 AIEEEROIER

HER : 2022/11/22 &5 : 2022/11/23 HER : 2022/11/22 #E A . 2022/12/21
202211W4 202212 B&BEIEERE Ol 5l
OliZr  Call BHE Put Ol 12w OliBiR  Call B#(E Put Ol 1&g
-3 80 13,600 [ 1,289 -248 1 410 13,000 [ 4,556 -325
-2 186 13,700 [ 2,026 -75 0 353 13,100 [ 1,385 -17
-10 476 13,800 | 3,050 -139 -7 291 13,200 [ 1,905 -7
-7 183 13,900 [ 5,570 -739 0 232 13,300 | 5,005 66
-9 661 14,000 | 8,144 -1,713 0 668 13,400 [ 2,192 132
4 153 14,050 [ 4,028 -649 -8 608 13,500 [ 3,259 51
-20 382 14,100 | 7,051 -1,834 -2 0931 13,600 [ 2,411 -29
10 194 14,150 | 4,721 -413 0 532 13,700 [ 3,632 126
-86 674 14,200 | 7,940 -704 -13 957 13,800 [ 1,952 -1
140 302 14,250 | 7,782 2,026 -3 1,614 || 13,900 | 1,686 217
-121 534 14,300 [ 9,949 3,433 7 4,026 | 14,000 | 4,417 260
274 898 14,350 [ 5,685 1,332 19 1,913 | 14,100 [ 2,052 145
811 3,070 | 14,400 | 8,862 3,093 11 2,127 | 14,200 [ 2,705 119
1,614 3,784 | 14,450 | 7,852 4,756 X 34 1,758 | | 14,300 | 2,047 54
873 7,097 | 14,500 | 8,283 3,306 339 1,807 | | 14,400 | 1,612 15
1,710 6,114 | 14,550 [.8,392 579 152 3,893 | 14,500 | 2,061 141
2,615 11,359 | 14,600 [ 2,654 493 103 2,509 | 14,600 [ 1,098 456
X 2,787 9,505 | 14,650 [ 1,144 -12 165 1,699 | | 14,700 670 216
1,778 110,703 | 14,700 | 1,035 -473 384 2,703 | 14,800 544 130
-1,175 6,907 | 14,750 321 -30 96 2,630 | 14,900 200 -3
-1,131 8,948 | 14,800 307 88 1,182 5,659 | 15,000 121 5
598 6,991 | 14,850 160 -8 -414 2,199/ | 15,100 37 9
-1,044 6,838 | 14,900 60 11 -99 3,833 | 15,200 139 -2
-444 3,764 | 14,950 78 -1 -194 6,860 | 15,300 40 2
-1,819 8,688 | 15,000 204 -3 -12 3,474 | 15,400 519 2
-1,770 7,856 | 15,100 192 -1 147 2,726 | 15,500 12 0
-201 7, 733 15,200 38 0 -147 1, 669 15,600 46 0
IBRAEET Ol 485t P/C fEct  1EEAEET IEiEAEET Ol #8851 P/IC Ol #5 1EmEEET
4,801 134,451 | 0.8632 116 063 11,809 2,031 99,568 |0.8489 | 84,521 5,516
REQ P/IC 0.7689 SHIZRZE 0.0943 R P/C 0.8100 SHIBRE{E  0.0389
BEFHEE : 2022F11H22H EWMKIRE : 8288 5P - S| EHE I
PEMFFEIE h gl B HA B

CHINA DEVELOPMENT FINANCIAL
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\

