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kp EF R 2
e & LY E EFL R N
108.1.1 $200,239 $107,500 $6,955 $314,694
i (57,573) 142,500 (6,206) 78,721
k2 R — — 3,912 3,912
108.12.31 $142,666 $250,000 $4,661 $397,327
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107.1.1 $57,073 $62,500 $119,573
REE 143,166 45,000 188,166
107.12.31 $200,239 $107,500 $307,739
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E s gL imd ks o 02 BAEREIL £ 5 B 2N
G A HFENTE T LA F AR LR RIS E 2 L BB
Bim2 1 5o QBT 5 SR iy 2 E & L et (b]4-Black-Scholes
HoAl) & 2 @ 3= 2 2 (B4c > Monte Carlo Simulation)3* 5 2 & i i

O
.“‘/ ‘ﬁ\

*1)«

=

(2) 12 g wrkﬂkfirg\!?ﬁﬁ A ERE SR A
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&P & AR A ()

LA B

43
108.12.31 107.12.31

b
TR
£ Yo

i
3

$250,000 $107,500

NP
AR l%\ =R

108.12.31 107.12.31

15 #y fje;; %‘X $242,295 $105,407
(B &mrilihEksiphia
~AEE £ s oo iE Ry B ;—;—FLK.TF,_( =)~
8. 41Xk

AE WA I ARMI08E127 31p 2 107£127 31p o454 AR SR €347 & ATIH 2 j7
43 EAPR AT

AL < %

AP 18Rl i4r PR FIR%SS FHa XD L EAS2h'G SHFED
T HEEFTER P AT

(8% ® 108 & B

¢ I E grs [l

R
870 o g Rk il @ F I A F
- X i A T (200 =) usb 351,650.00 USD 357,030.00 USD 5,400.00
SRt 4E A v (200 =) USD 348,100.00 USD 354,806.00 USD 6,706.00
£3+ USD 12,106.00

Q%
7 L i Ry #E tN4 ol R
Hf- X i = -+ ¢ (500 #g) USD 954,800.00 USD 917,785.00 (USD 37,015.00)
SRS N 47 -+ (500#) USD 92930000 USD 897,924.00  (USD 31,376.00)

£+ (USD 68,391.00)
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SEBHBRGIAFG AT I 00 & IR A ()
(B35 ¥ A P ek s BT LR EF AL H )
% I R >
2%
B g e B2 ENE AL iE Dl B L
- FEF 4F z v (100 #f) USD 173,450.00 USD 180,100.00 USD 6,650.00
£+ USD 6,650.00
(b x B 107 = &
¢ TN
T
LGRS T Xk g L9k 2T S g HAE
B-EX 48 -+ = (300 =) USD 606,400.00 USD 649,150.00 USD 42,750.00
~ 4E A (200 #g) USD 407,400.00 USD 428,76250 USD 21,362.50
£33+ USD 64,112.50
T
Rix o ff iy L EN& ) A © PR HAF A
- FEF 4E L~ (450 #) USD 961,000.00 USD 899,420.00 (USD 61,580.00)
SRt 45 -+ 2 (400 =) USD 841,200.00 USD 777,795.00 (USD 63,405.00)
g2+ (USD 124,985.00)
AT IR
2%
87 L HE - cnte B E ENE&T oL iR FRE AR A
- L iF -+ = (300 =) USD 583,800.00 USD 550,268.00 (USD 33,532.00)
AR iF A v (200 wg) USD 389,800.00 USD 367,161.00 (USD 22,639.00)
&2+ (USD 56,171.00)

(O# 22 K108# 127 31 p 2 AWA07 & 127 3L p 2k Rdedh [ R4
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MR EFEARBLTF A AR BREFM LR EFELER B A

OE @&ﬁﬂ)\ =8 ’Eﬁ@pﬁ’"'“r%é fnﬂ%\ @"‘}éiféko %i‘&ﬁﬁﬁfﬁv&r"f :

