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WHREGH PR (£) 3 3.375 4.25
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sl 3 = $153 $153 — $142 $142

A2 P2105E60 200 KKK £ R ATE D
B @ T1%G R PY o RHET B5%: EEPY o LA ARSI B AR

¥ A IR e

ﬁul

LTS ﬁ a1 ﬁm“ ML NI G
r)ﬁ%‘i@ gtf]?'b7/j—pi‘f’f7 ’lfr;%".&)f';g\go

7
~

Ik REAARTE R4} B R

CJed EE U A2
FTHEIF U EL R IPY2EY
APMET R I AAES R L T AR T URRIE B39

Itz Rz

Ao P ARFILIBAELY 1p 297 30p ixEFRIR > 2w 002.5%% 1. 5%E 5 F 1 ¥ & F

TR > R 105279 1p 297 300 smA R 1
2751 = » % K105£1° 1p 297 30
2 6751 = ; A K104E771p 297 30p B 1

~ > XA EI104£1%1p 2972 30p
) ’7T r‘ ;l E__k&ﬁél,('g_&]izé‘flj# HLA\/H\’ T3

%‘{ig i_g;,‘u

2 LR

EESI/Eay )

IR 3

AL L

)svr\‘:

SR G R SFEA B 2435 L2
PR EE P R4 M A 1,125 &
2E TS B & A B 5240 20
ﬁ“‘“’f‘ FEY EAELT2TH A 205

S EFESPT Y S AR
EESNIEE X B LS Rt

2\ k‘)""#—_‘aﬂ’%:[‘é_—r o

5 =21

A «lzr'xpilﬁx'*’ﬁigz RFERFEFFARF RIGXERZFE ©

AP 10582 3P EH EARMREF RARIMAER R I MY Z T EMY A NG
2,030+ ~ %2 1,320F o A 2 &

104 & & B4 5338 4 1

~44~

ARI4E R ERFEIMY Z AT VY 2L AR
FHIRZ £IFT RES AR o




LT

(EEPFE - Rik- 4o

\4 L5 A2

AL

27
08

& 5 A34R £
A E )

()

(4;%??5” Il BT AR AL H )

A0 PARIBERFHT ERFE L T EFT LMY &5 A FI103E B MR L U
AR £IFT RES AR o
i ]"‘1{)‘ £ &4
(D) H s o
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PUEHTER
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105.7.1~ 104.7.1~ 105.1.1~ 104.1.1~
105.9.30 104.9.30 105.9.30 104.9.30

DA *=Bn g4

NP EAI(HF ) $13,710 $71,517 $32,889 $67,447
AAE L P2 A R AT ISR K

(+1%) 54,664 56,962 54,664 57,429
A ARE R FH(L) $0.25 $1.26 $0.60 $1.17

O & RS2

*pEAI(HF ) $13,710 $71,517 $32,889 $67,447
g3 Z%_fﬁrﬁ ekt 2 AP EI(HF ) $13,710 $71,517 $32,889 $67,447
AT LTI .3 W4 HE T Rk #ic
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S S WEE
BAEZ2QERE (P FRGRE) $136,926 $174,644 $155,895
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Black-Scholes#ic3|) & # i 3= = ;2 (¥4 » Monte Carlo Simulation)i* & =
I 1% B o
(2)*&@'»(%3:&&19’5\'*\@3’37 4})?&?!\ ﬁﬁé ml% IE"%\%%,\/A‘ Jui%:f_gj-_°
Q) égpa Bl B/ IPH TR
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87 L R B2 RS EAId TR E GF=)
- H X 45 z v (100 =) USD 154,700 USD 147,600 (USD 7,100)
- H X 4E z v (100 ¥f) USD 149,000 USD 146,850  (USD 2,150)
- HX 4= - v (25%F) usb 37,625 Usb 36,600 (USD 1,025)
-k 4F = v (75%) USD 112,875 USD 109,875  (USD 3,000)
Si- X 4E z v (100 ¥f) USD 152,000 USD 151,900 (USD  100)
- H X 45 z v (100 =) USD 156,500 USb 152,600 (USD 3,900)
-k 4% z o (100 #f) USD 158,000 USD 153,750  (USD 4,250)
- HX 45 z v (100 =) USD 156,450 USD 154,500 (USD 1,950)
Si- X 4E z v (100 ¥f) USD 166,200 USD 159,800  (USD 6,400)
- H X 45 z v (100 =) USD 159,200 USD 156,300 (USD 2,900)

