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FREBROATX G NABEAERABRBER  FHMRENZRA -
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iR ARG AN HEARRAS IR BT EAARERAFNE
AAE - N ELHEABRHEMGAZAN RN ERE  ATEY
REFMEBERMELAZEZR  JILEBREMN KRR UG > THEAEKOA
WRGPFFRANBEERANKRRTUREE - HHERZ T GRELAEE
BEFMANMZREBEXRM TR ESRER > A& - RN LHE
EEANAREEAE > Flio ' UERBENERAEREE LB MRARHM Y
MBERBELARE - WHREBX 22 REAMEISE/MAEMZENL M
THeE A A FEHA -

RERMZEMRBRAMERBRER BB TRATHFHER AR R
BRETREALFBRAFRFEZRYSTHLZAZER N » BRI BEAFR
BE - AETREAMEIREETRINZSHLURRERIFREZRY F
PEE R THES A 2 BB RK G B R R LB AR Rog B 45H 2RE - B
EREAI02412A318  FHAEEA S RRAZBEATREERPHME

7N °

N EEZHFEEXIRA

1. BARAHE RS

102.12.31 101.12.31 101.1.1

BAERE $500 $285 $17
AR 28,118 120,625 29,079
XEFR - 2,844 2,034
bGPl 188,474 191,106 219,200
4 3 $217,092 $314,860 $250,330
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2. FBBEABAMABEAEHEZLABREE

102.12.31 101.12.31 101.1.1

HEB/LH
4T A AT E
9 4 $20,001 $- $-

ALEBRFERLFEBETEAFRBBERFZZIEF -

3. BRI EARTE

102.12.31 101.12.31 101.1.1

CEi S E ok $3,283 $2,410 $1,808
mH $3,078 $2,208 $1,808
E1 I 205 202 -
A& % $3,283 $2,410 $1,808

AEBMREINZHF12H318 ~ 1014124318 A1014£1 1B 2 85K P2 H
HHREA R RIIFAGRETIFZHNFFEREANZRA -

4. Bl 2
102.1231  101.12.31 101.1.1
RUEZHE-REEMEL $13,462 $954 $680
o IR RIR - - -
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B RHE—ARA 33,509 - -
R - - -
A 33,509 - -
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5. JE WCHR AR BB HCHR Ak — M4 A

102.12.31 101.12.31 101.1.1

JE bR 2k | $36,405 $28,349 $37,863
R ISR (1,436) (1,144) ;

A3 34,969 27,205 37,863
JE W 2R — B4R A 4,261 9,633 11,512
R BHRIE (84) ; ;

A3t 4,177 9,633 11,512
. $39,146 $36,838 $49,375

AERUEPL ZZEHNMRT HOOR Z180K o F M UCIRAR B PR AR - 14
ANBRARPT R T Z R R B B RIRE 547 B e T -

B B
zZHARE ZRAR/K A

102.1.1 $- $1,144 $1,144
FHE A 2 &8 - 376 376
102.12.31 $- $1,520 $1,520
101.1.1 $- $- $-
o LR - 1,144 1,144
101.12.31 $- $1,144 $1,144

FEALIR AR BB MR AR-H A AN F R RS T 20 T ¢

S HA 48 & AR 2 IR AR

A 365 %

BA&EIE 90XKA 91-120% 121-180% 181-270% 270-365% Ak &%
102.12.31  $36,771 $- $819  $1,406 $150 $- $-  $39,146
101.12.31  $34,079  $1,179 $651 $214 $305 $410 $-  $36,838
101.1.1 $46,631  $1,107  $1,107 $530 $- $- $-  $49,375
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6. FH
102.12.31 101.12.31 101.1.1
% $10,431 $29,600 $42,802
JhBE AR 8 - 364 102
A 10,431 26,964 42,904
W HRRFERERA (2,571) (3,669) -
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7. REE - BB REMH

