VAN
-

SEHEROIER

HER : 2022/1/10 #£8H : 2022/1/12 HE§ : 2022/1/10 #8H : 2022/1/19
202201W2 202201 B&IEEER Ol 5
Ol & Call BHE Put Ol 1 Ol 1&Rt Call B#IE Put Ol 1R
0 0 17,400 1,393 541 0 16 16,700 2,818 60
1 1 17,500 3,994 1,703 0 43 16,800 4,658 27
0 0 17,600 3,695 466 0 69 16,900 2,361 87
0 0 17,650 1,311 1,311 0 534 17,000 8,135 318
-5 6 17,700 5,146 661 0 1,576 17,100 2,676 135
1 1 17,750 1,157 1,157 0 530 17,200 4214 99
3 18 17,800 8,156 3,094 X -1 341 17,300 5,919 226
25 30 17,850 3,683 2,472 -1 1,103 17,400 3,216 124
112 117 17,900 7,520 2,463 -1 580 17,500 6,111 31
73 88 17,950 5,370 2,928 -32 2,035 17,600 6,658 139
236 369 18,000 10,895 2,054 -3 2,243 17,700 6,025 296
333 519 18,050 6,209 2,489 10 2,614 17,800 5,282 414
885 1,438 18,100 7,541 1,236 -33 3,477 17,900 7,377 696 X
1,615 2,543 18,150 6,093 2,122 199 4,459 18,000 7,587 -39
2,715 4,919 18,200 7,222 2,843 -10 3,663 18,100 4,860 432
2,697 5,456 18,250 4,876 1,363 890 6,469 18,200 4,328 316
2,406 81173 18,300 5,005 -1,335 -79 8,594 18,300 2,877 90
2,338 7,640 18,350 3,434 -507 -133 7,930 18,400 1,842 -194
X 2,979 11,948 | 18,400 3,338 -100 720 11,043 | 18,500 1,458 -57
2,797 9,922 18,450 1,769 -147 527 8,381 18,600 527 -64
1,022 12,648 | 18,500 1,759 -127 248 10,987 | 18,700 190 -12
-1,299 7,572 18,550 735 21 245 11,627 | 18,800 416 -2
-3,055 7,346 18,600 572 18 -67 5,927 18,900 31 -1
-929 7,001 18,650 217 -8 -329 14,030 | 19,000 25 -1
IEEAEET Ol 45t P/C Ol #25 18R AR E IBEARET Ol 485t P/C Ol 435 iR AR ET
11,856 114,816 | 0.9313 | 106,927 27,372 2,118 127,692 | 1.0652 | 136,017 2,135
REH P/C 0.7727 SHIBRZE 0.1586 REE P/C 1.0662 SHigmEE -0.0010
BEFHEE : 2022F1H10H EBERKRIR : SE2EEX S5 - slERSEE
PEHFIFIEIZE n gl B Hi &5
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HE=KEARFEEEHER 2022%1H10H
Bl : Fi EL ETHE
BEre® | HEAe@m 0 B4 FHMEE | BEre® | HSSE | BBM | FHCEE
S 92,817,423 | 185586531  -92,769,108  3,707,065| 3735351 32627481 472603 -977,768
®’iE 58,724,148 | 49,462,688 9,261,460 | 1,124,800 564,384 | 0 564,384 | 5,248
B 70,695,296 . 13,604,959 57,000,337 | 3217843 | 1,777,322 1,763,350 : 13972 | -614,709
RS FEEHE
Ene®m @ EAS®E | B4 BHOUEE | E5em | ESSE PB4 OFHOUESW
ShE 946,000 | 4,415,910 | -3,469,910 ; 154981 | 167,042 162,077 : 5,065 : 86,252
®i5 22,524 | 0 22,524 | 115 1,688 | 0 1,688 | -3
B2 750,189 : 98,717 | 651,472 | -70,817 305488 i 345955  -40,467 | -130,154
SEREFRE-RNEAJRBRZHARFEORER 2022 1H10H
H# CALL B PUT
BEAO% EAOH OBHG OPHOEE | BSO8R EAO% B8N | BHE
5h& 47091 33629 13462  -1617| 63455 29461 33,994 170
=5 0 0 0 0 0 49 | -49 | 0
HER 61,983 | 71566  -9583 4,956 | 63,600 56988 6,612 6,589
HEEAGE) 0, 1965 -1965  -1,965 0, 3251; -3251 497
BEHEAGER) 31,929 | 24598 7,331  -3488| 8961 33252 -24291 2,416
BEZEA (ER) 36,534 | 25095 11,439 1,291 | 15670 49260 | -33,590 5,169
+ A5 AGE) 28,285 36,828  -8543 2,879 | 31,164 24975 6,189 -602
+ARZBACER) 65808 | 57,765 8,043 1,989 | 58393 71,195 -12,802 1,444
TARBAZEH) | 102431 91,857 10574;  -1230| 89,917 109,225 -19,308 -1,032
ZHISARIPH GER) ’ 127,692 2,118 | . 136,017 | 2,135
ZHBATH (ZAH) ; . 276,231 14,500 | | 276,154 | 30,020
SEFHEE : 2022518100 BERKIR : S2ER S5 - Sl EHHEEIE
PEFBERIE m gl & B B

