5E8H : 20231712 HE : 2023/7110 5EH : 20231719
202307W2 202307 B&1aEE# Ol 5

EBAE Put  OlEH OlEE Call REBAE Put OIIEH
16,250 1,144 0 72 | 15900 [M2B85 234
16,300 3491 2 141 | 16,000 151
16,350 1,710 5 127 | 16,100 19
16,400 1,197 3 126 | 16,200 167
16,450 2204 % 486 982 [} 16,300 701
16,500 1,980 124 16,400 467
16,550 2 693 7 16,500 394
16,600 1,083 263 16,600 383
16,650 2 006 201 16,700 13
16,700 (IIFISA9 211 23 16,800 53
16,750 [BMll722 1,784 389 16,900 112
16,800 |I401 290 113 17,000 -230
16,850 [l 2,052 105 403 17,100 28
16,900 | 1,663 32 335 17,200 67
16,950 [ 1,038 164 277 17,300 15
17,000 [ 1,060 48 846 17,400 12
17,050 || 690 9 107 17,500 -1
17,100 || 435 -50 -224 17,600 -1
17,150 | 216 21 134 17,700 0
17,200 | 225 A7 521 17,800 0
17,250 | 62 2 101 17,900 0
17,300 | 115 -3 4 18,000 | 1 0
PIC Ol IBFEs 18 st m @t PIC O3t ERE:t
121,642 20,317 75197 11190 84146 2716

SHIERZ  0.0699 FEHPIC 1.00563 SHIERE({E 01138

SEFHEA : 2023F7H10H ERKIR : B EHEEE - FERHEHS

KGI FUTURES



SEHE - =EESE

€4 = —-— : - (=1
e =XKEZAKXFEEEZ
ERHE ETHE
BESSH B SHMUEE EASE BEASE SN SHEE
114,645,164 107,301,444 7,343,720 8,159,260 757,135 2,916,250 -2,159,115 27,432

52,890,146 42,739,846 10,150,300 737,792 | 1,286,488 0 1,286,488 60,988
17,727,540 42,802,743 -25,075,203  -1,113,614 | 978,119 1,574,924  -596,805 -190,383

EmEE EEEHE
=k R ERMU BEMIER B EL=8 BEBMU  FERAIER
H&E 1,775,947 2,037,195 -261,248 -64,056 | 302,320 3,023 299,297 33,769
®’is 22,369 0 22,369 17 0 0 0 0
BEH 280,633 1,129,494 -848,861 39,596 95,108 436,438  -341,330 -35,076

EREEE-RKEAJIRBERZARFEEOH

E# CALL B PUT
BEAOH BEAO FEHMu FEMUEE BEAFAOH EAOH FIU FEMEHE
sNE 31,132 13,035 18,097 -483| 36,010 18,424 17,586 -169
1”’E 200 0 200 0 500 113 387 0
HER 69,352 68,122 1,230 6,965 | 63,907 58,166 5,741 -4,085
BEZEAR) 3,479 2,083 1,396 5 0 1,328  -1,328 -1,328
BEZEAGER) 15,308 1,954 13,354 0 5400 20,513 -15,113 1,117
BEZEA (ZER) 16,715 0 16,715 448 9,173 22,079 -12,906 3,377
TXRZZAGR) 35,683 36,162 -479 7,875 | 38,984 30,963 8,021 3,371
TARRZZAGER) 37,070 32,861 4,209 -928 | 36,003 50,060 -14,057 1,799
TARSAZER) 87,579 73,995 13,584 7,688 | 75,235 92,154 -16,919 5,151
EimARMEHE GER) 85,522 1,963 88,576 4,578
FhEXRPHE (FA) 249,945 18,457 243,749 27,591

SEHER . 2023F7H10H ERRIR : S EHERE - XERHEMSE

%Jl EHE

KGI FUTURES




16.5

16

15.5

15

14.5

SEFHE - 2023F7H10H ERKRIR

e T - L e L i

— == CEE =t R —
— =_.F—-_.|i_ £ e = ]

=Rl =/l =-lRmFEA

09 10 1 12 13

I:IIE_,

g EEIERIE  AERHEHSE
Bﬂ HHAE

KGI FUTURES

HAERZZFh -



SiEfARSRIAE

18000 -

17500 -

17000 -

16500 -

16000 -

15500 -

15000

—a158A —Call [EK —PUT EiK

" Ay"l"}y"&\"“ . “"b

- 60%

- 45%

- 30%

15%

2023/4/12 2023/4/28 2023/5/17 2023/6/2 2023/6/20

SEFTHE : 2023F7H10H ERIRIR : SEZ8ER5F - S EHHEEIE .