&2+ (USD32,775)
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2 % By
8]i7 tf FDpy g ENER TR E 1z
B #X 48 z v (100 #f) USD 148,700 USD 149,100  USD 400
- mX 47 w © (100 %)  USD 146,000  USD 152,500  USD 6,500
h- HF 48 z v (100 #f) USD 143,600 USD 154,600  USD 11,000
h- HE aF - v (25¥F) Usb 37,225 uUsb 39,300 USD 2,075
- FF 4F =z v (715+%) USD 111,750 usb 117,900 USD 6,150
K- HE 48 z v (100 #f) USD 147,700 USD 149,650 USD 1,950
S-S 4E z v (100 #f) USD 146,000 USD 150,200 USD 4,200
h- HE 48 z v (100 #f) USD 146,700 USD 155,600 USD 8,900
S-#F 4E z v (100 #f) USD 152,800 uSh 159,800  USD 7,000
- FEF 4E - v (50=g) USD 74,675 Ush 80,925 USD 6,250
h- EE 48 - v (50 =) USD 74,675 Usb 81,050 USD 6,375
- mX 47 w © (100 %)  USD 155,600  USD 162,500 USD 6,900
B #X 48 - v (50 =) uUsb 77,100 uUsb 82,250 USD 5,150
~A PR aF z v (100 =) USD 153,800 USD 163,200  USD 9,400
~x B E &F - v (50 =) usb 77,100 usb 82,275 USD 5,175

&3+ USD 87,425
AT IV

% %
AT i fod #E Lk ol A G L
B #X 48 - v (50 =) USD 81,000 USD 83,246.5 USD 2,246.5
- mX 47 » © (100 %)  USD 160,200  USD 166,511  USD 6,311
S-S 4E z v (100 #f) USD 162,200 USD 166,746 USD 4,546
h- HE 48 z v (100 #f) USD 161,900 USD 167,168 USD 5,268
S-FF 4F z v (100 #f) USD 159,300 USD 167,279 usb 7,979
h- HE 48 - v (50 =) USD 78,900 UsD 83,737.5 USD 4,837.5
~A PR aF - v (50+) USD 81,000 USD 83,246.5 USD 2,246.5
~x B E &F - v (50 =) USD 78,900 UsD 83,737.5 USD 4,837.5

&3+ USD 38,272
(b) % 7 104 = &
e I é IR

K o F ALY
87z tf  AFad %E FNEH ~TRiE (FE =)
- #X i z v (100 #f) USD 199,500 USD 180,400 (USD 19,100)
S-F i z v (100 #f) USD 196,500 USD 179,750 (USD 16,750)
S-#% i z v (100 =) USD 195,000 USD 176,500 (USD 18,500)
- X i z v (100 #f) USD 191,000 USD 174,000 (USD 17,000)
S-#% i = v (50 #f) USD 93,500 USD 88,450 (USD 5,050)
[ 4 = (50 #) USD 93,500  USD 88,475 (USD 5,025)
S-#X 5% —r (25 ) USD 44,400 USD 44,100 (USD 300)
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- X 45 = v (75%F) USD 134,250 USD 133,050 (USD 1,200)
R-E X 4F 2z v (100 =) USD 180,600 usb 176,800 (USD 3,800)
- L 4E z v (100 »g) Usb 179,800 usb 172,600 (USD 7,200)
- L 4E z v (100 »g) UsD 175,500 uUsb 173,000 (USD 2,500)
R-EX 4F 2z v (100 =) UsD 177,950 USD 169,000 (USD 8,950)
- L 4E = v (50 =g) Usb 89,400 Usb 85,350 (USD 4,050)
H- X 47 = v (50 #) USD 89,400  USD 85,375 (USD 4,025)
- X 4E z v (100 »g) Usb 177,450 USD 164,475 (USD 12,975)
- FR 4F 2z v (100 =) USD 176,650 USD 164,400 (USD 12,250)
R-EX 4F 2z v (100 =) USD 173,900 USD 152,500 (USD 21,400)
- L 4E z v (100 »g) Usb 177,500 USD 152,800 (USD 24,700)
R-EX 4F 2z v (100 =) USD 181,800 USD 154,875 (USD 26,925)
- L 45 z v (100 »g) USD 168,500 USD 155,750 (USD 12,750)
- FX 4F 2z v (100 =) UsD 171,500 USD 161,050 (USD 10,450)
- X 4 2z T (100 #§) UsbD 173,200 USD 158,100 (USD 15,100)
- FX 45 2z T (100 #§) UsbD 173,600 USD 162,200 (USD 11,400)
R-EX 4F 2 (100 =) USD 168,800 USD 153,120 (USD 15,680)
- X 4 7z T (100 #§) USD 168,200 USD 162,450 (USD 5,750)
R-EX 4F 2 (100 =) USD 162,000 USD 145,000 (USD 17,000)
- X 4E 2z T (100 #§) UsbD 157,300 USD 149,300 (USD 8,000)
- X 47 v (100 #) USD 155,000  USD 145,575 (USD 9,425)
R-EX 4F 2 (100 =) USD 153,850 USD 143,800 (USD 10,050)
- X 4E 2z T (100 #§) USD 159,950 USD 149,200 (USD 10,750)
- FX 4F 2 (100 =) USD 158,100 USD 151,550 (USD 6,550)
- FX 4 2z T (100 #§) USD 156,800 USD 152,150 (USD 4,650)
R-EX 4F 2 T (100 =) USD 155,300 USD 153,250 (USD 2,050)

£+ (USD 351,305)

e - ERLY
87 L g i ENETR ) A &
- L 48 - v (25+%) USD 44,950 Usb 47,738 USD 2,788
R-F X 48 = v (75 ) USD 134,850 USD 143,250 USD 8,400
K- ;’é’b iE z v (100 =) Usb 176,600 uUsb 196,400 USD 19,800

