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HER : 2023/5/4 8 H : 2023/5/10 HER : 2023/5/4 8 H : 2023/5/17
202305W?2 202305 B&IREEE Ol K5I
Ol &/  Call BHE Put Ol & oligm cal EBHE Put Ol &R
0 2 14,800 [ 8,404 1,892 0 8 14,300 | 1,618 23
2 3 14,900 (72,086 1,437 0 46 14,400 | 8,952 -60
0 6 15,000 | 3,567 1,713 -1 23 14,500 2,809 91
-1 10 15,100 (74,333 2,786 0 5 14,600 |12,102 233
0 10 15,150 [ 4,684 3,082 0 21 14,700 | 8,649 903
10 29 15,200 | 7,038 4,827 X 0 28 14,800 [ 2,518 54
30 55 15,250 | 3,693 2,238 0 46 14,900 [ 8,300 183
142 183 15,300 | 5,378 3,543 4 113 15,000 [[13,177 2,691 X
8 267 15,350 | 3,918 2,573 2 127 15,100 | 4,741 670
246 495 15,400 [ 4,390 2,282 9 358 15,200 | 6,181 321
300 477 15,450 [ 8,525 2,211 -1,445 954 || 15,300 || 4,142 -29
830 1,736, | 15,500 [ 4,582 2,866 13 1,570 || 15,400 | 4,567 529
953 1,925 | 15,550 [ 2,487 1,638 164 2,049 | 15,500 [ 8,232 110
2,067 3,505 | 15,600 [ 3,262 1,972 175 2,559 | 15,600 [ 2,424 -87
1,038 3,148 | 15,650 [ 1,043 578 353 4,177 | 15,700 | 5,850 48
X 4,259 6,114 | 15,700 687 481 431 5,269 | 15,800 [ 987 -20
2,972 4,863 | 15,750 294 187 517 6,933 | 15,900 [ 873 32
4,093 | 7,065 | 15,800 295 176 X 770 9,818 | 16,000 | 363 49
2,456 5,472 | 15,850 45 32 409 5,233 | 16,100 119 6
2,472 | 7,057 | 15,900 57 33 157 4,841 | 16,200 143 19
1,016 2,985 | 15,950 55 29 302 8,506 | 16,300 141 1
1,133 4,101 | 16,000 11 3 125 6,834 | 16,400 68 9
737 1,303 | 16,050 41 1 -1 3,047 | 16,500 16 0
523 2,081 | 16,100 24 1 0 2,769 | 16,600 13 0
246 1,619 | 16,200 20 0 -1 972 16,700 14 0
378 567 16,300 0 0 63 1,188 || 16,800 20 0
IEEAAET Ol 485t P/C Ol 5t I1BE4EET IEEAEsT Ol 45t  P/IC Ol 85t 18R4T
26,711 56,322 | 1.1711 | 65,961 38,139 1,872 74,327 | 1.0557 | 78,465 5,216
BEH P/C 0.8858 SHIGREE 0.2853 REH P/C  1.0007 SHIBRE{E 0.0550
SHHHED : 2023F5H4H EBERIRIE : KEHER 5 - Sl BEEE I
PEMFFEIE K\ gl BB
‘ KGI FUTURES
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= EESIHER

HE=XKZARFEESZEEENR 2023%F5H4H
EfI: Tt SRS EFHE

BEXeE  EASE 0 BSM  BHOEE | BAeE  ESSE | RHG SHLEW

5hE 111,300,842 53,822,720 57,478,122 14,898,160 | 2,335,298 970,136 | 1,365,162 36,724

