SEEEEO

HE] : 2023/8/9 £8H : 2023/8/16 HEA : 2023/8/9 &£8H : 2023/9/20
202308 H&ATREEH Ol 751 202309 A& 1gEE# Ol 251
Ol 185 Cal FEBHE Put OlEH OliER Call EBHE Put OlEHE
0 72 16,300 [INIEEEN 2319 X 0 9 15,900 [N 515 36
7 59 16,400 |64 1,300 0 67 |16,000 (NSHEEN 42
12 13 16,450 |2 864 955 0 10 | 16,100 [IH820 4
15 248 | 16,500 (HEIZIEN 1,739 0 16,200 [ 696 25
8 28 16,550 (2,311 1,128 0 16,300 [B2J007 175
34 645 || 16,600 (IEE2S 725 1 16,400 (747 -33
149 174 | 16,650 (2,171 1,018 26 16,500 |IZI0A1 51
266 976 J| 16,700 (EISEE 1,482 13 16,600 (W8RG 61
226 619 || 16,750 |E2,018 992 11 16,700 [MM.012 129
460 1,933 16,800 |BETON 1925 59 16,800 |IB26 584 ¢
1,171 16,850 |2,687 1,164 38 16,900 (728 438
1,791 16,900 |ISION2 884 ¥ 705 17,000 (I 347 33
918 16,950 |}l 1,010 285 242 17,100 | 114 3
1,693 17,000 |8J508 9 210 17,200 || 166 7
804 17,050 | 297 83 262 17,300 | 74 1
1,414 17,100 |H,972 103 260 17,400 || 131 1
2,032 17150 | 104 1 57 17,500 | 40 0
1,718 17,200 (1,692 -30 421 17,600 | 62 4
2,856 17,250 53 -3 158 17,700 | 26 0
1,486 17,300 [N 1,287 -62 57 17,800 | 102 0
2,031 17,350 50 16 -3 17,900 0 0
286 17,400 || 540 10 18 18,000 5 0
iZEiEst Ol#@:t PIC  OlEi 1BREst IR gt GIEH PIC Ol IBRMEst

0.8969 105958 18968 2535 37256 07467 27820 2048

5 HigpE{b fEH PIC_ 0.7423 S HISRE(L  0.0045

SEHHHE : 2023F8H9H ERRIR : NEHERE - XEREHRS

KGI FUTURES



=Ei=L

 EEE

=t
=2
ﬁ n

R =KZEARFEEE

L

BEL &8

97,743,502
39,564,103
32,280,397

104,137,023
41,469,690
14,346,699

1,820,390 1,565,201
= 41,985 0
= 218,321 1,388,783

B ER I

6,393,521

1,905,587
-17,933,698

B BRI R
7,630,520
232,673
-2,660,732

824,535
1,074,195
413,631

e v B BRI IE R
255,189 102,470 98,498
41,985 6,797 0
-1,170,462 -25,783 | 144,686

EFHE
B8 BEMI  FERIIER
3,061,620 -2,237,085 -549,932
0 1,074,195 -15562
1,563,120 -1,149,489 -59,878

FEEHE
B2 BEMI PRI
49,249 49,249 -21,171
0 0 0
208,824 -64,138 9,241

SREERE=XKZEAKKRERZARFEEOR

E# CALL B PUT

BEAOE F8Mu BFEMUEE BEAOH HEAOH FIU FEWERE
sNE 34,496 9,478 25,018 1,082 | 27,857 11,019 16,838 993
1”’E 200 200 0 400 102 298 0
HER 64,869 61,638 3,231 7414 | 47,314 37,945 9,369 -3,673
BEZEAGR)
BEZEAGER) 20,730 2,183 18,547 -2,513 4,290 16,280 -11,990 1,224
BEZEAN (ER) 28,047 28,047 -1,747 4290 21,058 -16,768 680
AR5 AB)
TARRZZAGER) 52,526 45,077 7,449 833| 30,160 41,328 -11,168 594
TARZZAEZER) 80,262 67,750 12,512 10,398 | 42,925 61,516 -18,591 -1,595
EimARMEHE GER) 123,834 22,362 107,691 19,525
EhEKPHE (ER) 174,880 -90,895 143,666 -107,597

