HEH : 2023/8/21 8 H : 2023/8/23 HEA : 2023/8/21 #=8 H : 2023/9/20

202308W4 202309 HSRIEEE Ol K51
OligE cCall REBHE Put OIEHRE Ol call REBHE Put OIERE Ol
4 19 15,900 [B6654 444 0 82 |15,400 [B#983 123
4 5 15,950 [8,826 473 1 21 |15,500 [#2@06 87
-39 38 |16,000 (FIG88N 2,019 0 71 |15,600 [B8269 195
-1 29 | 16,050 2465 0 34 |15,700 [B@,820 -499
22 77 16,100 1,576 -3 125 |15,800 [B2W98 672 X
27 256 | 16,150 1,721 -2 19 15,900 [B2¥86 64
86 16,200 944 -7 122 |16,000 (B@B% -1,467
267 16,250 3,066 X 27 142 |16,100 (573 29
407 16,300 1,205 545 891 [ 16,200 |NEMBON -169
811 16,350 595 81 16,300 (M@%E -115
2,703 16,400 1,339 100 16,400 |M 412 27
1,719 16,450 [H8,504 470 510 16,500 [B2204 -228
2295 16,500 [WP,817  -356 ¥ 2,051 16,600 (840 31
1,680 16,550 (1,899 424 391 16,700 (1,076  -24
X 3,775 16,600 [M2,169  -346 -869 16,800 |Bl 956 -8
2,925 16,650 (B 1,599 870 99 16,900 [} 837 -48
3,254 16,700 (I 911 1 410 17,000 [ 811 -6
1,416 16,750 | 64 -9 309 17,100 | 91 -1
-1,158 16,800 | 163 -5 -156 17,200 || 182 2
-369 16,850 | 281 -3 -66 17,300 | 80 2
-752 16,900 | 298 2 66 17,400 | 146 11
556 4,30 16,950 | 29 0 -399 17,500 | 62 24
DRIZEET OI#8FT P/IC Ol 435t 1BE4EEt o 48 5 OI st P/IC Ol 435 18E4RET

19,592 119,096 1.0169 121,104 18,377 2,227 77,186 0.8470 65,379

MEH P/IC 0.9987 SHIgREE 0.0182 REH P/C 0.8774 S HIEREIE

SEFHEA : 2023F8H21H ERIRIR : N EHEEIE - XERHEHSE



SEHE - =EESH

R =KZEARFEEE

SRS EfFHE
=k TR EBI FEMUIEE B T BAhEHE FEBM B EBAIIE
70,406,514 90,308,938 -19,902,424 -17,370,797 | 1,029,756 2,158,650 -1,128,894 31,678
41,111,950 40,422,065 689,885 271,248 | 677,976 0 677,976 -17,726
15,338,004 29,958,344 -14,620,340 -2,333,307 | 25584 1,464,684 -1,439,100 -18,842
ErIEAE EEE|HE
=Wk R EBI BEMUIEE B i EBHAhEHE FEMI B EBAIIE R
& 1,535,770 1,115,454 420,316 -73,463 | 97,940 14,403 83,537  -1,341
®1S 43,648 0 43,648 221 0 0 0 0
BEE 45,265 1,060,502  -1,015,237 -18,018 83,530 168,508 -84,978 5,654
SREEE-RKNZEZAJIKRBRZAKRFEEOH
B CALL B PUT
BEAO8 EAOH FEMU FHMEE EA0O8 EAOH FEEA0 FEFAIILH
ShE 22,668 7,173 15,495 1,130 | 21,714 11,179 10,535 784
1”15 200 0 200 0 300 120 180 0
BER 67,986 62,996 4,990 2,587 | 62,002 47,801 14,201 1,802
BEZEA(GB) 2,012 0 2012 -67 0O 1,303 -1,303  -1,303
BEZEAGER) 12,626 0 12,626 -1,339| 3,830 9521 -5691 381
BEZEA () 12,460 0 12,460 -2,247 0 8222 -8222 263
+RXRZZAGE) 41,063 37,622 3,441 3,396 | 40,914 36,477 4,437 2,768
TARZHACGEA) | 38,192 43,118 -4,926 -411| 28,238 36,846 -8,608  -2472
TARXBHA(ZH) | 80,842 72670 8,172 4473 | 60,640 71,846 -11,206 -320
ErEARAE (ER) 77,186 2,227 65,379 -393
EHhEARYHE (ZA) 231,543 26,021 212,541 21,087
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SEEFENIEEER
1/7.4

17.2

17

16.8

16.6

16.4

16.2

09 10 11 12 13

EFHHE - 2023F8H21H BERIRIR : SE2HMERSM - IEHERE AERMEHSE

Bﬂgﬁﬂﬁ

KGI FUTURES



SiEfARSRIAE

— 515 HH —Call [&) —PUT BB

18000 -

- 0,
17500 - °0%
17000 - a5
16500 -

- 30%
16000 -

- 15%
15500 -
15000 rrrrrrrrrrrorrrorrrrrrrrrrrrvrr1r7rvrrrrr1r1rrrrTrTTrTTrrTrTrTTTT T T T TT T T T T 17T O%