HEREH  Hibikfy ARG EH%H MEXR £t
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102.1.1 $23,001 $223 $- $660 $405  $24,289
T 633 2,606 699 - 7,093 11,031
%A T AR ] . 4,566 - 28,259 32,825
BAFiE) - (2,379) (5,265) - (35352) (42,996
102.12.31 $23,634 $450 $- $660 $405  $25,149
101.1.1 $21,153 $223 $- $- $-  $21,376
3 1,848 - . 660 405 2,913
101.12.31 $23,001 $223 $- $660 $405  $24,289
3% RSAR

102.1.1 $8,700 $83 $- $9 $135 $8,927
¥ 3,915 332 530 110 3,423 8,310
A N - (248) (530) - (3,288)  (4,066)
102.12.31 $12,615 $167 $- $119 $270  $13,171
101.1.1 $4,808 $28 $- $- $- $4,836
HE 3,892 55 - 9 135 4,091
101.12.31 $8,700 $83 $- $9 $135 $8,927
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B A R BT H R E R R TF A

A B TS 3R A P EE(4R)

(BHR 5 FEREN » UM ST AL BN

Wty Ay ORtr  EHus BmERR 63t
HRE A
102.12.31 $11,019 $283 $- $541 $135 _ $11,978
101.12.31 $14,301 3140 $- $651 $270 _ $15,362
101.1.1 $16,345 $195 $- $- $-_ $16,540
(1) ATEBBEESHRFLAGE  RERRKBRREST T A EHEME
.19
(2) MRS E ~ BB R BB ARARBIEBRZIEF -
8. AWK A
EH A ke P Mt £
A
102.1.1 $573 $10,091 $- $10,664
B —ERRE 656 - - 656
HiB KM R - 22,576 2,599 25,175
BT A9 - (22,576) (2,599) (25,175)
102.12.31 $1,229 $10,091 $- $11,320
101.1.1 $98 $10,091 $- $10,189
i — SRR 475 - - 475
101.12.31 $573 $10,091 $- $10,664
o RRAR
102.1.1 $61 $- $- $61
sy 223 - 2,599 2,822
B8 - - (2,599) (2,599)
102.12.31 $284 $- $- $284
101.1.1 $8 3- $- $8
B 53 - - 53
101.12.31 $61 $- $- $61
ik @R
102.12.31 $945 $10,091 $- $11,036
101.12.31 $512 $10,091 $- $10,603
101.1.1 $90 $10,091 $- $10,181
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ANGNEREI004£3A250 10054818 B21004£58 178 8472 8 TR
# o AREI02438268 ~ 10244828 R10245A 188 A& B T/F 41746
Z o HERRI024£12A31 8 1k B447T B TR B AT WA AR EGT
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102.12.31 101.12.31 101.1.1

FATIER $155,972  $152,480 $85,900
BUAF AR AT 2 8 AR AR AR S

ik B4R 1A 28R £ FGE) 760 - -
Ay 2,564 2,655 2,998
& & $159,296  §$155,135 $88,898

BEASRE » BANHEBREHA NS BHRL - RIFER D 85BN A2
BEEHAATITIREMBZBER AN B IGELZERANK &5
BUEUEARAZL—RLLEARBAETL NEETAIHTFHBRRRER
15 Z o s LI A 5 BT o

(35) REFERGERAANREI2FAAIA T HITME » A2 S8R
WAE3,0004F 7L - B RIRFARLPIRIINAR - KA #RE MR £15.09% >
BRI B B B DB SHL EFIRTINUEF B -

3) BHYRABALE
ARADAERAE » FEEATH BB JEARMME - B E L
BEE RREH 2+ AR REAAMN > »BRRH RQHEHBRA

H oA B BoRBEIAAN B, ZE2EMXTREEMS B &
2—RANZE AR aRE RSN RT -

41



BUR A DA B A TR B R E T 5
A-BF P F 3R R I EE(4)
(BFAMR 7 FeoF5h > 3 & AT LA E)