1’15 28,860,464 52,651,775  -23,791,311  216,345| 505,400 0| 505,400 1,809

BEH 38,633,838 | 23,279,881 15,353,957 |  -266,675| 1,245,927 | 568,399 | 677,528 | 54,631

THHE FEEHE

AW EASE B0 FOOME | ESSE EASE RS0 SHiwE

SNE 459,893 786,370 -326,477 92,515 23,010 i 70,564 -47,554 1,323

=is 123,998 | 0 123,998 | 489 0| 0 0 0

HE 237,001 293,487 | 56,486 | -117,467 | 285,254 | 234,403| 50,851 | 3,322

EREEE-XEAKKRERZAKRFEEOHER 2023F5H4H
BH# CALL B PUT

BAO8 HASOH BH SR BAOK EAO8 B PR

SVE 31,954 : 12,813 19,141 494 | 25,662 | 15944 9,718 1,565

1215 100 100 | 0 0 450 | 113 337 0

HERE 57,718 44,754 12,964 736| 52,645 41,826 10,819 3,910

HEEAGE) 600 | 0 600: 0/ 1,210, -1,210

BEEACER) 24,165 12,032 12,133 -531| 7,045 17,811 -10,766  -1,620

BEZEA (ER) 25,073 . 6,886 18,187 -404 | 7,185 | 19,156 | -11,971 | 94

+ K325 A(B) 18,464 = 13,982 4,482 | 21,399 | 19,433 | 1,966

+ARXZHACER) 45,483 28,574 16,909 | 591 | 27,453 | 37,732 -10,279  -1,698

+AZZAZEB) 82,562 @ 47,438 35,124 1,738 | 51,395 68,614 | -17,219  -5333

ISR GEB) 5 78,113 4,020 81,312 7,170

2HBAPE (28) 167,220 . 32,030 | | 184,204 | 49,613

SBEFTHE : 2023FE5H4H EBERKRIR - 2SS - Sl EHEEIE

PEAFTIE m gl & BB
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/= SEH 3BE {598 i35
2023 &£ O5W2 B EIFZEE S TR
BEERRRmAE 15700 EROIEFXR= 15800
SRR NE 15400 SEOIRAE 15200
B EEE HElESIRER 12.36% A —R 5 H -1.20%
BEESIREHR 11.13% A —R 5 H -0.52%
SEESRER 13.43% Al —R 2 H -2.04%
‘ N BN EANE 425 EROIEXR= 745
B FIEEE
SEMREmNE 710 SEOIRAKE 700
| BEERXRRAE 1580 B#EOIRAE 1580
£ RbEEFERE
SRR NE 1580 EEOIRAE 1500

SEHA : 2023F5H4H ERKIR . 8255 - S BHEEE

&

PERF I

CHINA DEVELOPMENT FINANCIAL

&

gl & B B

KGI FUTURES



/' A SEEAAAN
ATRRIERER
2023 £ 05 A EEE SR
BEERREAE 15800 EROIREX= 16000
BEERREASE 15000 BEROIRASE 15000
2 T B 13.53% BAI—RX5H +0.43%
BieEERE BEEEINE=E 12.18% BAI—RX5H -0.36%
EEERZRHE 14.89% BAI—R5H -0.52%
22 2P/C_Ratio& 1.313 BAI—XR5H +0.25
KFEP/C_Ratio& 1.041 BAI—XR5H +0.04
BEEMRTZAE 495 BEROIRKE 745
EFEEE
BEERREAZ 710 EHOIREK= 700
BEERREAE 1580 EROIRA= 1580
&Rl
EEMRmAE 1580 BEEOIRA= 1500
EHEE : 2023F5H4H BERIKRIE : SE2HERXZ P - I EHHEEE
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— S taHA —Call B —PUT Bz
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- 90%

- 25%

0%

2023/2/1  2023/2/17  2023/3/9  2023/3/27 2023/4/17  2023/5/4

B : 2023F5H4H ERKIR . @255 - S BEEEE
PERMESIE Kﬁc{lm%sﬁﬂ =




SEEEZEEO

AL

m 735 PUT Ol 8L : 38,139

m 735 CALL Ol 84L; @ 26,711

6,000

4,827

5,000

4,000

3,000

2,000 !

2,45@,472

-1,000

14,800
14,900

15,000

15,100
15,150
15,200
15,250
15,300

15,350

15,400

15,450
15,500
15,550
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HEERO|I BHE=S

m #5715 PUT Ol 44%H : 65,961 m 775 CALL Ol 28%H : 56,322
8,000
7,038 7,065 7,057
7,000
6,114
6’000 5,378 5,472
5,000 . AG:A 4587 4’863
4,333 4,390 '
I I 4,101
4,000 3575
2,985
3,000 -
2,000 - 6
1,000 N 567
0
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P N

H 2 RS OIS A ET

HEBERE

x5 (L)

Call SH3H | 53485| 41,257 12,228
SH4H | 57,718 | 44,754 12,964

5H3H | 40271| 33,362 6,909

Put SH4H | 52,645| 41,826 10,819

SEFHAE : 2023F5H4H ERKIR . 2855 - s BEEE

B & 5 8
KGI FUTURES



1.5 21000
SEFEME T H R &2 P/C Ratio
1.3 4 19000
1.1 17000
N
0.9 I I 15000
0.7 13000
0.5 11000
0.3 9000
2023/2/1 2023/5/4
(N P/C Ratio e {5 emm—CALL f AR EELE —pPUT 5 AR EEEE
EHHE : 2023F5H4H BRKIE : 8285500 - S EEEEE
ﬂ PEFRFEIE gl EEE
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EEFEEZ HPut Call Ol

350 ¢ 1 Call Ol 2 PUTO!
300 -

= 250 +
T 0 |

F 150
100
50

2023/2/1  2023/2/15 2023/3/3  2023/3/17 2023/3/31 2023/4/19 2023/5/4

SEFHE . 20235F5H4H BERIRIR : S2ER S - slEAEEE
(NEERASE £ 1% gl & BB
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INEEFEEZERFEEFER

