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(2) BREF NG MBCERSEHEMEL2TRGYSHELAN &
ATHRAZARRAE THREE LOR £ LHZBHEAME B Tt
EZRERZEBMAT -

BUEAMIREERBBGUBNE AT AR QB A EE B2 REEE S E
FAREMM L L L ERT IR EZRERREALAH - BRFEIRE
EREBLEEGREBENMUML ROFEHOIUTERF R ABEDLOEZ
FRAEAZAMER BREAMEFRAERTABEZBEAIME  FLREHD
BE MGBERLAMITZVNNECESBEARABEINNEL - B FH
FEANBE—REUBERIFREMMGAITRT -

%%ﬁ TREAALABENEHMBIREEREHMAIRARZIAKAEL &
AT BBREAIFRABE — R EBE A E —RIFARMESRZ SR
ﬁWﬁ TFE o

I BAENHE - AR BBERERNEZEERR

ANNGREMBHHRAT  TERBANRTINML R 0 BTHE - S35 AR
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BB A AL E TR F)
1858 81 7% 38 & M 32(4R)
(S8R S FuRAES - BUHEFTALEM)

it RiB R

ARENN SR HAMEARAEZ A RABRAEENZ LI ERRETW B4
BHREERABBRBDEENT —HMBEFEETAALZEARR - ZHHL T

1 B B HR S

FANEBATRZHEMBRERHRA BULAOZHEETANABHEEGE -
M EREN R HZOABENT > BRLAGKRAEEREZTERA - 3L
B FERATEBEAMERZRELE > 63 - AREOBEHFENY
BEAES R - BHRAE > RAHAAEIERE - HANHERS AR SHR
HARABEE BB ERRER  HHEMEEXZRA -

2. PAFHL

FRAFMOI T ENGANHERREIAZIME - ELEARERAFHLER
BREL - N R B EMGa kit foEad R ESSE L Rk
BB EA2Z ZR > RLFRBARRZ B8R > THEOEF O AR ATERF
BEfFEFRANKRRTUUAE - HAEFRZIRY AEREALXINEEMELBZR
B TRNEZER  HAEZAERET - IRINGLBEEAENRER £ )
ol UARFEZLCRRAFREBAMBABEMERSEZAAEZLFE - &
MRz EZRE B SARNCEMAENZEN mITREALSHER -

FERAZRBBAEAERBRBEREHRAT R FEER LA RREE
THRELZHRAGTRERERYBEMEEZERN RN BREMERETE - 2
EREMIREATRINZLHAGURRBRAFTRBEERYFHEL T
BEZEBRRKEHEARZIBHEA RS A HZKE -RERBA-OL %
F_BE+—B > AMARX U ARPBEAMEREARFFHEMENLT -

N FEREHIFEB RN

LRERGERE

105.12.31 104.12.31

BAERAE $231 $451
% W AF AR 19,015 18,182
EHRAF AR 21,776 28,726
A& $41,022 $47,359
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£ B A F R AT A R 8
{81 5 84 75 38 & M 3E(ER)
(£FARKR S T3xAE  HUHEH T LA Em)

2. BRBB|HEBEAAREBHIZLMAER

105.12.31 104.12.31
BHAHERXG
FITA ST R
A oy $13.021 $18,030
AROPBFRL LB EERFRBBEZIESE -
3. BEL T EHFLARE
105.12.31 104.12.31
EIER $146,100 $147.,400
CEL R R 9,869 9,861
o 2t $155,969 $157,261
pi} &) $151,347 $138,647
E o & 4,622 18,614
A # $155,969 $157.261
4&&7&@——05.@4- AZ+—BRA—COwHF+ —_B=+—R0Z&EFLT
e ﬁ'ﬁlﬂ';ﬁtﬁ — m%&&#uniﬂ%iﬁEﬂ’é’.l‘*ﬂ.‘%#ﬂi*i/\z.*ﬁﬂﬁ
4. B EH
105.12.31 104.12.31
B2 —REEmEL $5,393 $3,558
AN F , X
& 3t . $5,393 $3,558
AR BB ERAARBERZEF -
5. B MR R BILIRA —HARA
105.12.31 104.12.31
JE W 3% $29 878 $26,042
o F TS (1,437) (1,547)
o) 3 28,441 24,495
BILTRH — Mtk A 27,076 20,698
AR RE - .
AN t 27,076 20,698
A 3t $55,517 $45,193
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BIR A D B H R 3)
18 8 R4 75 R M 3E(4R)
(&BR A FAES > HuNEH T LB EM)