L O%
2023/7/10

AERHEMSZ



H=

Fﬂﬁ S>EE

OISR U T

EsO8 © Exﬁ’f;%
78B7H 62,872 68,607 -5,735
Cal I 7H10H 69,352 68,122 1,230
7H7H 62,466 52,640 9,826
PUt 7H10H 63,907 58,166 5,741

SEFTHE : 2023F7H10H ERIKIR :

s EEIEEE KEREMHSE

A

gl & BB

KGI FUTURES



15 19000

EIERE T HRFEP/C Ratio

1 18000

13 |
1 17000
1 16000

1.1 v§‘°\_/~/

1 ! 15000
09 | 1 14000
1 13000

07 F
1 12000
1 11000

05 F
L] | 10000
0.3 9000

2023/4/12 #=#% P/C Ratio — I gy 2023/7/10
—CALL ZAKRFERBLE —PUT ZEAKRFERBLE

SEFHEA : 20235F7H10H ERRIR : S EHEERE - XERHEMSZ

KGI FUTURES



1,200,000

1,000,000

800,000

600,000

400,000

200,000

0

-200,000
4/18 4/27 5/9

NERERSERTEZNEERHE(T)

5/18 5/29

— A58

18000 35,000

17500 30,000

17000 25:000

20,000
16500

15,000
16000

10,000
15500

5,000
15000 0
14500 .5,000
14000 -10,000

6/29 7/10 4/18 427 5/9 5/18 5/29 6/7

IEEFEESERFEOEFHRUREE

6/16 6/29 7/10

NEERRSEATEOHNEE —aEl

18000

17500

17000

16500

16000

15500

15000

14500

14000

H
2023/7/4
2023/7/5
2023/7/6
2023/7/7

2023/7/10

=ikl

17103
17005
16689
16624
16553

AEEORGEEE OISR E£5HFE(F)

-6,466 -786 174,596
1,467 +7,933 111,912
771 -696 15,893
825 +54 -1,456
511 -314 -17,268

EERILRE
+26,241
-62,684
-96,019
-17,349
-15,812

SEFHEA : 20235F7H10H ERRIR : S EHEERE - XERHEMSZ

gl & BB



ZERFEORFEE

500,000 18000 60,000 18000
400,000 17500 50,000 17500
300,000

17000 40,000 17000
200,000

16500 30,000

100,000 Il II I | "
o || {1111 (111] [

16500
- 20,000 16000
! II""
-100,000 15500 10,000 | I | I 15500
e 1500 0 LA . I " - I 15000
300,000 1 I I | | | I II I
6/7

14500 -10,000 14500

-400,000

-500,000
4/18 427 5/9 5/18 5/29

14000 -20,000 14000
6/16 6/29 7/10 4/18 4/27 5/9 5/18 5/29 6/7 6/16 6/29 7/10

m EEREEESEATRLNEERE(T) —okl mEEFEERSEATEONFE —AaEH

BHEREEEZIERFEORFEHRUNEEE

H A afell RESOREE [OBUEE  SEFEFEH(Tx) EEHEEE
2023/7/4 17103 11,518 +3,629 -150,432 -37,700
2023/7/5 17005 -12,756 -24,274 -62,522 +387,910
2023/7/6 16689 -7,668 +5,088 -36,972 +25,550
2023/7/7 16624 -15,561 -7,893 -68,566 -31,594
2023/7/10 16553 -4,511 +11,050 -71,452 -2,886

SEFHEA : 20235F7H10H ERRIR : S EHEERE - XERHEMSZ



Buy CallR*EE£E

2,500,000 18000
17500

2,000,000
17000
1,500,000 16500
16000
1,000,000 15500
15000

500,000
I I I 14500
Illlllllllllllllllllll I I Illlllllllll 14000

4/18 427 5/18 5/29 6/16 6/29 7/10
-CALLEH$¢E7§§’\J§§E(:FTG) — A1

1,300,000
1,200,000
1,100,000
1,000,000
900,000
800,000
700,000
600,000
500,000
400,000
300,000
200,000
100,000
0