£t uUsb 30,988
5T 30

T 45
87 L g i ENETR i) A ) A G MY
- X iE z v (100 =) USD 154,700 UsD 150,515 (USD 4,185)
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T %
85 i e #E Lk ) A ) MU
B-EX 4% 2 T (100 #f) USD 149,000 USb 150,550 USD 1,550
- % 4% 2 T (100 #f) USD 148,700 uUsb 150,975 USD 2,275
- X 4E 2 (100 =) USD 146,000 USD 150,894 USD 4,894
- X iE 2 v (100 =) USD 143,600 usb 150,988 USD 7,388
- X 45 - v (25¥%F) usb 37,225 usb 37,731 USD 506
- #EX & = v (75%) Usb 111,750 USD 113,194 USD 1,444
- #EX 4% 2 T (100 #f) USD 150,500 uUsb 150,717  USD 217
g2+ USD 18,274
()% F104 %17 1p3 9"
e I E grs el
24 © R I
87 o £ EN&ER ~THE CD)
- L iE z v (100 =) USD 199,500 USD 180,400 (USD 19,100)
- EXE 4% z v (100 =) USD 196,500 usb 179,750 (USD 16,750)
- Fr z v (100 =) USD 195,000 usb 176,500 (USD 18,500)
- EX 4% z v (100 =) USD 191,000 uUSsb 174,000 (USD 17,000)
- FF iE = v (50 =) USD 93,500 USD 88,450 (USD 5,050)
- FF 4E = v (50 =) USD 93,500 USD 88,475 (USD 5,025)
- FF 48 — v (25 #) USD 44,400 USD 44,100 (USD 300)
- X & = v (75) USD 134,250 USD 133,050 (USD 1,200)
- F#X 4% z v (100 =) USD 180,600 usb 176,800 (USD 3,800)
- X Fr z v (100 =) USsb 179,800 usb 172,600 (USD 7,200)
e X 4 w (100 #F) USD 175,500  USD 173,000 (USD 2,500)
- mX 47 w (100 ) USD 177,950  USD 169,000 (USD 8,950)
- FX iE = v (50 =) USD 89,400 USD 85,350 (USD 4,050)
- X Fr = v (50 =) USD 89,400 usb 85,375 (USD 4,025)
- X 4% z v (100 =) USD 177,450 USD 164,475 (USD 12,975)
- X Fr z v (100 =) USD 176,650 USD 164,400 (USD 12,250)
oK 47 w (100 ) USD 173,900  USD 152,500  (USD 21,400)
Hop¥ 4% w (100 #F) USD 177,500  USD 152,800  (USD 24,700)
e X 4 w (100 #F) USD 181,800  USD 154,875 (USD 26,925)
- F#X 4% z v (100 =) USD 168,500 USD 155,750 (USD 12,750)
- X Fr z v (100 =) USb 171,500 uUSsb 161,050 (USD 10,450)
- F#X 4% z v (100 =) USD 173,200 uUSb 158,100 (USD 15,100)
oK 47 w (100 ) USD 173,600  USD 162,200  (USD 11,400)
&3+ (USD 261,400)
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8]i7 tfE o #E 1] =T 11&
- B X 4 —r (25 ¥p) USD 44,950 USD 47,738  USD 2,788
B X 4 = v (75 #) USD 134,850  USD 143,250  USD 8,400
- B X 4 = v (100 #F) USD 176,600  USD 196,400  USD 19,800

&3t uSsb 30,988

Ll LI

2 %
85 LR By i EN&E ) MR R EEA)
o % 4 w v (100 #F) USD 168,800 USD 156,896  (USD 11,904)
s % % w v (100 =) USD 168,200 USD 157,670  (USD 10,530)
- X 4 w v (100 ) USD 162,000 USD 155,759  (USD 6,241)
- % % 7 w v (100 =) USD 157,300 USD 156,091  (USD 1,209)
o % 4 w v (100 ) USD 159,950 USD 157,275  (USD 2,675)
H- % 47 w v (100 =) USD 158,100 USD 157,500  (USD  600)
£+ (USD 33,159)
2 %
LA S D i L &4 ol = AE
T 47 w v (100 #F) USD 155,000 USD 156,349 USD 1,349
Bo X 47 w v (100 =) USD 153,850 USD 156,608 UsD 2,758
s X 47 w v (100 ) USD 156,800 USD 157,529 UsD 729

&3t USD 4,836
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& $10,367 — —  $10,367
LU — $1,200 — $1,200
i $2,400 — — $2,400
AR 104 £ 12 7 31 p
- Fs HF-_Fs 5= Ek &3t
EfEF A
AT M}J. EHE2 EFF A
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oE — $600 — $600
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% ﬁ,ﬁ B fﬁ :
Bl Eses L B2 £pf G
oE — $137 — $137
R — $18 — $18
AR 104 £ 9% 30
- %% 5% 5z 8k o
ERTA
BiE RS e 2 £RTA
& $10,805 — —  $10,805
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105.9.30
b fa AT o

ERTA
o p
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33N
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