÜõÕëòÎÎó Long ÿßøćîØČó

ÂČóăä Āæñăâ¬âöÂóäÿÜõÕëòÎÎó Long Ăìâ¬ìäøî Roll-overëòÎÎó 

ë×óÚÂóäÔ°ÿË¬ÚÚöĈîóÉìâóã×÷ÈäóÅóÂČóæòÈÉñ×÷ÈÉùÕëúÈëùÕ ĀæñĂÂæ­
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