Sell Call R EE£EH

18000

17500

17000

16500

16000

15500

15000

Il ‘

Illlllllllllllllllllll I T | [ 14000
4/18 4/27 5/18 5/29 6/16 6/29 7/10

mm CALLEARFELNEE(Tr) —AEEHY

Buy Put k¥ = &% Sell Putk EFE £

300,000

250,000

200,000

150,000

100,000

50,000

0

4/18 4/27 5/18

mmPUTES R FEZNEE(TR)

5/29 6/16

— a1l

6/29

EEf =)t

18000

17500

17000

16500

16000

15500

15000

14500

14000
7/10

: 2023F7H10H &ERKIR :

250,000 18000
17500
200,000
17000
150,000 16500
16000
100,000 15500
15000
50,000
‘ ittt I‘l“ll
| e T
4/18 4/27 5/18 5/29 6/16 6/29 7/10
mmPUTESRFEENEE(Tr) —ABEE
=y
S| EHIEIE . AEREHS=
1=

%ﬂ% HA

KGI FUTURES

=S|




Buy Call - Sell Call xR FE £

1,200,000

1,000,000

800,000

600,000

o

4/18 4/27 5/18 5/29 6/16 6/29

mm SNVECALLKRFEESEFE 2 —=Oa1EH

Buy Put — Sell Put X FEE££

100,000
80,000
60,000

40,000

0 I III-I I I

-20,000

-40,000
4/18 4/27 5/9 5/18 5/29 6/7 6/16 6/29

mm SPEPUTAKRFEEEFEE —aEH

400,000
lll---.-llllllll.--llllllll IIlllIIIIIIl

7/10

\

7/10

18000

17500

17000

16500

16000

15500

15000

14500

14000

18000

17500

17000

16500

16000

15500

15000

14500

14000

SEFHEA : 20235F7H10H ERRIR : S EHEERE - XERHEMSZ

KGI FUTURES

Bﬂ%ﬂﬂ%



s AREPHNHEEEREREC A HABEE TR ZEMNKE - ARERSESRM2ERRE
ﬁ" SEEBNHBMREZER - HElEHPERGOARAS (UTHEAALT ) HAREASTHVERE
- REENREEAEEOZBRIAFRSE RS 2EMFIERABNBEMES - XA T
G AERBAN

F AHSESABEMHRSE FREFRBESRMUERNR - 2RTMERTAREMERERE - ARS
W@KVC%*%F*UZEEH'H%  REABERTE  HEEZEBSMBERENDREZEIEES -
WFRIESIEERE  MAFRE - EBEAHEEMBEERREREAL -

F AHEABAEANTARRAHEARERNAEMTRZZ2EE - BN - EE - BS - IR - 5
.%"HE% EBEAERT - ZRAAHEMARBEBRARSHERTRSERFTIETHRZASIR
AR RS R B EQEE -

M~ X SEABAMSHEABERAKRIRCIGERABERERED - BRES - UESSRETEHRS
At HERTARREARARKRZES -

h - ARREABFIARM S INIEIROIERES BEREZAR - ﬁﬁﬁ*ﬂﬂ’]ﬁt% it iEtR&E8E
BRENEHMA oNMRINATZEREE EHSZEE  BEFASEREZAE - BiAK
BRBEBELEMFRAT  AREXLEH - DT\KFC%Eﬁ%E,EIJiEIZ

F AHEABZEFREBRARTFMES - IREQIAFLAEARE - RIEEARERXQTREE
E?JI]LUI%%? S| - B8R - TE - 8% - I8 - #8EFEHTR  EURLEALETZFEZTSH -
ARERTFRE

t - ARSERBERBZTFEARARTRITBEZNZEFPRE - MIAEMUARERASSELEER
EEMEAREEEZTFMA - KRTVFFRE

FFolEIRFER - LI0OFEEEFFE0053 KGIEEEHI - SltmEERME—ER2I6IEEMT - 1212 K138
http://www.kgifutures.com.tw E7%(02)2361-9889



http://www.kgieworld.com.tw/