&
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S iEEEERR
2022 £ 01W2 B EZFEETITE
BERREA= 18300 EEOIEA= 18500
EENRXEANE 18000 EEOIRAE 18000
BiIeEERE s S IR E) R 13.85% BEI—R 5 H +0.59%
BERERS KRR 14.29% A —RX 5 H +2.55%
BEESEER 13.43% Al —R 5 H -1.47%
. " BERRREAE 900 BE#OIRAE 910
EfEEE T —_—
BENRREmANE 845 SHROIR K= 860
o BEMREKRE 1740 BREOIRAE 1740
ERbEERE ——— —
BENRREmANE 1720 SHRO0OIRK= 1680
SEHMHE . 2022F1H10H ERKIE : KEHERXS5F - Sl BEEEIE

PERF I
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S e iEERE I

2022 F£ 01 A =EEED I
BERREmAE 18500 B#EOIRAE 19000
BSENRREANE 18000 EEOIRA= 17000
B SR E) =R 15.23% A — 5 H +0.12%
B EER BERSREER 14.17% A —X 5 H +1.13%
SEESEER 16.29% A —X 5 H -1.56%
3 &EP/C_Ratio& 0.931 A —RX 5 H +0.05
¥ EP/C Ratio& 1.065 Al —R 5 H -0.00
‘ " BERERREAE 900 B#EOIRAE 910
BFEERE » — — —
BENRREAZ 845 SEOIRF A= 860
o BEMURRANE 1740 BE#OIFAE 1740
ERhEERE — —
SENRREANE 1720 EEOIRAE 1680

SBEFHE - 2022F1H10H ERKRIR : SEHERZFh - Sl EHASEIE
k3 I ' w HA 1=
Ep%ﬁﬁéﬂﬁﬁ h gl BB E
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SEBH : 2022F1H10H ERIRIR : SE2H8ER5F - Sl 2SR
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19000 - l:l =F; H Call Bu\l PUT B,...\/

18000 -
17000 - - 50%
16000 -
15000 -
- 25%

14000 -

13000 -

12000 rrrrrrrrrrr1 o111 11/ 111110111 1rrrrr1r1rrrrrrrrr1rrrrrrrr1rrrrtr1rmirTrTr T T T T T O%
2021/10/15 2021/11/2 2021/11/18 2021/12/6 2021/12/22 2022/1/10

EFBEA : 2022F1H10H EZERKRE . E28MER S5 - S BHEEE
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SlEBEEEEOIEHE(E=

m i PUT Ol 8k : 27,372 m 75 CALL Ol 81k : 11,856
4,000
3,094
: 2,979
3,000 2928 284150 697 2,797
’ 2,4722,463 2,489 ,
2,054 2,122 ,
2,000 1,703
1,311 1157 1236 1,36 1
o 022

1,000

541 466 .

]0 1 Io 0 1 18

0 T T T T T
B -100 -147 -127 2 -8
-1,000 507
-929
-1,335 -1,299
-2,000
-3,000
-3,055

-4,000

o o o o o o o o o o o o o o o o o o o o o o o o

o o o Tp} o Lo o Tp} o Lo o Lo o L0 o L0 o L0 o L0 o L0 o L0
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SEHA : 2022518100 BERKIR : SE2HER S5 - S BHEEE
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S REE#HOI BHE=