/ ‘

A];:HE‘B ‘EE];E EE':*.’—;-E% 3 *E
S Gt = ’E
HIBARE L:. T Hn E’
HE-KZEAKRFEESREER 2022 11H22H
EfI: Tt SRS EFHE
ESeE @ EARE 0 BHMU POMEE | BESeE  HASE | BB FHEE
shE 108,154,389 | 77,001,490 . 31,152,899 -1,820,464 4,554,954} 633,993 | 3,920,961 | 24,497
344 39,952,718 54,062,210  -14,109,492 1,588,550 454,407] o] 454,407 2,839
BERE 21,269,596 | 20,033,212 | 1,236,384 38,652 | 1,091,090 1,033,980 57,110 24,700
SRS FEBHE
BEne® @ EAeE 0 BSMu RSN | BreE  ESSE SBM BB
ShE 279,481 | 1,296,315§ -1,016,834 1 122,209 38,861] 36,085{ 2,776 22,171
1”iE 102,575 : 0: 102,575 372 0| 0| 0 0
BE 319,609 179,879 139,730 -23,192 138,790 ] 116,584 { 22,206 { -8,273
SREEE-RKEZAJXRBERGAKRFEOLER 20225 11H22H
B CALL & PUT
EED%&EHD%? BEMI RFEANEE| EAO BAOH: FEMU PRI
shE 41,529 16,056 25473  -1,110| 18,066 | 12,780 5,286 -931
4 0 100  -100 o] 200 121 79 0
HER 76,879 93,947 -17,068  -6,251| 81,410 60,163 21,247 2,949
BEEACGE) 2,239 0 2239 0 0. 0 0 0
BESSAGEA) | 23461 3,522 19,939 1,296| 3,101 10,214 & -7,113 441
BWEEA (£A) | 26,056 0 26,056 930| 3,342 12,400 -9,058 767
+ARZBA(GE) | 47,682 66,685 -19,003  -4,645| 51,719 49,097 i 2,622 1,700
+AZHAGER) | 62,214 51,186 11,028 962 | 33,203 46,771  -13,568 506
+AZHARHA) | 106,458 115,124  -8,666 -2,895| 81,675 97,197 i -15522 -54
EHiERPHE GaA) | 99,568 | 2,031 | . 84,521 | 5,516
EHIERTHE (2A) 272,975 11,095 | 247,722 19,835
BEFHHE : 2022F11H22H EBEWNKIR : 2SR50 - Sl EHE M
:' PEMF T ‘W gl & B B
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SieEEEER

ERATE

SEEEE

B#EOImRASE

14600

E#EOIFKE

14300

BA—RZH

-3.99%

BA—RZH

-5.82%

RAI—RX5H

-0.71%

EFEEE

B#EOImRAE

640

SHEOIRASE

510

ERlEEE

B#EOIHFKE

1600

= 11WA4 38 =
REANE 14500
BRANE 14400
BN 10.02%
=PNEIES 12.19%
=PNEES 8.42%
IS PN 705
NS 640
ISP 1540
SYAN== 1420

E#EOIFKE

1220

SERBEE : 2022F11H22H BRIKIR :

SE2HERSM -

sl A S EIE

&

PERF I
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VAN | —p1-]- 1] :E
S TEZET1EMEL
Yo SBE 400 185 /
2022 F£ 12 A EE#ES TR
BENRREANE 15000 E#EOIRAE 15300
BEREMRREAE 14000 EEOIRAE 13300
RS EER 19.46% BAI— 5 H +0.52%
BiEERE BRESEEFHER 16.59% WAl —R 2 H -1.12%
SERSIRER 22.95% HAI—R 25 H +0.07%
32 &P/C_Ratio& 0.781 WAl —R 2 H -0.03
REEZP/C RatioE 0.849 WAl —R 2 H +0.04
‘ " BEERRREAE 705 BE#OIRKE 640
B FIEEE ——— —
SERRmNE 640 SEOIRKE 510
. " BEERREAE 1540 BE#EOIRA=ZE 1600
EREEE
BENREANE 1420 EEOIRAKE 1220
B HE : 2022F11H22H BERRIE : REHHER S - sl BEEEE

PERF I
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ERENEFEISER

I]

20.75

20.5

20.25

20

19.75

09 10 11 12 13

EFHEHE : 2022F11H22H EBERKIR . 2HERZF - S BRHEEE
(NEERASE £ 1% gl & BB
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SEEARSREE

16000

15000

14000

13000

12000

—|:| EIHE —Call B%t/ —PUT B%‘\/

(%
a4 ‘W\, '*M‘A*

2022/8/26  2022/9/14  2022/9/30 2022/10/19 2022/11/4 2022/11/22

50%

25%

0%

SETHER : 2022F11H22H EiRKRIE :