ARAMRBES Y CEAGANEARTRRME - BALKBA
FAARRBEHE MBLMABENY  ERERRERE &5
REDEFERABBIRE > BRATHABRAAZ - A0 ARMBK
FBUR (o & 306 #5531 70 38 Ao 2 318 41 2 ALRERB R 2 R A R
P UEHEHTRE  §EARALEEAKERT  RRR SRS A
REEE)  AURHPRBELENEERTRIREBZEFZTE
BHZAM  BHURERAM IR ERAFTRAAZ » o § FRFHRAR
SR BRAEHRF X 0 REBAFBREFRERBABHEZIENZ
+ e

BRNBNERE R EBRAFBEREBEZHEFECETRAEAL - R
BANEIFRAEEE - N REREY  BUEERBEABBETREAR
BErZ T RZI R RFEE B Z BRI R A -

AR5k REI00FERI01FZ B » LBARESATHE FER
EZWRFIEACR RS BRFRARFIFANBHOHE > MRLAREHES
MIBRREA G SRS kB

HABRBEAFRERNE AL ARETENREIIFIR6BHEH L&
EHEFFH10100128655% H 4 RE - B REABERAFHRE LA T - &
FIARAEGHER ZHRBIE AL HAN SN0 REFRARAERE
RELMNZIRTEREABRHBREEN  BLAE MEANREER
oo RIVBFBBZHNBHAN - MEHRABRREMBEREEANSHR
RBERESR > RO RTHEREARYE » REREABRMFRTLA L
RABHNBHRAEIRFEEGH SR FRZZRARINGN BB
o MR LI RA SRR DY - FRAH T 2R B -

ANABERHAINCFIAIARIZA3 A L HREB SN BHNEL
FHAHOT -

ANNRBAINEERIOIGSEE LN R ELEB HE L5 E AT
o REFI AR ARENREEN > FEEEEGANRERESL  UFE
B EZ BB AR - 2 BT aPREEMENE BRI LY
ERARTERR  ENHBLBR2EEGTRBEFAETAEEHN A
BEEHIBLE P REENRRAFABRT RS BRI HA LIS
AP BREEZIRS - B ETABEBREIRKE T of] » BMEB&F| 2
MU AARGEERRERSR BRI —OKBBELEEEREREZE
#E o

Z]

42



BIREMAHEED A RN A RAF A E
&0 P A SRR 3R ()

C.AXNINERINEIAIERRBAINECAIIB 2 EECREREE
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FHEF e EBAMACABZ A LA REEHSMBEN  FE2E
Buhx bz TAOHE SR £8 o

(4) FRiEwmlH 2

1024 B 10148

A4 4R ER $(5,120)  $(15,372)
BB R B2 AR FER) (16,080) (1,199)
WO T B) A AT R 6,409 -
RARF PP T A 5 BT MK 39,240 11,451
FrARETRERS (4,245) -
FEAE HIHE 3B R D (37,823) -
A ERER $(17,619) $(5,120)

12. prpr Eeeb st &

AEMBITRBRGARSAEREB T EX 3y B THBRHBFHE
ABRAHESTAEXHE  WERHAHH S RINZIRHERLARS -

(D) AXEAHSFREHRI0£E3F258 1004418100558 178.
101 £6 A 5SB@&4TEHEFNEALAEEITE WA R HE 1,000,000 £
£ ~ 500,000 F4% ~ 977,000 B4 & 523,000 B4y o BB AL R BER
BEANE | Rz LA WM ZBATEE - R ETARATAEAT B REH
BEHGERBRELHMBFREABRFEARFFLTRIAGERSH AR
PRBAE B AN L BB EEE > L TARER BT AR EE W BE
BBATEMK - BREANGHBTEIRRMARAREL —F4  TH-EH
2R BIATERMEME « B AT R RBTHERFL A2 -

WA 4R Black-Scholes-Merton EHEH# T FE AN E B BITAAEBAE
ZE RSB RBERLBRELEELH TGRS -

L BB AN A N FLARBRL X2 BT - AER
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BB A BT A PR E) R AT 8
A BT FE 3R R I BE(4R)
(BB THAEI » U & BT A BAL)

