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(BB 5 FRAF N AU EEF AL E)

(1) RiTEHREFRE

AEEARBIUNZHARHXFRA  GUAHAZHAET AN REH
B oSG EABONREZAABEN  BREAKRAEZRREZER
WA o FELRE R @B ERZRESE ) &35 WBRHENTE
Bk AR~ ARSI R - FARIRH R AN EAEZRE c HANE
EREBAAZTIHAABEMBEBOBBERABER » HHEMESZHRY -

(2) PREH

PRAG RO R AR E M AN HEBRH LR AT L ARERABHL
ZERFE c ANEZHBERBHENGARZHOERMERME  ETRE
REFMEMAMAELZEZE > REFBRANRRZ A > TREEFCA
A ERANEREFARRRPUREE - M3 HZRI > BREAEE
BEMAMWZHARM TR ERER > EZSEAT - RG4S
REANRAREKX » Hldo I UERFEREHRFEREINEAB AR
M FRBELAR - BB LB HAERMEAICEMARZERN > @
THELSEHM -

AERZRABRARBIRERBERENRATRERYHELRE  ARERR
BRETEEALEFRAFIRAERERY TR EEZ AN > BABLEPTIFR
BE - ARREAMFIMEEATRANZAAGUARERAMBREERY
EETHRAE L Z IR KEGE RRZMFRE RS Bt 28

BERBA-OwWHE+—A=Z+—8 ' AHMAXE H KB 2 BEMAIFMNA
AR HER LT -

N EReHEAZHY

1. BeRH/ERS
104.12.31 103.12.31
BERA $451 $432
EEBAG® 20,887 23,693
L E R d 158,126 39,514

& it $179,464 $63,639
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BIRAMPIE IR ATH B2 3 BT 8
&P At A5 R R W 3E(S)
(BHMR A FRAZI  H UM EFF LA EWX)

2. RBRERLAREHEXLBER

104.12.31 103.12.31

HAK/XS
LT E
=3 & $18,030 $11,546

ARRFHARIHEMEERERBBHRZIEF -
3. AEBTHIABLARE
104.12.31 103.12.31

o e $18,000 $174,500
B R R 9,861 3,685
S $27.861 $178.185
A $9,247 $3,478
E1 i 18,614 174,707
S $27,861 $178,185

FEEARA-OwsE+ —_H=+-8R—~0OZ4%+_A=+—0ZLELTF
Bz AL AR E - AHAEAGRETIZF LB EREAZRE -

4 RALRE
104.12.31  103.12.31

B EZiE—REYmas $3,558 $2,659
P AR Y -] - -
4 $3,558 $2,659

AERNZRUEBAEFREBRZEE -
5. BACHR B BOEACHR B — B 1R A

104.12.31 103.12.31

JE MR AR $26,042 $33,837
bR F R (1,547) (5.547)
] it 24,495 28,290
VRS — BB A 19,629 9,111
A HEIRRR - -
/s 3t 19,629 9,111
& 3t : $44,124 $37,401
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FEEHEAZIZEIMEBTA 60 XE 180 X « A M VIR R B IIE R —
Bl A SRIR AT R P Z AW E S RMRE A B ifldo T -

18 %) ¥ 1% 240 315
ZRABIE X ZmdEE% A%

104.1.1 $- $5,547 $5,547
(B 44 - (4,000) (4,000)
104.12.31 $- $1,547 $1,547
103.1.1 $- $1,520 $1,520
EREA 2480 - 4,308 4,308
B £ 75l B 0 i 4 - (281) (281)
103.12.31 $- $5,547 $5,547

6 e 3 BB MMk — 4 A SR 2 PR A o T

Ry B i R 48 b AR 2 R MR
AR 90 KM 91-120 X 121-180 % 181270 & 271365 % 365 KA b &%
104.12.31  $36,312  $7,201 $166 $225 $220 $- $-  $44,124
103.12.31  $32,291  $4,832 $217 $61 $- $- $-  $37,401
.
104,12.31 103.12.31
sk RE R AR $30,034 $7,437
M RIFEAT 20,387 12,396
sh R 367 367
& 3t $50,788 $20,200

(D ARBRA-OWERRFAETAIHERAASL 193,703 T4 AHER
BRBRA - 28A 2856 T4 RA-OZFERAAEAIERAALS
160,942 + 7 > & REAHE » £8A 64 T4 WADAHNEE A
K B R .
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(3% % FHEEN  HUMEF T AHEMR)

T REE ~ B R

s HibR#Eg ENnsg BAETAR &3t

A

104.1.1 $25,875 $450 $660 $559 $27,544
£ N 5,057 256 - - 5,313
A (2,489) - - - (2,489)
104.12.31 $28,443 $706 $660 $559  $30,368
103.1.1 $23,634 $450 $660 $405  $25,149
Bk 2,308 - - 154 2,462
B (67) - - - (67)
103.12.31 $25,875 $450 $660 $559 $27,544
g BAAR