250,000 16500 35,000 16500

30,000
16000 16000

25,000
15500 20,000 15500

15,000
|I “ ‘ | 15000 10,000 15000
0 ]
I" | 14500

™ i Ml
-50,000 IIIIl IIII I

200,000

150,000

100,000

50,000

100,000 14000 5,000 14000
1 218 Y1 Y0 3y 3N 4B 4yu 5/ Y1 Y1 Y1 Yy oy YN 4B M 5/
S EERESERTERNEERE(T) —akH S EERRSEATEONFE —okH

IEEEFEESERTFEAFRLUREER

H & aEil RESOEFEE [OBuEE SEEFHTx) ESHIEE
2023/4/27 15426 3,034 +1,246 -6,022 Ss69
2023/4/28 15572 3,909 +875 13,876 +19,898

2023/5/2 15635 3,667 -242 17,496 +3,620
2023/5/3 15549 10,494 +1,827 14,740 -2,756
2023/5/4 15607 9423 -1,071 20,786 +6,046

SEFBE : 2023F5H4H ERIRIR : SN BHEEE - HERFHMA - FEREHRS=E
(NEERASE £ 1% gl & BB
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/‘xxse

SHEREZZERTEFEE

ZERFEORFER

200,000 16500 50,000 16500

150,000 40,000

16000 16000
100,000 30,000
50,000 ‘I I | 15500 20,000 15500
o mi_N II I IIII I 10,000
S I " s Ll |
5000 ||| 15000 o L I |4 W, swo
! | | I|| I
100,000 10,000
14500 14500
150,000 20,000
200,000 14000 30,000 14000
1 16 31 3w 3y YN 4B 4 54 Y1 1 Y1 Y0 yA 3N 4B 4 54
W EEEERESTAYERNRERE(T) —akEY mESEERESTEAYEONEE —akH

BEREERZERFEOFHELUREE

B & afEfl REEOREHE OUEE EFFFH(Tx) SEHEE

2023/4/27 15426 7,964 +5,854 38,051 +34,562
2023/4/28 15572 22,836 +14,872 135,006 +46,355
2023/5/2 15635 30,275 +7,439 132,568 -2,438
2023/5/3 15549 5319 -24,956 81,239  -51,329
2023/5/4 15607 2,145 -3,174 116,030 +34,791

SEHHH : 2023F5H4H ERRIR : B BRHERE - IG5 - FEREHS=E
r (NEERASE £ 1% gl & BB

CHINA DEVELOPMENT FINANCIAL KGI FUTURES




CALLEARFEEE CALLEARFEEE

500,000 16500 500,000 16200
450,000 16000
400,000 16000 400,000 15800
350,000 k 15600
300,000 YN 1 15500 300,000 15400
250000 15200

15000
200,000 15000 200,000
14800
150,000 14600
100,000 14500 100,000 1400
o | Mt " ulll i lh
0 14000 0 I 14000
Y1 21y 310 ya 30 4B 4M Y1 e 310 yxn yn 4B 4u
W CALLEARTFRZNSE(TT) —AES muCALLEAFRFREZNEH(TR) —~akEE
ERRFEEEER = BEaE
[——1 A\ V4
PUTE B PUTEARFEEER
400,000 16500 600,000 16500
350,000
o0 500,000 16000
300,000
400,000
250,000 /-\All\ e 15500 15500
200,000 300,000
15000 15000
150,000 200,000
100,000
- T I
I II 14000
0 14000
21 2/16 31 Yy oy Y0 4B 4n 5/4 2/16 31 £ L
mPUTEARTRRUSE(T) —AakS WEPUTHARFRRNEH(TH) —akH

SEIHEA : 2023F5H4H ERRIR : SIEHEEIE - HER5F - XEREHRS
PEMESIZ gl & HE
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BUY CALL-SELL CALLCRFE<£%)

250,000 16500
200,000 16000
150,000 15500
100,000 15000
o | | | | I | | | I | I I I -
2/7 2/16 3/10 3/21 3/30 a/13 a/2a
mm SMECALLRSFE 80558 =EiL.}
O b=
A/
BUY PUT-SELL PUT(Rk FE £ %)
60,000 16500
50,000
40,000 16000
30,000
20,000 15500
o a1 T
o ~-™ n _Hl_» 15000
= "REEEQRNT I L I
-10,000
-20,000 14500
-30,000
-40,000 14000
2/7 2/16 3/1 3/10 3/21 3/30 a/13 a/24 5/4

mm SFEPUTAKRFEEEERFEE

SEFHE . 2023F5H4H ERIRIR : SN BEHEREIE - HERFHM - FEREHRS

=Fi LY

\

PEHE R IZ v sl & ) B
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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 | LIOFEEHEFH0055% KGIEEHE I : SIEHEEREIE—FR2IRCIZEMD - 1218 %1312
&E54(02)2361-9889

SEHHE : 2023F5H4H BERRIER . Q2HERSM - (IEHERIE - AERHEHS
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