EFHE : 2023F8H9H ERIKRIE : e BHEEE - XEMMEHS

%Jl HHE
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16.16

16.08

16

15.92

SHTHER : 2023F8H9H ERIKIR :

B IEE RS I
09 10 11 12 13
SEHERZM - S EHEEE  XERHEHSZE
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SiEfARSRIAE

=Fi-F- —Call BEK —PUT BiK

18000 -
- 60%

17500 -

17000 -
000 s

16500 -
- 30%

16000 -
n “ ) - 15%

/
15500 |7/ XV AL \"

15000 rrrrrrrrrrrrrrrrorrrrrrorrrorrivrrrrrr0r17r17r0r1rrr0 17111717 17117 T1TT7TT1TT7TT 17T T TT T TTTTT O%

2023/5/12 2023/5/30 2023/6/15 2023/7/5 2023/7/21 2023/8/9

EHH : 2023F8H9H ERIKIR : SEHERZA - EEHEEE - AEREHS=E
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H=

(]

\EE

OISR U T

A2 =5 O géﬁiﬁf
8HS8H 70,151 74,334 -4 183
Cal I 8H9H 64,869 61,638 3,231
8HS8H 67,835 54,793 13,042
PUt 8H9H 47.314 37,945 9,369
BEHEE . 2023F8AH9H ERIKIE : sEHEEIE . KERHEHSE

A

gl & BB
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1.5

1.3

11

0.9

0.7

0.5

0.3

EERIT AR EP/C Ratio

2023/5/12 W P/C Ratio

—CALL ZAKRFERBLE

— R &
—PUT AKRFEEBLE

SEFHE . 20235F8H9H ERIKIR : EBHERIE - NERHEMS

19000

18000

17000

16000

15000

14000

13000

= 12000

1 11000

= 10000

9000

2023/8/9

W

=
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1,200,000

1,000,000

800,000

600,000

400,000

200,000

0

-200,000

18000 35,000

17500 30,000

17000 25000
20,000
16500
15,000
16000
10,000
15500
5,000
15000
0 .II
14500 -5,000
14000 -10,000
5/18 5/29 6/7 6/16 6/29 7/10 7/19 7/28 8/9 5/18 5/29 6/7 6/16 6/29 7/10 719 7/28 8/9
NERRESTRTRZNSEIATT) —onl ARERESHATAOESE — &Gl

IEEFEESERFEOEFHRUREE

18000

17500

17000

16500

16000

15500

15000

14500

14000

H
2023/8/2
2023/8/4
2023/8/7
2023/8/8
2023/8/9

SEFHH . 20235F8H9H ERIKIR : | BHEEE - KERHEMR

=ikl

16820
16823
17000
16852
16853

AEEORGEEE OISR E£5HFE(F)

3,868 +2477 -24,019
6,304 +2,436 -6,781
10,038 +3,734 85,342
10,255 +217 27,237
8,180 -2,075 13,516

\

%

=

\

EEAILE

-113,838
+17,238
+92,123
-58,105
-13,721

=

gl & BB
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500,000
400,000
300,000
200,000
100,000
0
-100,000
-200,000
-300,000
-400,000

-500,000

5/18 5/29 67 6/16 6/29 7/10 719 7/28
BEBEEESTRTERNEEFE(T) —akY

H A

=it

8/9

18000

17500

17000

16500

16000

15500

15000

14500

14000

60,000

50,000

ZERFEORFEE

18000

17500

40,000 17000
30,000

16500
20,000

10,000

-10,000
-20,000

-30,000
5/18 5/29

IIII lII IIII | L I II I I‘-II o

6/7 6/16 6/29 7/10

719

16000

15500

14500

14000
7/28 8/9

BERERRSERTEOHFE —akl

BHEREEEZIERFEORFEHRUNEEE

R EEORGFER

[ E3E

& &R F8R (T o)

EERIRR

2023/8/2
2023/8/4
2023/8/7
2023/8/8
2023/8/9

SEFBEH . 2023F8H9H ERIKIR :