ARNINHEFZHBELME L AORZIS0R 4 M B BEAR BRI —
HARBARIZ FHRESH REH IR R T °

@I B
ZHERE  ZHBEE At

105.1.1 $- $1,547 $1,547
EH(@B)Z LR - (110 (110)
105.12.31 $- $1,437 $1,437
104.1.1 $- $5,547 $5,547
CECICEE RS - (4,000) (4,000)
104.12.31 $- $1,547 $1,547

RBOIR AR BB ACIRR — AN FRZ MRS T H o TF

Ay TR 18 % kS IR 2 R MRk
BAHBIE 90RA 91-120%k 121-180% 181270k 271365% 365Kt 4%
105.12.31  $51,608 $3,543 $161 $77 $128 $- $-  $55,517
104,12.31  $37.381 $7.201 $166 $225 $220 $- $-  $45,193
6. 7%
105.12.31 104.12.31
Jh0E SRR $19,336 $30,034
Homl it 23,157 20,387
SRR 87 367
4 3t $42,580 $50,788

() ARNRB-~ORZFR-OmFERANAHERAZHFERANN 525,319
FAKIGAF A EPERGFRTREFEABAMBAALHEN S
3 51,028 TR 2.856F 7 o

Q) HAEFRAARBHBRZETF -
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AR A I AR A TR 8)
16 B8 B4 5 4R & I 32(4))
(&HERH FALS » WM ESF LA B4)

T REAE ~ B RBRME

Wi SLtents  SERs mEXR A

BA

105.1.1 $28,443 $706 $660 $559  $30,368

i 14,675 - - 332 15,007

&5 (183) - (660) - (843)
105.12.31 $42,935 $706 $- $891 $44,532

104.1.1 $25,875 $450 $660 $559  $27,544

P4 i 5,057 256 - - 5,313

& (2,489) - - - (2,489)
104.12.31 $28,443 $706 $660 $559  $30,368

I RS -

105.1.1 $16,914 $399 $339 $427  $18,079

U 3,962 142 64 35 4,203

- (183) - (403) - (586)
105.12.31 $20,693 $541 $- $462 $21,696

104.1.1 $16,018 $279 $229 $412 $16,938

I 3,385 120 110 15 3,630

B (2,489) - - - (2,489)
104.12.31 $16,914 $399 $339 $427  $18,079

FREDeR

105.12.31 $22,242 $165 $- $429  $22,836

104.12.31 $11,529 $307 $321 $132  $12,289

AEAREAE - RERBHRERBEBRIEE -
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181 88 5t 75 4R R P EE(4R)
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8. BRIEAE

Ak
105.1.1
B — BRI
105.12.31

104.1.1
¥h— FH/RF
104.12.31

BEsH BRI ¢
105.1.1
By
105.12.31

104.1.1
P
104.12.31

FIRE SR
105.12.31

104.12.31

AR EAZRY BT *

TERAS
BHEM
EEE A
HEER
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$1,440 $10,091 $11,531
580 - 580
$2,020 $10,091 $12,111
$1,242 $10,091 $11,333
198 - 198
$1,440 $10,091 $11,531
$923 $- $923
356 - 356
$1,279 $- $1,279
$615 $- $615
308 - 308
$923 $- $923
$741 $10,091 $10,832
$517 $10,091 $10,608

105455 1044 5
$131 $17
$8 $8
$190 $243
$27 $40
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£1 5B & WA I By A PR )
18 5% B B 4R & [ 3E(4R)
(£3RM B F3L5h - I E%F LA Bin)

(1) 223 53R RBE-—O0#F=ZA=+28 - —-0O0%#wA—8 - —-0O0%#
ZATEBRA—O—FXALABRE RSB EAMARIFTE R MH
78 3%1,000,0008 4 ~ 500,000 4 ~ 977,000 8 42 & 523,000 8 4 » 45 Bl 32 0%
MRBFRBA NG AT 2 L8 A% 5 AR 2 HATEM & L TR AT U847
BREMCEH D ER TR LI M HFRABIFARY H LB ARHGER
BEHABRER LA RN LB BREEE > ETELIRETEB9%RE
ZHBBAPBITES - BRHABRBZTE LR BBES_F®% > 7T
B EFRRLBIATE R - B T AT M # BRI A2 -