m 35 PUT Ol 48%5 : 106,927 mE75E CALL Ol 484%H - 114,816
14,000
12,648
11,948
12,000
10,895
10,000
8,156
8,000 7,520 I
6,000 5.146 370 I
3,994
4’000 3,695 3,683 l
393 1’7 II
21000 1739 1,311 1,157
0 1 0 0 6 1 18 B0 ¢
0 -
o o o o o o o o o o o o o o o o o o o o o o o o
o o o Kp] o Lo o L0 o Kp] o Kp] o Kp] (@) L0 o L0 o L0 o L o Ln
< 0N © © N~ Ny 0O 0 0O 0o O O +d o3 N N &M 0 8 9 ;00 n o o
N~ N~ N~ N~ N~ N~ N~ N~ N~ N~ (o0} (o0} (o0} (o0} o0 o0 o0 o0 o0 (o0] (o0] (o0] (o0] (e'0]
— —i - i i —i — — i — — — — — — — — — — — — — i —

SEBEE : 2022F1H10H ERRKIR . E2MER S - Sl BHE
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H 2 RS OIS A ET

U )

Ca” 1H7H 55,207 069,746 -14,539
1108 61,983 | 71,566 -9,583

1H7H 55,832 | 55,809 23

PUt 1H10H 63,000 | 56,986 0,612

SEFHE . 2022F1H10H ERKIR . E2MER S5 - Sl BHHEEE
B & 5 8




1.6 21500
EEFERENT H RF&P/CRatio
15 F
4 20500
14
1 19500
1.3
| 1 18500
1.2 I I | e
J | | | 1)
T\
) || 1 ‘ “ | HlH | -
1.0 I/~ |
' 16500
0.9
15500
0.8
14500
0.7
0.6 13500
2021/10/15 2022/1/10
WINP/C Ratio e [IEF5H] em—CALL BAKRTAELE  e—PUT FAR PR

EFRBH . 2022F1H10H BERIKIR - 2SR ZAT - Sl BHEEE
ﬂ PEFMEEIE g &S
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400
350
300 F

250
200
150
100
50
0

m Call Ol

2021/10/15 2021/10/29 2021/11/12 2021/11/26 2021/12/10 2021/12/24

m PUT Ol

2022/1/10

SBEFTHE : 2022F1H10H ERIKRIR :

SE2HERSM -

s S R IE
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—  AREPHNAEEREREZIEECLARARBERUEZENRE - BRFHSERMMZENREREERER
HEMEZER - el BHERMARAE (U FEART ) HARSABTREREY - TEEMKSEAEED
BRERE - ARSMBZENASREARNFEMNES) - XATRAEREA -

— RS AREHRSE  ARBFIARSEMERVUR - XREMEABTAERMEERE - FHREABTARAERRK
REMNZFAMEIRE - RHAREFRTAME - EEZEBSMBENEZEMET - UHEHIESEZEERRE - 18
HE - BEAHEAMBRRRERAL -

= FHEABTFAENNASRABEARERNAEMTRZZEE - B - EF - BS - ##5  SIFAEB - &
FEMERT  ZRATAHECNARBABRSHER SRS HIMETHR A5 I BN ETESFEEOUEE -

M~ XRSEASEHABRRMEIRCISERAR ERREAELN - HEES  ESRRIRETERNG - HERT
ARREBRAURRZET -

h- 2&#&*WéﬁﬁﬁﬁB‘Zfﬁﬁﬁ?a’f“jﬁﬁﬂiﬁ%ie;i;{z‘ffzxﬂ MAARRNER - ZiTDHEREGGBEELEEREH
MET D IMRMASZIEIREE - EHSENRE  BEFAFEEEZHR BRKBBEELENART - FRE
FEH  MARNKREFRARKRZEET -

N AREABZEFEBR A LSRR  FFEXRIFAEARE - f’fJJ:1Iﬂ5IE£‘72I§’\TE’fE}EE?J[Iléliﬁﬁﬁﬁ% 3
S5IF - B - T - 8% - RIS - #EFAERTA  EOURLEIQEZFEZTHR - FRERKTFR

t ARSERBEIRTFEZFEEALTIRITBEE[RNZERRE -  NEERAUARERXATELXEEARE MG SR
SEEFMA - XRTFFRE -

/

ATOIREIRT IR | 100F BB FH0115% KGIFBHE NI | SIEHEEREIE—FR2IRCIZEMD - 1218 %1312
&E54(02)2361-9889

SEHE : 2022F1H10H ERIKIR : 2G5 - A BEHEEE - FERHEHS
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