104.1.1 $16,018 $279 $229 $412 $16,938
i1 3,385 120 110 15 3,630
B - (2,489) - - - (2,489)
104.12.31 $16,914 $399 $339 $427  $18,079
103.1.1 $12,615 $167 $119 $270 $13,171
HE 3,443 112 110 142 3,807
R (40) - - - (40)
103.12.31 $16,018 $279 $229 $412 $16,938
SR E LA

104.12.31 $11,529 $307 $321 $132 $12,289
103.12.31 $9,857 $171 $431 $147  $10,606

WETBE - BB ARRARRBBHIFF -
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104.1.1
ok — BHET
104.12.31

103.1.1
B — BRI
103.12.31

o R ¢
104.1.1
e
104.12.31

103.1.1
ey
103.12.31

0 AR
104.12.31
103.12.31

RIARVEEZHBHEHET -

o %
ey EA
2 %A
HnEER

LN RS

A

o a8
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$1,229 $10,091 $11,320
13 . 13
$1,242 $10,091 $11,333
$615 $- $615
308 - 308
$923 $- $923
$284 $- $284
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$615 $- $615
$517 $10,091 $10,608
$627 $10,091 $10,718
104 58 10348

$17 $21

$8 $16
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11.
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AEBKR"H TBRASES TR B TRKPEEGBEERETE o Rk
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TR 2602 F7 -
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(1) # @Ak

BERBA-—OmE+—_A=+—AR—~O=Z=f+=_f=+—8i L3
R AY A 300,000 FAURE 40,000 T AZAEGAEE TN RES
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(R ATERE - MUAMERF T A EN)

(2) &AM
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IR LA RE R R2 R F 29
& B R BE 3R ()
(&R A TAEN - AUMER T AL W)
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104 5 103 £ 5

3947 8RR | $(263)  $(17,619)
SR IR IR A B X AR F A 79 17,356
¥R ERER $(184) $(263)

12. pedr Ao ébadat &

AEE R T THANG SR A AR E 2~ B TRBRMBHH
ARAHATEZ SR LEXHAME XU R RROHLS o

D) A2 7HRRRA—-O0%#=A+58 - —0O0#wH—8 —-00%
FERTERA-O— A NBEAEA T B AMRALESITE TR
HE B 35 1,000,000 B4 ~ 500,000 E 4y~ 977,000 E 4 & 523,000 B iy » 55
PSR R AN ) | R HEAG 0 WM Z TR R ETIE
MUBETE R MBS e H G ER SR 2 U BAER FAS TS LPIES
A BERBABHRBBEEALRBI LB GHIE > L PELR ETE
BE R Z U BFEAPITESE - IRHEAGHBRTALARHEELE N -
Ft 0 THER—EHERLHITE DR - B TAE 0 # g TR
FRBZ -

A4k 4% Black-Scholes-Merton &4E# £ B AN LR O BT MABE
ZWE HAE R BB IR LEL ELOD B RS-

W E A ANREZ AR AN EFIARMERAIEZEE - ALH
HHWFEH TR 0RE > 85 & UIRL T2 IEH o
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AR AR A R DR T A E
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(SHB A FEAFI > 90H & BT 5 i)

Q) BERBA-OmER—~OZ&+_HA=+—18 1 #iﬁlmk%ﬁﬁ%
FHREZEe TR T

104 & 5 103 # At
NBENHE Y FBLESBTF  HEYH
(F4) PATRAE(A) (i) AT IR ()

WA A SR AL R AF A 651,500 $21.24 732,500 $20.54
AR MR REM - - - -
A8 A BAEEN - - - -
F R PITIRARIE IR (163,000} 14.00 (66,500) 13.57
A8 4 K A AL SR (37,500) . (14,500) .
AR BT REM - - - -
AR MBLSERZETH 451,000 $23.03 651,500 $21.24
WA TR R 388,250 21.61 387,250 19.68
A 8 Py

B 3o AL RAA(R) $6.16 $6.16

4) BRERBE-ORER~OZ%+_f=+—8 » ABEIZERT

104.12.31
FiiB e Sh 2 AR R AR
TERE #¥ A EHFERN M PHAH
8 (/L) {E1r) B 7F 4 4 IR (SE) RA&(7)
100 £ 5 — R BT T $10.7 100,000 1.25 $10.7
100 £ 8 =kt & $10.7 50,000 1.25 $10.7
100 £ 8 = kmpist $16.0 50,000 1.42 $16.0
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$4,000 $-
2,623 2,890
66 90
$6,689 $2,980
104 55 103 %5
$601 $192
99 125
27) (215)
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104 55 10348
$- $-
69 -
(302) (717)
. (4,266)
7 -
3,524 53
$3,298 $(4,930)
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| 104 & /F 103 &£ &
RN EE RN RATF(IR)A $(9,519) $(29,481)
ERMBEMEAARZBENRETEZRIR $(1,643) $(7.962)
SR BZAEARBES - -
MR ERTRBREAZAIRPEH (17 2,974
BRIEFBREE/ QR EIRPER 4,889 58
AT B 2 TP MnAEEHAE 69 -
A 5B BB 10% 3R - -
WPIFIE B2 AR E R &6t $3,298 $(4,930)
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