16820
16823
17000
16852
16853

-15,154
-21,247
-1,853
-17,225
-6,138

-16,254

-6,093
+19,394
-15,372
+11,087

s BEEEEIE - AERHEMS

-30,225
18,488
57,456
35,210
78,030

W

=

+9,506
+48,713
+38,968
-22,246
+42,820

gl & BB
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Buy CallR*EE£E

2,500,000

1,500,000

1,000,000
500,000 ‘ ‘l ‘
I|I||| ||....|I|...|||"||I||I|I|||..|u

5/18 5/29 6/16 6/29 7/10 7/19 7/28

mm CALLEAAFERZNSE(Tr) —akEl

Buy Put k¥ = &%

250,000
200,000
150,000
100,000
il I il
5/18 5/29 6/16 6/29 7/10 7/19 7/28

mmpPUTESAFERNEE(Tr) —BaEH

SEFBEH . 2023F8H9H ERIKIR :

18000 ' 1,300,000
1,200,000
173001 100,000
17000 1,000,000
900,000
16500 go0,000
700,000
600,000

15500 500,000

16000

5/18

18000 160,000
17500 140,000
17000 120,000
16500 100,000
16000 80,000

15500 60,000

5/18

400,000
15000 309,000
1as00 200,000

100,000 I
14000 0

5/29

5/29

Sell Call R EE£EH

6/16 6/29

mm CALLE A RFERARE(Fr)

Sell Put kS EE£Ea

6/16 6/29

mmPUTEA A FEZANEE(T )

s BEEEEIE - KEREHS

7/10 7/19

—&akEH

\

7/10 7/19

—aiEY

7/28

15000 40,000
14000 0

7/28

gl & HA
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17500

17000

16500

16000

15500

15000

14500

14000

18000
17500
17000
16500
16000
15500
15000
14500

14000
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INEiEFEER T EEERFEA

Buy Call - Sell Call xR FE £

1,200,000 18000
17500

1,000,000
17000

800,000
16500
600,000 16000
15500

400,000
15000

200,000 | II
| il il .
| [ T LT |||||II
5/18 5/29 6/16 6/29 7/10 7/19 7/28

mm SNVECALLKRFEESEFE 2 —=Oa1EH

Buy Put — Sell Put X FEE££

100,000 18000
80,000 17500
17000

60,000
16500

40,000
16000

20,000
[ | THHHIT

o [
15000
-20,000 14500
-40,000 14000
5/18 5/29 6/7 6/16 6/29 7/10 7/19 7/28 8/9

mm SPEPUTAKRFEEEFEE —aEH

SEFHH . 20235F8H9H ERIKIR : | BHEREE - XERHEMHRS
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s AREPHNHEEEREREC A HABEE TR ZEMNKE - ARERSESRM2ERRE
ﬁ" SEEBNHBMREZER - HElEHPERGOARAS (UTHEAALT ) HAREASTHVERE
- REENREEAEEOZBRIAFRSE RS 2EMFIERABNBEMES - XA T
G AERBAN

F AHSESABEMHRSE FREFRBESRMUERNR - 2RTMERTAREMERERE - ARS
W@KVC%*%F*UZEEH'H%  REABERTE  HEEZEBSMBERENDREZEIEES -
WFRIESIEERE  MAFRE - EBEAHEEMBEERREREAL -

F AHEABAEANTARRAHEARERNAEMTRZZ2EE - BN - EE - BS - IR - 5
.%"HE% EBEAERT - ZRAAHEMARBEBRARSHERTRSERFTIETHRZASIR
AR RS R B EQEE -

M~ X SEABAMSHEABERAKRIRCIGERABERERED - BRES - UESSRETEHRS
At HERTARREARARKRZES -

h - ARREABFIARM S INIEIROIERES BEREZAR - ﬁﬁﬁ*ﬂﬂ’]ﬁt% it iEtR&E8E
BRENEHMA oNMRINATZEREE EHSZEE  BEFASEREZAE - BiAK
BRBEBELEMFRAT  AREXLEH - DT\KFC%Eﬁ%E,EIJiEIZ

F AHEABZEFREBRARTFMES - IREQIAFLAEARE - RIEEARERXQTREE
E?JI]LUI%%? S| - B8R - TE - 8% - I8 - #8EFEHTR  EURLEALETZFEZTSH -
ARERTFRE

t - ARSERBERBZTFEARARTRITBEZNZEFPRE - MIAEMUARERASSELEER
EEMEAREEEZTFMA - KRTVFFRE

FFolEIRFER - LI0OFEEEFFE0053 KGIEEEHI - SltmEERME—ER2I6IEEMT - 1212 K138
http://www.kgifutures.com.tw E7%(02)2361-9889
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