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TE - ARBEMBIREETRINZLBAGURRRRAFREERY 5
ME R TR E X ROKREGE KRR RHRE] K e 2R3 -
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B A FH BT H R 8) B F 4 8
A PTG R R SE(4R)

(EEZE » KRR AN

R at B R B

(R38R FREHI > HUMEHF L EM)

i EREHAE LA

l. RAERYERSL

BEERS
prop g

IR
ol 1

2. BBBBWAAREHEXLMEA

HHEEEE
EFTE LT A
% %

AEBHARIGLBEERARBBIEZEE -

3. RIEHRTIHZEHRITELKE

AT AR
CELE - ot
A& 3
Pl )
R B
)

104.3.31 103.12.31  103.3.31
$466 $432 $430
24,169 23,693 68,731
65,175 39514 197,961
$89,810 $63,639  $267,122
104.3.31 103.12.31  103.3.31
$28,579 $11,546 $30,041
104.3.31 103.12.31  103.3.31
$147,000 $174,500 $-
3,685 3,685 3,283
$150,685 $178,185  $3,283
$3,478 $3,478  $3,078
147,207 174,707 205
$150,685 $178,185  $3,283

AEARA-OWEZAZ+—8 —OZ4+-A=+—a&—~OZ424

Et+ BB TR TIHEZIAR LI AR E AR EAG BB EH
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BB A W FH AL B AN PR 8) BT A )
A HF B RE SRR 3R (4R)
(B AR—FAREFFHENES)
(B8RS FHEHI > HUMERT AHEN)

4, 2
104.3.31 103.12.31 103.3.31
JEW ZH RS EmMEL $2,047 $2,659 $1,111
o EE Rk - - .
A 3t $2,047 $2,659 $1,111

AT BRI AR RBERZIHF -

5. BB HUWAR R BN AR — B A A

104.3.31 103.12.31 103.3.31

JE YR 3R $33,630 $33,837 $33,474
IR RTR (8,570) (5,547) (1,321)
7 . 25,060 28,290 32,153
JEMCMR K — Bt A 16,445 9,111 12,343
R IR - - -
a8 i 16,445 9,111 12,343
N $41,505 $37,401  $44,496

AEEHEF ZREHMBFT HOOREIB0X o & HE KRR IR — B
"ABARPTRFIZ ARG G RAIRB 2 B T !

BHFE  BET
LTSS I T T -

104.1.1 $- $5,547 $5,547
G R A 2 B4R - 3,023 3,023
104.3.31 $- $8,570 $8,570
103.1.1 $- $1,520 $1,520
g H(CER)Z 2% - (199) (199
103.3.31 $- $1,321 $1,321
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BB AT R PR 8 BT 8]

A B A5 3R I EE(4R)
(EREH - R AOBREHENE)
(RFAR B TIEALN > UM ERF AL ER)

T A2 4 A AR 2 JE R AR

A it

BkREIE 90KRM  91-120% 121-180% 181-270% 270-365% 365K A L a3
104.3.31 $39,258 $634 $1,380 $226 $7 $- $-  $41,505
103.12.31  $32,291 $4,832 $217 $61 $- $- $-  $37,401
103.3.31 $43,787 $87 $39 $217 $259 $107 $-  $44,496
6. 7K

104331  103.12.31  103.3.31

- 8 $10,858 $9,944 $8,506
b AR R 367 367 -
- 11,225 10,311 8,506
R EBRER A (3,104) (2,507) (2,580)
e $8,121 $7,804 $5,926

