 omEEEEOIER

HE§ : 2022/6/10 =8 H : 2022/6/15 HEHB : 2022/6/10 #EEH : 2022/7/20
202206 A& IREEE Ol 5l 202207 B&1REEE Ol F5l
Ol 1&i@ Call BHE Put Ol 1&g Ol 1Z;R Call BLE Put Ol &
0 37 15,400 [ 6,297 995 0 4 15,000 | 3,010 371
-1 518 15,500 [ 7,797 -71 0 1 15,100 [ 952 287
0 410 15,600 [ 5,954 1,001 0 3 15,200 [ 1,859 718 X
-15 433 15,700 [0 5,392 -29 3 26 15,300 | 1,110 142
1 1,010 || 15,800 | 8,337 676 5 20 15,400 | 1,119 212
2 1,853 || 15,900 [[10.809 1,283 11 130 15,500 | 2,108 507
-4 2,616 || 16,000 | 13,833 739 6 60 15,600 1,543 80
11 11 16,050 [ 4,582 610 0 96 15,700 [ 575 94
-56 1,981 [| 16,100 | 9,618 1,656 1 196 15,800 [ 1,111 35
63 64 16,150 [ 5,489 1,432 41 150 15,900 [ 438 109
-41 2,726 /| 16,200 |[18,591 2,503 X 80 264 16,000 [ 811 146
139 142 16,250 [ 4,503 1,187 102 350 16,100 [ 637 38
-91 2,481 || 16,300 /10,681 1,425 14 575 16,200 [ 583 -39
3,478 3,531 || 16,350 [ 4,165 898 161 1,909 | | 16,300 [ 1,440 45
2,234 5,811 | 16,400 [ 8,707 1,545 250 944 16,400 || 265 142
960 1,446 || 16,450 | 8,758 1,235 388 1,283 || 16,500 112 -28
X 3,749 9,650 | 16,500 [ 5,933 -837 387 1,914 | | 16,600 129 -17
1,935 3,128 || 16,550 | 2,153 -175 279 2,047 || 16,700 55 8
2,882 10,876 | 16,600 [ 4,947 96 320 1,819 | | 16,800 27 5
2,846 5,261 | 16,650 (111,829 -105 257 1,827 || 16,900 7 -1
3,184 14,978 | 16,700 [ 2,729 280 X 773 11,109 | 17,000 14 2
2,706 5,671 | 16,750 402 163 272 1,235 || 17,100 2 0
3,350 17,080 | 16,800 (1,575 94 155 1,130 || 17,200 26 0
2,008 5,585 | 16,850 94 41 17 1,205 || 17,300 21 0
1,563 15,010 | 16,900 441 -22 -11 631 17,400 27 5
-179 3,366 || 16,950 73 10 22 1,734 || 17,500 1 0
-57 21,373 | 17,000 || 1,024 -20 107 431 17,600 2 0
733 1,979 [| 17,050 1 1 27 360 17,700 0 0
-1,894 10,928 | 17,100 164 -5 0 287 17,800 0 0
1BEAEET Ol 45t P/C Ol #85t I1&FE4EET IERAEET Ol 425 P/C Ol #& BR4ES
28,609 187,781 | 1.0684 |200,626 15,118 4,219 34,619 [0.8092 | 28,013 4,106
REH P/C  1.1182 SHiIgmE{E -0.0498 REH P/IC 0.7864 SHiIZREZ{E 0.0228
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SEIE - EEESHER
HE=KZEARFERHER 2022568108
B FiT ERIE EFHE
BAeE 2 HEARE 0 B PHOEE | E5eE = BEBMI  BEMLIE
shE 164,160,611 140,287,202 23,873,400  -3,442,378 | 4,478,740 3 2,081,600 | 2,397,140  -298,208
"z 45,312,506 65,052,753  -19,740,247 . -1,106,623 | 418,151 | 0f 418,151 -3,425
BEE 58,016,601 23,626,695 34,389,906 374,742 | 1,395,543 ” 1,362,679 32,864 E -12,209
EmHBE FEEHE
BEAeE  EARE 0 PG FHOEE | BE5eE  ES5eE | BHQ BHUEE
HNE 572,015 1,234,911 -662,896 . 154,457 | 148,776 | 166,760 -17,984 | -29,462
1®’i5 64,732 0 64,732 | -102 0 0 0 ; 0
BER 561,400 1,112,645 | -551,245 | 31,149 513,924 | 424,204 89,720 { 50,559
SREFEE-RKEAJKREARZARFEOHER 20225 6H10H
B CALL B PUT
BEARO8 EJ‘iIIl%S( BEMI GBEMIEE BSOS BSOS FEMI EEEMHE.?%}EE
& 54,824 26, 514% 28,310 | 657 | 39,926 22,832 17,004 246
1R15 0 150  -150 o 5550 8 464 0
B ER 57,650 54,454 3,196  -2,161| 53,184 | 51,832 1,352  -4,057
BEEAGE) o -
WREEAGEA) | 26,989 9,882 17,107 -169 | 4,654 | 24,326 | -19,672 723
BEZEA (EB) 40,339 | 19,330 @ 21,009 -~ -1,742) 12,321 28,594 : -16,273 1,827
+AZBAGE)
+ARSAGER) | 74,445 54,119 20,326  -3,177 | 57,453 | 59,220 | -1,767 . 1,981
+AZBA(ZH) | 103,261 67,699 35562 -29 | 65,207 | 83,857 | -18,650 796
2HigKTHE (EA) | 194,512 | 28,610 | . 200,626 | 15,118
EHIERTH (2A) | 240,750 | 33,066 i 237,384 19,517
EiHHE : 2022F6H10H ERIKIR : BT ZA - B EHEEE
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CHINA DEVELOPMENT FINANCIAL ‘ KGI FUTURES




SieEEEER

- SEE 4 aG /
2022 F£ 06 A EE#ED TR
BEARRmAE 16600 EROIRF K= 17000
BEMNREAE 16400 EEOIRAZE 16000
BI5EEE RS IR R 15.71% A —3 2 H +0.83%
B SEEIR 14.91% A —3R 5 H +2.89%
SEESEER 16.51% Al —R 2 H -1.02%
| BREAREARE 780 B#EOIREAE 800
B FIEEE
BERREAE 680 SEOIRAZE 670
. " BEENREAE 1700 B#EOIRAKE 1680
ERbEERE
EENREAE 1500 SEOIRAE 1460

SEBH : 20225F6H10H ERIKIR . E2MER S - S BEEE

PERF I n gl & B &8



= SBE 400 135
2022 &£ 07 H EEE SR
BENRREANE 17000 E#EOIRAE 17000
BEMREAE 15000 EEOIRAZE 15000
HEelE 2 REI =R 17.03% Al —R 5 H +0.64%
BI5EEE BREESEEFHER 9.08% WAl —R 2 H +1.42%
BERSRER 25.56% WAl —R 2 H -0.81%
22 2P/C_Ratiol& 0.937 Al —R 5 H -0.20
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14,978 15,010
15,000 13,833 13,501
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6H9H 3,542 | 43,185 5,357
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6H10H | 57,650 | 54,454 3,196
P 6H9H | 55,959 | 50,550 5,409
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