A% A# ik A% Black-Scholes-Merton i 13 R B AN L A BT A B A2
PR ELHBRBHRZIBRRGEESH AR -

B EAGHEEEEZ SN ANELARMRATH2ERE - K0T
HWLETEORZIAMRE > B2 RURL T ZIEH -

Q) BERB-—OCEF+_A=Z+—8ik AQXABFELABRHIE2 A
FHBFET *

R BELHE BAT R s B (F 1) B B A PATRE(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

() BRERB-QrFR-OwWF+_A=z+—8.k» AT B TRAREEH
TRz T M T

1054 % 1044 %

REANBE T RBAESEE  wHTH
(E4r) PATRB(L) (R4r) HATR (L)

LVEOR R R R RN gt E 451,000 $23.03 651,500 $21.24
AR TR AR - - - -
A AR BRI H - - - -
AT EIE N - - (163,000) 14.00
A DB R AR (2,000) - (37,500} -
ABBK AT REN - - - -
#8 K o A S IBAL R 4R 449,000 $22.99 451,000 $23.03
1R T AT RAR IR 388,250 $21.61 388,250 21.61
Aipsb iz AARE

Ao T3 2 AR () $6.15 $6.16
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18 88 BB 4R R M R (4R)
(283 7% TEdAE S HUNEHF T LA EM)

@ BE2RBA-QORFRA-OwE+_A=+—80 > ABLESIZERT

105.12.31
WA 2 AR R AR
TR o 4 -3 TR EA hadi 34

3B B (%) FEEL) FMEFEMREE) BOFBRRL)
10048 % — % $10.7 100,000 0.25 $10.7
By S 3
10045 % =k $10.7 50,000 0.25 $10.7
W E
1005 % =% $16.0 50,000 0.42 $16.0
WA E
101 F % vk $31.8 249,000 1.42 $31.8
WA E
& 3 449,000
104.12.31

A Sh 2 AR
fTiRIE A M EHEE ek

AR (7T) BEEM) MEEREMRE) BHEBGT)
1004 % — & $10.7 100,000 1.25 $10.7
WAL &
10044 == $10.7 50,000 1.25 $10.7
WA
100458 =k $16.0 50,000 1.42 $16.0
mEAtE
1014 Fmak $31.8 251,000 2.42 $31.8
WA &
4 % 451,000
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Bl & BB 7 R F)
16 88 2 3% 4 R B 22 (40)
(&5 TRAELS > A EHT L F o)

5) ANARA-QOZFR-~OmEERT B LRGABSAHE2H M
T

1054 8 104 5 2

Hm B haRs &M $(223) $152
(4B HE T2 By Rt )

(6) AQANEA—~O—E A EBBREF T AR BOE TR REM
MmEHEE > BERB—~OO#=A—-+%8 EE-O04+*mBE—B AR
RA—QOO&AEA++tBHTIRBERAR 2R BTELIRMHES
568,000 8 4 ~ 288,000% 1 % 692,000 E 4z -

13, &£ A
1054 1044 &
sl B A $89,965 $55,726
BRI 260,660 213,641
2 = $350,625 $269,367
14 2 %48
A8 BAAA

ANARIMARREEBFTIHEAT O L PHFERA-ZE 5L 584
# o RSB P IR RN ) o AT R -

RBEATERHZ 2 REEG4 RA-OAF+_A=+—-8RA—-OmE+-=
AZ+—B2z Rk REBBEELHFELHLT

105.12.31 104.12.31

FAR@—F $2,394 $2,073
BEMERHNZERWT !

10545 1044 &
R F 4 $9.256 $8,381
LA ME - -
o 3t $9,256 $8,381
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15, R 148 ~ 3752 #5087 * # ol B R B A e
i ] 105+# & 104# B
By F | BE ¥ By ¥ B ¥
e FAg | g | sy | dAg | gry | s
Aisflg*
FE7 $25,501| $44,792| $70,293| $14,983| $44,444| $59,427
¥REmg o 2,312 3,533 5,845 1,311 3,639 4,950
Fikg g 1,266 2,005 3,271 661 2,295 2,956
2w Bl 1,589 2,253 3,842 907 1,882 2,789
TER 2,029 2,174 4,203 1,329 2,301 3,630
Fa  * 130 226 356 17 291 308
AP AR-OI #F2-QueEto =L - p2 B3 Afksw ;1054 2
854 o
SFAR-OI E P - PUAT U BRFARABIRE REARTE R4

