ARIEERO

HE : 2023/8/16 #EEH :2023/8/23  HER : 2023/8/16 #EEH : 2023/9/20
202308W4 202309 A&BREEE Ol K5
Ol call EBHNE Put OIEHE OIER cal EBAE Put OIIEHE
0 25 15,900 1,556 X 0 82 | 15,400 336
22 27 16,000 1,435 6 12 | 15,500 328
7 8 16,050 696 1 70 | 15,600 663
14 17 16,100 1,414 -1 6 15,700 395
36 40 16,150 979 37 153 | 15,800 392
276 16,200 1,092 1 5 15,900 58
59 16,250 874 11 76 | 16,000 686 X
392 16,300 1,463 34 52 | 16,100 -496
753 16,350 368 19 98 | 16,200 267
1,606 16,400 685 152 16,300 120
1,080 16,450 147 193 16,400 115
1,383 16,500 1 480 16,500 8
1,340 16,550 18 530 16,600 14
X 2,394 16,600 51 385 16,700 22
1,494 16,650 -58 X 1,060 16,800 47
1,426 16,700 -136 364 16,900 15
979 16,750 21 834 17,000 -1
1,240 16,800 41 -702 17,100 -17
518 16,850 4 862 17,200 9
961 16,900 0 -45 17,300 0
431 17,000 0 28 17,400 5
862 17,100 0 289 17,500 -1
IER4EET Ol 425 P/IC Ol #5 Em4Es R4S Ol 45T P/IC Ol 485t IBRARSR

17,215 38,769 0.8126 31,503 15,864 4,765 63,953 0.7321 46,820 4,676

fEHP/C 07484  SHIBREZE 00642  HEHP/IC 07120 SHIEEEE 0.0201
EFEH : 2023F8RA17H ERRIR : S BHERE - XERNEHRS

KGI FUTURES




SEHE - =EESH

R =KZEARFEEE

ERBE EFHE
Yk ] B EBAI BIMEE BAS BELSE BEMAI B EPAIERE
66,103,932 73,864,463  -7,760,531 4,009,468 | 909,279 1,892,457  -983,178 #####HH
40,264,482 40,100,752 163,730 1,012,707 | 658,665 0 658,665 1,962
13,530,537 27,656,479 -14,125942 2,421,489 | 147,798 976,752  -828,954 274,414
B EEEHHE
BELE% BRI BEMIIEE B BELEH FBEMI B EMIIEE
sh& 1,470,913 932,970 537,943 354,099 30,255 4,322 25933 17,195
1”15 43,357 0 43,357 -621 0 0 0 0
BHEE 44,962 1,035,741 -990,779 -45,267 28,814 66,272 -37,458 23,641
SREEE-RKNZEZAJIKRBRZAKRFEEOH
B CALL B PUT
BEAOH FBFEMu FEMIZE BAOH BAOH FEMI FEAIERE
ShE 18,298 4,817 13,481 -8,550 | 14,353 7,152 7,201 -11,148
®iE 0 0 0 -400 0 120 -120 -1,018
BEE 44,718 53,613  -8,895 6,889 | 36,028 28,104 7,924 4,222
BEEA(GB) 710 0 710 0 602 -602
BEZEAGER) 12,961 1,177 11,784 --| 4578 10,074  -5,496
BEZEA (ZER) 9,150 0 9,150 -14,254 3,632 8,330 -4,698 12,287
TR S5 A(EB) 15,440 21,121  -5,681 —| 14,376 12,607 1,769
TARSAGER) 35,710 38,937  -3,227 —--| 20,909 26,043 5134
TARBAZER) 55,252 62,769  -7,517 2,993 | 33,668 40,820 -7,152 1,275
ErEAKPHE GEH) 63,953 46,820
FhEKRPHEH (BA) 123,251 -212,530 91,296 -152,625

SEHEE . 2023F8H17H ERRIR : Sl EHHERE - XERHEMSE

%Jl EHE

KGI FUTURES




17.5

17.25

16.75

16.5

16.25

SEFTHEA . 2023F8H17H EiRKIR :

A

584 43R S = 2 A
EEEREEREE
— SEEEETSESEH

SE2HERSM - S EHERE XERMEHRSE
gl & BB

KGI FUTURES



SiEfARSRIAE

—a15H] —Call BE& —PUT BBK

18000 -

- 60%
17500 -
17 .
000 4506
16500 -

- 30%
16000 -

- 15%
15500 -
15000 N O I O I 0%

2023/5/19 2023/6/6 2023/6/26 2023/7/12 2023/7/28 2023/8/16

EFHHE : 2023F8H17H BERIRIR : SE2HERS5M - sIEHERE AERHEHSE

Y &
KGI FUTURES



H=m=EEOIS MUt

A2 - potnl T lasiasin

ZZEFEEA(0)
8H15H 87,577 103,361 -15,784
Cal I 8H16H 44,718 53,613 -8,895
8H15H 57,566 53,864 3,702
PUt 8H16H 36,028 28,104 7,924