AN E - FBZEFGHG

’-T—]p ﬁ A,\

FoFal NHEFEPTIRFELAARFFTAS B LD %~$%ﬁ+ﬁﬁ)
FE g*gwaﬁﬁﬁﬁ7 FRERE B

<4
FoEs FTALLF2AVRRRNE
HUEFPRAADRIPIHABRELZLFTAZ A2 - FREPF LR £

7
> 4o ;ul%‘ xg_%]@k&%“@kﬁ&\%iﬁ°
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(é}—% Z]:‘E’J,;‘;j—_pg koI LBRELLE )

2 =nr f%' EHE 2 K. Juﬁ“
NEEAG AT R R FA S EHRTAL ALk kAT
)T AT

AR 108 # 12 % 31 p

F-oE% F-oE% F-E% £ 3+
MR EFEZF A C
BEERO G EFELEARTA
R $96,247 — —  $96,247
VY - $199 — $199
P A 2T S Y — —  $47523  $47,523
EER L ERD L EFR
S W FEFERD L EER
Zf#EE1 2 $21,681 - —  $21,681
AR®107 & 12 % 31 p
Fogm N-o%m ¥cdm b3
N B2 A
i E A L E'i‘ffé ERTA
LIS $112,831 — — $112,831
PRV A A ’fg‘f' | £ 5 - - $48,124 $48,124

HiEH ﬂ’r’iﬁn‘ﬁ“ ’“'% =N ig—"‘ﬂ
é@ﬂwﬁrﬁ$@4»¢mm
ZfEE1 R $30,171 — —  $30,171

M e EHTE 2 LR o

SEWF RO G EHFEL LR G
o E —  $1,725

$1,725

S ABEREF - ERBEY - RBFLHE

WARI082 107 AR - AR BMEHFP S LB EFELFTAZ LG o oFTASILEE
Rogr- 2585 - 52 B8
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7 T

108.12.31

107.1.1

AR EER L)
) ’V\;fFJL

B .5'

vl

107.12.31

FHAAIE AL RIS

M EkESZ S8 £ 2 TRR

F ()

SEF L H )
RIS

R EFEL BT A

PRE 7 A 2T L 4

$48,124

(81)
(520)

$47,523

BB EEEz AREA

SRV (T4 S 4

($3,160)
51,429
(145)

$48,124

BHERD LY EFRL ARTA

FIEGERE=) -

AR E lul% 15%] NN
£ X7 TR IML"T%\“”'J

2 j108# 127 317

B2 gAML I% EHrE 2 j‘fé_ by ,ﬁ;i%: EHTE 2

£ 4 ﬁgj)\ [T
e ATRREAE TR et

ERTA

EEERD R

¥ EEE

PR A A MenE AT P3%72%  ATRIAF 2 Y

14 4 TR meE
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LEFHBRAOLGF LR I 2P &M A ()
(&% /T‘E'f APk s BT SRHF R L H )
A ®107# 127 31p :
£~ oy~
R AT RR & FitEn DM
ERT A
BB LR L
§EEE
HENE T4 SR REWE IG5 5.35%~25% AT FAXF o i
e s EREs BAR
10 AP P2 b B ERTAZ § TR
AEBMEEA RPN R ERTAZ G AT
EST S
108.12.31
b e AT o W
ERFA
b eaE p
%% $2,758 29.9800 $ 82,698
AR R $35,303 4.3050 $151,979
[P $508 33.5900 $17,048
&
s
%% $3,317 29.9800 $99,451
AR R $21 4.3050 $91
A
AT £
(108.1.1~108.12.31)
is — — $3,662
[P — — $70
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Hig " AT 5B
BT A
e
N $2,729 30.7150 $83,814
AR R $35,080 4.4720 $156,879
® $245 35.2000 $8,635
Eff G
e
£y $2,033 30.7150 $62,437

il emTAL &0
S EE RS

(107.1.1~107.12.31)
is — - $756
S — — $152
W — — $9
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HEH LS AFEZL AT A —INF — 4500 EIPE A
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()£ 3 f 2 A2 & 9L
B2 AFI08E127 31p 20k > AHF TAIRG L EEAGEEAAT  FBEHBRE Y

le BAR Y % kP mhgo™

AN S b T
B * AR SRER

% 4£(USD i+ =)
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5 %(NTD # =)