(D AFERB-OnER-QO=ZFE - FRINAERAZIHERAATNEG
30,470F A R&A0,355F /4 A RHRBR L 2B AITTLEIF T

(2) WA E K RABBRZNFE -

7. REp&E ~ B i Rkt

Ak
104.1.1
&
104.3.31

103.1.1
Ao
103.3.31

¥ RBIR
104.1.1

¥ E
104.3.31

Mkt Etbiith EHWHE MEAR &3t
$25,875 $450 $660 $559 $27,544
506 - - - 506
$26,381 $450 $660 $559 $28,050
$23,634 $450 $660 $405 $25,149
(67) - - - (67)
$23,567 $450 $660 $405 $25,082
$16,018 $279 $229 $412 $16,938
814 28 28 4 874
$16,832 $307 $257 $416 $17,812
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ABF B RS 4R A I EE(4))
(@K RR—BLAREF LR B
(3% B FIEsL4 » HUHEE T 1A B4)

. di\\

Aty Hekd  EWERH O MARR &3t
103.1.1 $12,615 $167 $119 $270  $13,171
% 923 28 28 34 1,013
gm (40) . - - (40)
103.3.31 $13,498 $195 $147 $304  $14,144
FERE AR
104.3.31 $9,549 $143 $403 $143  $10,238
103.12.31 $9,857 $171 $431 $147  $10,606
103.3.31 $10,069 $255 $513 $101  $10,938
ARG E ~ BERRBRAAERBIBRZIEF -

HEE
ERE kA ik s &%

A
104.1.1 $1,242 $10,091 $11,333
104.3.31 $1,242 $10,091 $11,333
103.1.1 $1,229 $10,091 $11,320
103.3.31 $1,229 $10,091 $11,320
Ph ol BORIR
104.1.1 $615 $- $615
Hedy 77 - 77
104.3.31 $692 $- $692
103.1.1 $284 $- $284
Psy - 85 - 85
103.3.31 $369 $- $369
FiRE A% -
104.3.31 $550 $10,091 $10,641
103.12.31 - $627 $10,091 $10,718
103.3.31 $860 $10,091 $10,951
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10. BBk & 1B A3 &

11.

EEZHE
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BRE  RERSTH A S TEALRER  AEBNEIEBRAFE T4
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AEHRE-OnFR-—OZ4 R FRFIHIREIEIZEALHIANE
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B Z-+—8 1k 0 &858 £ A% A £300,000F 7L(4% G40,000F 42 fx 442
BIRBRMEEMER) SETRAS R 5240,840-F 7T ~ 240,840F LR
240,175F 74> B2 @ 425108 » 4 5] 524,084 F A% ~ 24,0841 px % 24,018
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41,907 TR ARB—O=Z &N AxB i %€ hg%olk
BN 2,128 TAREARANTHE —HIT518 36,279 T Asma—O—F
548 -

EHE S4B BAKRAC RS2 BT MRS EMBalEm 2L
BEAX Gz TAMEMBAN | 3
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1445 —% 18345 —F
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BRI R B2 AdpiFH (38) 4 (934)
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(EEH » RR—EAREBHERER)
(RFERA FAXL > (UK EFT LA EM)

12. Bt ARe st &

ARBATTHRFRNARGHEL LA ETL 9 B T BBREFHAE
ABRAELSIAZHM  REXFAMEIAIROEIHREARS -

(1) A2 7R RE-—OO0F=ZA=+28—-0O0FwA -8 —0O0#
EA+TEtRR-O— 5 NAALBELETCELNEAMAERITEL AR
# 83 1,000,000 E 4 - 500,000 E43r ~ 977,000 4 & 523,000 B x> &
BATRMAMBEGNBANS 1 R LW WK ZHTER  RLET
BAAREFIRANEETH A EL R R L UBREAGRFARTHF LT
A BERSF AHRBREH LR BN L BIEEIE @A LW AR B L
AFRRMEZZEBEAPITES - VRBABHRET B TR ERE
o TR ERFRR AT ERARE o B TATEWARME > BT
BT ABZ

3R HE HR 4K Black-Scholes-Merton 2424 £ FM N L8 A BT AAEBH
ZIHE 0 HA BB BRI BT AE EASDZIMGHRBMEY -

b EAMAREREZAANBMANFLARREAL R FIZEE - A4 H
W st Ere 2R # > B2 ERRLTEZEH -

Q) BERB-Owm#E=ZA=+—81k ' ANHFTELRBRETZHHE
WA FEA T

WAL B EesR BATEMBE(F EMm) FHBHPATERGT)