) BERE 102 % 12 A 31 8.k - A 547 B T REH B8 248 1 T8
BdaF :

WM BRESER BATE e s(E4) B ERPITEAE(R)
100.03.25 1,000,000 $10.7
100.04.01 500,000 $10.7
100.05.17 977,000 $16.0
101.06.05 523,000 $31.8

G) BRERB 102 £ % 101 £ 12 5 31 Bk > AT B TR EEH S ERH
Ham T T ¢

1024 & 10148
MBESFE e FYH O RBESKE  ETH
(Br)  #dTHaGT)  (Bf) BT EEG)

BRAn B AL SN R AR R4 1,452,000 $19.34 2,477,000 $12.79
A ed S AR R AR - - 523,000 31.80
A kAR E M (235,500) - - -
AREASAT AR SN (484,000) 11.63 - -
A R R - - - -
AEBUH B ATIEEM - - (1,548,000) -

B R B Y ek ] 732,500 $20.54 1,452,000 $19.34
B R T $AT R AT AR M 196,500 12.25 - -
AR 2 MATIRIEM 2 fo

# - 3 0 SARE(L) $6.16 $6.04

4) BEZERA 10245 %101 £ 12 A31 8 ABESZERLT !

102.12.31
MBS B REE
FTEAR ¥ HE Aot TR ALY
B B (L) (F4r) e B ) 1B A& (70)

100 # % — kTR IT $10.7 100,000 3.25 $10.7

100 4% —R B £ $10.7 145,000 3.25 $10.7

100 % 5 =R MM $16.0 194,500 3.42 $16.0

101 ¥R ABBMITE $31.8 293,000 4.42 $31.8

& 732,500
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B-BF BRI R 3E(BR)
(&3B 5 FEWAN > MUK & EAT AL B

101.12.31
FBAE 2 WAREH
TRERE £ ) Ao AR eHFHAY

RE (L) (B1n) BERMRGE)  FA#H(R)
100 5 % —RBIH T E $10.7 432,000 4.25 $10.7
100 &8 Rt & $10.7 212,000 4.25 $10.7
100 £ 8 =R % $16.0 285,000 4.42 $16.0
101 # FwRBAgH T E $31.8 523,000 5.42 $31.8
- 1,452,000

5) AEFHRE 102 £ & 101 FERFE G mEARHLIHEXEFRALT -

10245 1014 %
By AR EN RS MR 'R $2,611 $(343)
(4B B R E 2ty Aatiefd)

(6) ALERNEKEA 101 £ 6 A 5 8RFFTHRARIEBG B T RRAMEAT RN
BB EECHFERRIOOE3 A28 -RE 10045481 8RKH 100 &
5 17 B 34T 0AH B S 5 HBOH 547 B T3 ALH B3 568,000 F4x -
288,000 E 4 & 692,000 B.fir o

13. 8 ¥k

1024 5 10145 2

R BN $77,109 $89,618
B AR AN 158,636 177,250
HEd ERA 561 -
4 F $236,306 $266,868

14. %50 §
AEHAARMEA

ARRFTALREERELHERELH A PHFERE-Z+ELES
M o LS T I KRR B o 24T R -
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A0 B A 3R R e EE(4R)
(BFAR B T3 H 4 0 i & 41T L B4

HEATREZ S $8E4% REL02412A318 ~ 1014128318 21014
1Al Z AR F BB ELATHRE LT

102.12.31 101.12.31 101.1.1
AR/ —F $6,757 $- $-
BERERAVNZERLT -
1024 5 1014 3
Rk g 4t $20,082 $5,719
KFE e - -
N $20,082 $5,719
15 BIAF ~ W ERMG ERAHEN LR T !
o B A 1024 F 1014
B2 s | Bnig% BB, | BAEE
P H 5 AL | ERE A3t BA%E | BRE At
EriaiEm
HEERR $28,300 | $44,309 | $72,609 | $39,903 | $34,335| $74,238
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