16. %

FOETD BRE2%I10%5 R 1FF 0 3 F 5% FEMY o A RS
P RIFLBETHEABIE - Db IS WL AW E 52 0 %:ig,"lﬁ
B FIENVEEN ERIE & SUES 308 SIS SRR F R
WE® iz f1piysggpsd ﬁ%ﬁ&’w4§%&n<¥w7r\w
TRBERIE A e

4

A

~FAR- O £ £ “O“"L*}Fi@gﬁEi?é”f’lﬂ*?‘l’éﬁﬁlliﬁlﬁw%a 5

Eﬁ”“h 0+ = o
Eohjer 2 4

(1) ## fc»

105 & 104 &
S $110 $4,000
& 4 2,036 2612
.,ﬁ—\fﬁ li'{)\—ﬁ;a 211 66
& Cn $2,357 $6,678
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BUR A P AR AR A R
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(RBR S FRBFIS HRNEH T ALER)

(2) AeABRIF X

B AKREB) R
ZRFESBLAABRGHEZEBRTEAHNS
E

.

r

17. PR
(1) FIARFR)ERERT

WHINR 5 Z AT,

EMAERGEIR)
£ R BT R
BEMBRAIB)IRA
BYRMERXBRBALRAEQRAM
Z BB RAIR)E A
PARY & B ARFIZRMAR & - AR,
RYFHEE BN AS ERIIH
BEMFRTEZNR
PRAFRE R (R &)

FAAMERAESHHNBARAAMEAMBERREZCHEAT LT

RENBREEFRXXHATEER)
BAEMAEAEMAR ZANKES B2 RE
MM B ZIFRE TR
BRERTHRRERAZEREEH
BIEFAEREE/ AEZMERBER
AR B2 EMAF RN A E R
KB B AR Ao B 10% AT 138,
RANRBREZAEREAF B4
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1058 % 104 £ 7%
$441 $601
72 99
27) (27)
$486 $673
105454 1045 55
$- $-
(73) (302)
438 7
- 3,524
$365 $3.229
10548 1042 /&
$(8,062) $(9,667)
$(1,370) $(1,643)
(12) (17)
1,747 4,889
$365 $3,229




B FEIAT F R E)

18 B8 B 5 3k & M 3E(8R)
(2R A THWAES » HUMERT L AHEM)

—QE4+ -HA=Z+—8

Y E R
FRBERMBMEER
AERFRBRMELX
RF RISLARIR R (F] 32)
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AL RBAR K

BEMFR(ERAA &

BEAIFRE EFHR

RENHAEBMRZEMTF !

BIEMFHEE

BRI AR

~Qmi+=fz+—8

AT S S
FHEBAMREE
AFRGFEBEHAL
 AFTALBBEFIR)
A
FAERFRE K

B R(ER)A R

BIEPIFME AP

FERTEABAZI R MLT ¢

WIEFFRE A

WEARIFH B IE

(2) BTFRBAMIBRAMTRE A(EF)RR

Bl 48R 5R WP E S 1 K 4R 2R

$173 $(35) $138

911 175 1,086

33 (63) (30)

442 (442) -

10,507 - 10,507
$(365)

$12,066 $11,701

$12,066 $11,731

$- $30

A4 tp %A WHNE R KR 3R

$851 $(678) $173

426 485 911

(13) 46 33

- 442 442

14,031 (3,524) 10,507
$(3,229)

$15,295 $12.066

$15,308 $12,066

$13 $-
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() AXAAEAERBAZENERET

% R AR R EREE
B EE B2 8 105.12.31 104.12.31 ST 388
101 % $18,014 $18,014 $18,014 1114
102 % 38,751 38,751 38,751 1124
1034 24,620 24,620 24,620 1134
104 4 10,463 10,463 8,067 114 4%
105 7,705 7,705 - 1154

$99,553 $99,553 $89.452

(4) ARFIZBREAIFHEA

BERA-QOEF+-—B=+-8R-OmE+—A=+—8 i 227
AR 2 BRI ITRE £ 2FHH) A6,083F 702 4,700F 7, -

(5) @mHe—MEER

105.12.31 104.12.31

B R T jodk AR MR P ARHR $3,595 $3,595

ANARA-OEFARHARA-OuEE TR AL RIRBIKILEY
0%
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B o
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TR AN Z TR TR -

HRTRARLSBAZNE > AR ENFE AN L BBRIFH AZFHIR
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