2023/5/24  2023/6/9  2023/6/29  2023/7/17 2023/8/2  2023/8/21

EFHHE - 2023F8H21H BERIRIR : SE2HMERSM - IEHERE AERMEHSE

Y &
KGI FUTURES



H=m=EEOIS MUt

A% BEAOKR BEAOH ziﬁiﬁf

8H18H 64,267 61,864 2,403

Cal | 8H21H 67,986 62,996 4.990
8H18H 58,681 46,282 12,399

P Ut 8H21H 62,002 47,801 14,201

SEFHEA : 20235F8H21H ERRIR : S EHERIE - XERHEMSZ



38 B& F&P/C Ratio

1.5 19000
EIFERITHRFEP/C Ratio
4 18000
VAN
1.3 |
17000
4 16000
1.1
1 { 15000
0.9 F 4 14000
13000
0.7
12000
11000
0.5
10000
0.3 9000
2023/5/24 | mmmp/C Ratio — kI g 2023/8/21
—CALL ZEAKFERBKLE —PUT EAKXRFERLE

SEFHEA : 20235F8H21H ERRIR : S EHERIE - XERHEMSZ
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1,200,000
1,000,000
800,000
600,000
400,000
200,000
0
-200,000

-400,000

18000

17500

17000
16500

5/30 6/8 6/19

6/30 7/11

16000
15500
15000
14500

14000
7/20 7/31 8/10 8/21

SNEEBESTRTRLNSEIE(TR) —AakY

35,000

30,000

25,000
20,000

15,000
10,000

5,000

-5,000

-10,000
5/30

6/8

6/19 6/30 7/11

7/20

7/31 8/10 8/21

HNEERESTATEONEE —akl

IEEEEZSZERTFEOZFRUREER

H 4A
2023/8/15
2023/8/16
2023/8/17
2023/8/18
2023/8/21

=gi=bl
16423
16364
16456
16353
16348

AESOSEEE
3,682
6,280
7,981
4,014
4,960

O 208 R
+5,217
+2,598
+1,701
-3,367

+346

£ &R FEA(TIT)
-118,211
-17,597

15,193

-20,264
-29,917

EEAE R
+36,974
+100,614
+32,790
-35,457
-9,653

SEFHEA : 20235F8H21H ERRIR : S EHERIE - XERHEMSZ

18000

17500

17000

16500

16000

15500

15000

14500

14000

gl & BB



ZERFEORFEE

400,000 18000 50,000 18000

300,000 17500 40,000 17500

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

o
o

I I |'“|I III' N | LT o L] | II ! L | 1 |
-100,000 10,000
15500 . 15500
-200,000 20,000
30,000
-300,000 15000 15000
40,000
i 14500
400,000 50,000 14500
500,000 14000 60,000 14000
53  6/8 619 630 71 720 I3 810 82 53 68 619 630 U 70 YR 810 8A
BEBEEESTRYERNEERE(T) —oAkl REBREESTRTEOEE —akED

BEREEEZEARFENRFHALURESR

H & afell RFEEOREE OFTUEE SEBEHE(TT) ZERER
2023/8/15 16423 -19,486 +29,598 68,327 +114,783
2023/8/16 16364 -16,819 +2,6067 -61,041 -129,368
2023/8/17 16456 -17,373 -554 -73,475 -12,434
2023/8/18 16353 -9,99% +7,377 -51,629 +21,846
2023/8/21 16348 -9,211 +785 -47,950 +3,679

SEFHEA : 20235F8H21H ERRIR : S EHERIE - XERHEMSZ



Buy CallR*EE£E Sell CallR*FEE£EH

2,500,000 18000 1,300,000 18000
7500 1,200,000
1,100,000 17500
2,000,000
17000 1,000,000 17000
900,000
1,500,000 16500 800,000 16500
16000 700,000 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
5/30 6/8 6/19 6/30 7/11 7/20 7/31 8/10 8/21 5/30 6/8 6/19 6/30 7/11 7/20 7/31 8/10 8/21
CALLEARAFERZNERE(T) —~&EH CALLEARFERNERE(T) —~B1EH

Buy PutxFE&5 Sell Put R ¥EE =8

500,000 18000 300,000 18000
450,000 17500 250000 17500
400,000 g
17000 17000
350,000 200,000
300,000 16500 16500
250,000 16000 150,000 16000
200,000 15500 100000 15500
150,000 '
15000 15000
100,000 50,000
50,000 14500 14500
0 14000 0 14000
5/30 6/8 6/19 6/30 711 7/20 731 8/10 8/21 5/30 6/8 6/19 6/30 7/11 7/20 731 8/10 8/21
PUTERRFERZNSE(TR) —BEY PUTEAXRTEELZNEE (Fr) —AEY

SEFHEA : 20235F8H21H ERRIR : S EHERIE - XERHEMSZ
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NEEFERTFEE

Buy Call - Sell Call R FE£ 48

1,200,000 18000
17500

1,000,000
17000

800,000
16500
600,000 16000
15500

400,000
15000

200,000
14500
0 14000

5/30 6/8 6/19 6/30 7/11 7/20 7/31 8/10 8/21

SECALLRFEEREFHE —OafEH

Buy Put — Sell Put X:FFE£&E

210,000 18000
17500

160,000
17000
110,000 16500
16000
60,000 15500
15000

10,000
14500
-40,000 14000

5/30 6/8 6/19 6/30 7/11 7/20 7/31 8/10 8/21

SNEPUTRIFEERERFE —~B7EH

SEFHEA : 20235F8H21H ERRIR : S EHERIE - XERHEMSZ

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/