SEFHEA : 20235F8H17H ERKRIR : S EHEEE - XERHEMSZ



1.5

1.3

11

0.9

0.7

0.5

0.3

19000

= EEITHR 2 PIC Ratio

4 18000

V\_V 17000

16000

41 15000

1 14000

1 13000

= 12000

= 11000

= 10000

9000

2023/5/19 W P/C Ratio

—CALL ZEAKRFERBLE

— N &
—PUT AR FEELE

2023/8/16

SEFHEA : 20235F8H17H ERKRIR : S EHEEE - XERHEMSZ

KGI FUTURES



1,200,000

1,000,000

800,000

600,000

400,000

200,000

0

-200,000

-400,000

8/16

5/25 6/5 6/14 6/27 706 17 7/26 8/1
NEEEESTRTERNESHERHE(T) —AkH

INEEEREZERFEOH

18000 35,000

17500 30,000

17000 25,000
20,000
16500
15,000

16000
10,000

15500
5,000
15000 0
14500 -5,000
14000 -10,000

5/25 6/5

6/14 6/27 7/6 717

7/26 8/7 8/16

NEERRSEATEONEE —aEl

B =5

18000

17500

17000

16500

16000

15500

15000

14500

14000

=Pt
2023/8/10
2023/8/11
2023/8/14
2023/8/15
2023/8/16

=Ei=bl
16656
16625
16377
16423
16364

RESOSEEE
3,255

-422

-1,535

3,682

6,280

O E0E R
-4,925
-3,677
-1,113
+5,217
+2,598

&8 FEE(TIT)
-57,714
-74,433

-155,185
-118,211
-17,597

EEAE
-71,230
-16,719
-80,752
+36,974

+100,614

SEFHEA : 20235F8H17H ERKRIR : S EHEEE - XERHEMSZ

gl & BB



ZERFEORFEE

500,000 18000 50,000 18000

400,000 17500 20000 17500

300,000 30,000
17000 17000
200,000 20,000
10,000
100,000 16500 16500
0

oL L I LA R T |
0 - . . 16000 16000
: o 0 v |
-100,000 15500 220,000 15500
-200,000
15000 30000 15000
-300,000 -40,000
-400,000 14300 -50,000 10
-500,000 14000 -60,000 14000
5/25 6/5 6/14 6/27 106 117 /26 8/7 8/16 5/25 6/5 6/14 6/27 7/6 717 7/26 8/7 8/16
BEBEEESTRTERNEEFE(T) —akY BEREEESZAYRONFE —akl

BEREEEZIERFEOREHEUNEEE

H A afell RESOBEE [OBUEE  S5RFH(Tx) EEHERE
2023/8/10 16656 -17,158 -11,020 10,164 -67,866
2023/8/11 16625 5423 +22,581 94,383 +34,219
2023/8/14 16377 -49,084 -54,507 -46,456  -140,839
2023/8/15 16423 -19,486 +29,598 68,327 +114,783
2023/8/16 - -16,819 +2,0667 -61,041  -129,368

SEFHEA : 20235F8H17H ERKRIR : S EHEEE - XERHEMSZ



EERFE

Buy CallR*EE£E Sell CallR*FEE£EH

2,500,000 18000 1,300,000 18000
1,200,000
17500
1,100,000 17500
2,000,000
17000 1,000,000 17000
900,000
1,500,000 16500 g00,000 16500
700,000
16000 16000
600,000
1,000,000 15500 500,000 15500
400,000
15000 15000
500,000 300,000
14500 200,000 14500
100,000
0 14000 0 14000
5/25 6/5 6/14 6/27 7/6 7117 7/26 8/7 8/16 5/25 6/5 6/14 6/27 7/6 7/17 7/26 8/7 8/16
CALLEARFERZNEE(F) —~BIKEH CALLEARFEZNEHE(Tt) —ABHEH

Buy PutxFE&5 Sell Put R ¥EE =8

500,000 18000 300,000 18000
450,000 17500 17500
250,000
400,000
17000 17000
350,000
200,000
300,000 16500 16500
250,000 16000 = 150,000 16000
200,000 15500 15500
100,000
150,000
15000 15000
100,000
50,000
50,000 14500 14500
0 14000 0 14000
5/25 6/5 6/14 6/27 7/6 717 7/26 8/7 8/16 5/25 6/5 6/14 6/27 7/6 7117 7/26 8/1 8/16
PUTEARAFEENEE(Tr) —&1EH PUTEARFERNEE(T) —BEH

SEFHEA : 20235F8H17H ERKRIR : S EHEEE - XERHEMSZ



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
A “I | 11
IIIIII IIIII IIII IIIIIII.I-II 14000

5/25 6/14 6/27 7/17 7/26 8/16

mm INECALLRFEE£EEFEE 2 —=1815H

Buy Put — Sell Put X FEE££

210,000 18000
17500
160,000
17000
110,000 16500
16000
. Il || I |I IlII IlI | Il am
15000
10000 II I Il LIl IIII I||||.|I|IIIIIII ! I
14500
-40,000 14000
5/25 6/5 6/14 6/27 7/6 7/17 7/26 8/7 8/16

mm SPEPUTARFEEEFE —aTEH

EHH : 2023F8H17H ERIKIR : Bl EHEEE - XERHEHS

S A B

KGI FUTURES

\




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



http://www.kgieworld.com.tw/

