 omEEEEOIER

HER : 2022/6/14 #8H : 2022/6/15 HER : 2022/6/14 #£8H : 2022/7/20
202206 B&iEEE#E Ol K5 202207 B&iEEE#E Ol K5l
Ol & R  Call BB Put Ol &R Ol i&F  Call BB Put Ol &
-5 29 15,000 (19,119 -704 0 0 14,500 | 2,387 535 X
0 6 15,100 (12,480 392 0 0 14,600 | 1,473 192
0 131 15,200 (4,710 341 8 8 14,700 || 969 128
-3 8 15,300 [ 7,882 607 112 352 14,800 | 1,634 444
5 37 15,400 [/ 13,296/ 4,535 1 3 14,900 |[1,173 101
-38 359 15,500 [ 9,838 505 18 24 15,000 | 4,683 284
9 428 15,600 [ 13,849 3,175 30 34 15,100 | 1,434 168
14 14 15,650 [ 4,382 4,382 75 89 15,200 | 1,774 192
82 544 15,700 (12,894 3,970 100 166 15,300 | 1,822 397
205 205 15,750 [13,202 3,202 23 58 15,400 | 1,440 19
824 2,044 || 15,800 | 15,381 546 178 337 15,500 | 2,598 -59
563 563 15,850 | 5,848 5,848 204 384 15,600 | 1,907 -41
3,672 5915 | 15,900 (15,256 1,103 192 369 15,700 [ 677 76
1,465 1,465 [| 15,950 [ 4,127 4,127 165 413 15,800 [ 815 -176
4,466 9417 | 16,000 (14,111 834 1,008 1,335 | 15,900 || 466 -2
2,573 7,087 | 16,050 [ 6,259 1,333 394 1,746/ | 16,000 | 983 -83
2,264 9,415 | 16,100 [ 7,846 -365 678 1,289 | | 16,100 | 868 -68
4,811 8,008 | 16,150 (2,685 -1,627 367 5,100 | 16,200 || 521 -20
X 6,169 13,936 | 16,200 [ 6,522 -2,142 727 3,160 | 16,300 [ 1,354 -27
5,318 9,349 | 16,250 [ 2,600 -545 1,840 3,448 | 16,400 [[ 250 -7
1,773 13,272 | 16,300 | 5,316 -1,742 X 2,300 4,158 | 16,500 115 -1
1,387 9,145 | 16,350 | 2,962 -338 716 2,910 | 16,600 115 -14
-797 13,363 | 16,400 | 4,251 -1,120 610 3,298 | 16,700 77 23
-2,341 5,318 | 16,450 |1 2,725 -245 73 2,893 | 16,800 17 0
-826 13,374 | 16,500 | 8,493 -1,104 -291 2,253 | 16,900 8 1
-1,121 4,583 | 16,550 | 1,664 -57 -643 7,321 | 17,000 31 2
-1,947 12,324 | 16,600 | B,304 -362 -8 1,258 | | 17,100 2 0
-1,314 4,299 | 16,650 || 1,678 -84 -4 1,502 | 17,200 26 0
-978 11,706 | 16,700 [ 2,386 -89 -81 999 17,300 21 0
-1,411 [14,434 | 17,000 [ 1,002 3 50 337 17,900 0 0
IEEARE Ol 4% P/C Ol #85t 1EE4EET ZRARET Ol 485 P/C Ol #& BR4EE
21,389 246,827 | 0.9269 |228,788 23,264 12,161 54,580 |0.7580 | 41,369 5,096
REH P/C 0.8795 SHIBRZE 0.0474 REH P/C 0.8551 SHIgEE{E -0.0972
EFHE : 2022F6H14H BERRKIR : KSR 50 - Sl EH SIS
:l PEHFIFIEIZE [\ gl B Hi &5
‘ CHINA DEVELOPMENT FINAMCIAL ‘ KGI FUTURES
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/ = H L= N e E
SEEE - EEESIEER
HE=KZEAKRFEEEHER 20226 14H
Efii: Fo SikBE EFHE
BAeHE 2 BHASE BEM  BHOUEE | EHeE B AEU | FEMIER
sE 179,501,946 172,257,206 7,244,650 -8,795,457 | 4,864,603 3 2,765,413 | 2,099,190 | -10,996
=15 40,437,752 67,384,560 -26,946,808 | -499,832| 384,077 | 0| 384,077 -21,717
BEE 56,346,010 23,337,660 33,009,250 2,023,375 | 1,155,930 | 1,287,782 -131,852  -209,718
RS FEEHE
BASHE  EASHE 0 OBSMI CRPMEE | BEreE | ESSE | OSSMI FHLEE
sE 1,297,452 2,335,710 . -1,038,258  -130,492| 291,036 | 280,826 10,210 |  -9,154
®is 62,551 0 62,551 | -1,027 0 0 0 ; 0
HERE 622,606 874,471 251,865 82,702 | 391,417 | 280,600 110,817 | 10,825
SREER=XZEAIKRBERZAKRFEE OHEHR 20225 6H14H
EiE CALL B PUT
BEXRO# EED%( FEMI REMUEE BA O B O B 5;54%51:1125}3%
& 64,141 24,429 39,712  7,875| 50,803 24,467 26,336 5,267
1R15 0 0 0 50| 750, 8, 664 0
BER 68,818 95824 -27,006 -16,114| 66,379 | 55581 10,798 11,324
BEEAGE) o
RHEZEACGER) 28,372 4,897 23,475  7,559| 4,654 24,424 -19,770 -3,024
BEEA (BB) | 46,018 9,294 36,724 8,406 | 9,995 37,230 -27,235 .  -5,318
+A% 5 AGE)
+AZSZAGEIR) | 80,685 84,627 i‘ -3,942 . -11,471| 67,473 71,715} -4,242  -9,295
+ARZRSAZR) | 119,726 105 696 = 14,030 -8,914 | 77,585 ! 104 733 -27,148 | -12,625
EHHRPHE IA) | i 255,010 | 21,338 ' | 228,788 23,264
EhiEARPEEH (£8) ‘ 321,714, 33,763 : 279,7401 28,700
SEFHEE : 20225F6H14H ERKIR . S2ER S5 - Sl EHEEIE
PEFBERIE ‘W gl & B B
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2022 &£ 07 H EEE SR
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HEelE 2 REI =R 19.23% A —R 2 H +0.63%
BI5EEE BREESEEFHER 11.45% WAl —R 2 H +0.84%
BEESKEER 30.23% WAI—R 5 H +1.10%
22 2P/C_Ratiol& 0.765 Al —R 5 H +0.10
REEP/C_Ratiol& 0.758 WAl —R 25 H -0.10
| BRERRERARE 770 BEOIRKRE 810
BTEREE ——— o
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ERhEERE
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P N

H 2 RS OIS A ET

HEBERE

ST #8(H)

6A13H | 59,409 | 70,301 10,892

Call 6H14H | 68,818 | 95,824 21,006
6HA13H | 59,034| 59,560 -526

Put 6H14H | 66,379 | 55,581 10,798

SHHBE : 2022F6H14H ERIKIR . E2MER S5 - Sl BHEEE
B & 5 8
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