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
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A BF B B3R R M 3E(E)
(&M RAMR—EAREBHERNER)
(&R B FBEN > HUMERT LA BN

() BERB-Ow#R-O=ZFZA=+—8.k » Wik B TRREIHH &
Mz EmE T

1044 % — % 1034 %—%
MEEMUE  WHTH RBANKE AR
(FBA)  BTRAEGE)  (FE)  HUHER(R)

AR B SRR R 651,500 $21.24 732,500 $20.55
A S AR IR IR M - - - -
AHA kAR - - - -
ABPAT R EFHE - . - _
AHA R AR (5,500) - - .
AHARRGE AT R IEM . - - _
HA K R A SR R AL A A 646,000 21.19 732,500 20.55
B R T ST AR B 436,375 '18.55 246,750 11.88

AEpeh iz WAL EEH 2 Jo
A T34 o AR (L) $6.16 $6.15

4) RERA-OWER-Q=ZE£=ZB=+—8 > ABASZ TN T ©

104.3.31
TRIB A S 2 R
IFIEAR & HE Ao T TEIAR Ao FHEL
HE () (E11) BESHRGE)  E#HG)

100 8 — RVIH T $10.7 100,000 2.00 $10.7

100 £ % — Rt £ $10.7 111,500 2.00 $10.7

100 4% = R IEH £ $16.0 151,500 2.17 $16.0

101 £ 5 wmRMAEHTE $31.8 283,000 3.17 $31.8

A % 646,000
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100 4 % —F@mHsts 8107 100,000 3.00 $10.7

100 &% — k@@t E  $107 145,000 3.00 $10.7

100 £ % =R BAHTE  $16.0 194,500 3.17 $16.0

101 £ ¥ mkmmHtE  $31.8 293,000 4.17 $31.8

& # 732,500

G) AEFRA-OwWHFERA-O=Z4 5 —FERINE T RGAHLAHEZEAR
4o F :

104488 — % 13FE—F
B xRt g mtaz &R $100 $138
(4B B R T 2 ey A e)

6) ANANERE—O—4 X NALBELETETCREEIBE LR HEBTRVMK
Wikt £ B ELRE-~QOOF=ZA—~+28 - RE—OOFmA—HB XK
RE—~QOFEA Tt B2 RBRHEE  SHREFTITE RBRME
5 568,000 Ex ~ 288,000 £ 42 & 692,000 B i o

13. B £

145 E—F 1034F—F

Sl E A | $6,726 $20,299
Y 44,569 39,569
4 3t $51,295 $59,868

14. 2 ¥4 E
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AERRTALEREERELHERESH LAY FRA-EZ+5 L8480
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B IR A # B B A A TR/ B) BT 2 8]
A B T AR R I 32 (4R)
(LM » AR NBEIENEH)
(&8RS FHALIN > HUMEFTLHE/4)

WA TERF2EERELY RA-—OwHE=ZA=+—8 —0O=%+_54
=+ —BRA-0O=Z4=ZR=+—B 2 AREBBEELMFEELT

104.3.31 103.12.31 103.3.31
AR $8,295 $2,160 $6,479

BERERMNZERA LT

1045 %—F 1034 ¥—%

AR B A4t $2,160 $2,160
& A Re - -
A& $2,160 $2,160

RE—OZFRO-FE -S4 BIRA A ERMHFRAAENEER
o F .
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HEER $2,789| $10,946 $13,735| $2,069| $10,763| $12,832
PR ER 257 882 1,139 219 954 1,173
BHREERA 131 550 681 113 521 634
BB TRHER 186 385 571 121 413 534
HEER 286 588 874 295 718 1,013
Wl & A 5 72 77 6 79 85
EEIPEANR ZH
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10455 —% 1345 —%
F1 Bl $682 $639
B — B 9 -
4 Hi $691 $639
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17. FHAFR
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