SE2HERZF

s B H S B IE

PERMESIE
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SlEBEEEEOIEHE(E=

m A5 PUT Ol 84F : 11,809 m 7H75E CALL Ol 811 : 4,801

6,000
4,000
3,000
2,000
1,000
0
-1,000
-2,000
-3,000

O O O O O O O O O O O O O O O O O 0O O O O O O O O 9O O

S © O 6 o m O MO MmO momomomOoOmoOmomo O O

©C N~ 0 0 0 Q A A NN M@0 ¢ W0 mw o o~ MO o

m M M Mo < 3 ¥ < ¥ & 8 & ¥ ¢ ¥ & < & < T ¥ T 00w

D e . I . S T - e D D e I B B B B I T - D I D I e R e I B B |

SHEMHM : 20225F11H22H BERRIR : SE28ER5F - Sl 2SR
(NEERASE £ 1% gl & BB
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VAN

=

\

BiEEREO

yA

==

= E mcy EB
m 735 PUT Ol 44%H : 116,063 m 55 CALL Ol 48%H : 134,451
12,000 11,359
10,703
9,949
10,000 00
8,862 8,948 8,688
8,144 8,283
! 7,94 7,852 785
8,000 9,782 6,733
6,000 5,570
4,721 I I
4,028
4,000 - 3,764
3,050
2,026
2,000 1589 1
o 83l f53FC%fo4 3 748208198 ;
0
o O O O O O O O O O O O O oo oo oo o oo o o o o o
o O O O O M o n o nu o nu o n o .U o unmu o .l o M o um o o o
© KN ® & 6 O A9 4 N AN ®mMSI L nHmoeoNN©®@ o & A |
M OO OO 0O 8 8§ 9 ¥F F fF 8 ¥F F F 8 ¥ O 9 9 ¥F O F <S5 S5S S 60oono;n
— — — — — — — — — — — — — — — — — — — — — — — — — — —
B HE : 2022F11H22H BERKRIRE : REHHER S - SlBEHE
w
PEHR ST GRS
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P N

H 2 R iR OIS AL A aT

EEEER

%2735 (H)

Ca‘ ‘ 11R21H| 79,625| 90,442 -10,817
11R22H| 76,879 | 93,947 -17,068
11H21H| 75,080 | 56,782 18,298

PUt 11R22H| 81,410 | 60,163 21,247

EiHHE : 2022F11H22H ERKIR . QE2HERZF - sl BHERE

B & 5 8
KGI FUTURES



1.1 19000
HEFEMEYT H R E & P/C Ratio
1.0 4 18000
0.9 ‘ 4 17000
0.8 ‘ ‘ 16000
0.7 ‘ 15000
0.6 ‘ 14000
0.5 ‘ 13000
0.4 12000
0.3 11000
2022/8/26 2022/11/22
[0 P/C Ratio e {55 om—CALL fF AR EEYNE ——pUT 5 AR EEBAE
T A : 20225116220 SRR - SERESSH - YRREE
& hEfFne e U B 2
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EEFEEZ HPut Call Ol

00 ¢ 1 Call Ol 2 PUTO!

400 +

fii 300 -

T 200 ©

100

, MHHHAARA

2022/8/26  2022/9/12 2022/9/26 2022/10/11 2022/10/25 2022/11/8 2022/11/22

SEBE : 20225F11H22H BERRIR : SE2HER S5 - Sl EHEEE
(NEERASE £ 1% gl & BB
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- 6 BB A R 1

—  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:1E‘Eﬂ5EZ‘72K’\TE’fE}EE?J[ILXTE&% 3
S5IF - B - T - 8% - RIS - #EFAERTA  EOURLEIQEZFEZTHR - FRERKTFR

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

ATOIREIRT IR | LIOFEEHEFH0055% KGIEEHE I : SIEHEEREIE—FR2IRCIZEMD - 1218 %1312
&E54(02)2361-9889

SEIEHE : 2022F11H22H BERRIR : @E2HER S5 - (I EHERE - XEREHSE

PERF I [E gl & B &8
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