$7,220

2.7 Fm B 2 2 7 & 5 NTD 485,000 + ~ 2 USD 1,000 i+ = o
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A A
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B2 AFRE@E G
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EW-F - 3-# wiIE TENDS ol
107.12.31
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T 37 $52,307 — - —  $52,307
it £ @ f

- F - Iz#E wiIE T END &3
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Ik 2 B — — 3,912 3,912
108.12.31 $142,666 $250,000 $4,661 $392,327
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WE P w2 T A0 A Reutersi £ AL JIF TR B2 % p e E TR )

Efm%d SR im? g 5> o BN Eid a1 &0 B 2
HEIFPL P T 22875 wﬁum$maﬁm¢ﬁﬂaam@@;%
EREFLZERIE Y L HEFFY @y 2 ERE Y (B
Black-Scholesti-3]) ¢ # # =% = i (&4 > Monte Carlo Simulation)z* & = /o i

B o
(2 mEH LI AFEEMLIEZ DG E

’%mﬁiﬁﬁﬁﬁ\@ﬁ%ﬁ\ ﬁ%

P
=g
SN
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RO

$250,000 $107,500

2 =

P
o e

1081231 1071231
Y
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& fe1 & 2 i d sdp b T3
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AFE i By el L& ol A3 © Wik I E
A 4r A T (200 =) USD 351,650.00 USD 357,030.00 USD 5,400.00
B E & A T (200 #) USD 348,100.00 USD 354,806.00 USD 6,706.00
&3+ USD 12,106.00
24
GURY S 0 L3 £ 5837 a4 e
S-%F & - +r(500=) USD 954,800.00 USD 917,785.00  (USD 37,015.00)
~A R 2 - +r(500=) USD 929,300.00 USD 897,924.00  (USD 31,376.00)
&3+ (USD 68,391.00)
AT HIMi
24
A W L3 LN &Y ol A = E
S-#% & z T (100 #f) USD 173,450.00 USD 180,100.00 USD 6,650.00
&3 USD 6,650.00
(b) & F107# &
el AL
24
BT ol Renp L3 L& AT R R E
- X & + - r(300#) USD 606,400.00 USD 649,150.00 USD 42,750.00
~A R & A T (200 ) USD 407,400.00 USD 428,76250 USD 21,362.50
&3+ USD 64,112.50
=3
87 LfE e #E REA] oL R SR HAFA
- #E & + A~ v (450#F) USD 961,00000 USD  899,420.00  (USD 61,580.00)
~A R o + > r(400#F) USD 841,20000 USD 777,795.00  (USD 63,405.00)
&3 (USD 124,985.00)
AT IR
24
87 L b ¥ ENETR =T E PR AR A
S-#% & -+ - r(300#F) USD 583,800.00 USD 550,268.00  (USD 33,532.00)
s E &F A T (200 #) USD 389,800.00 USD 367,161.00  (USD 22,639.00)
&3+ (USD 56,171.00)
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FoFB F-%8 5% £33
A EEE L FA
B E e g @’;q%_ EfRT A
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o E — $199 — $199

PERNE A R ENE Y — —  $47523 $47,523
B FEFE R L EFE

BB FEH AR L B

P2 1 e $21,681 — —  $21,681

AE107 & 127 31 p

$-%5 $-%8 ¥=-%m L2t
M L EFEZFA
4ﬁﬁ&ﬁ4~$§w§ ERT A
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PrEE 7 A 2 — —  $48124 $48,124

HiEH s r#?_;;abl?é I l% =8 fg_r

SE W FEHERS LY EF
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M e EfTE 2 F o
ERLE N E NN ik o M
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