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ANEERBMGRBIERARRZIER BEREFUAEEERARER - A XY
FZRERABRRFIEGHEESAETEARGHFIHBERN - B3P EE2 % - qg 2
BER &% BAIEEREURRNIRERERZELZRE - RQFFNEE
B A RLEEA BT AW oAU ERE) URREER HFHF2 ARG

ARABERB——O0F A NA=+B—0AF+=A=+—BRRE—0 A%
ANRAEZTHAE AT AFEP BURIR & AN BUGRIRBIAZE A5 HT9%
TIRRT2% > EARABUARBZERETRBRAEHLERER -

AREZHBHHRBLANAREERTERRAELCERTEZERARR - Nk
PRAZRHHSZGERNNZEERFAZL  BEARFZIB/ITREEREERZ
SRR NI ABRHERRE  KEBEEAZIERARAR -

5. B MR B IR

ARNEHBRLRAERS BRSHNZ A BEARBITHRRELS Y UEH M
Bl o TRAGEBANN LM AEZI O BATRZBIBEN » KRIEE T TR
ZREXZBHEREANTRRLATSHE > AL ETAIZAHEZHE - UF
BRI ZANERSRE  EAWRZIAN LA BGRBEREMME R BRA 2
w3 B AT -

JEFTA SR B 1
Bh—% —_FE=-% wWELHE HZEUL A 3
110. 06. 30
SHER $2, 961 $- $- $- $2, 961
JEAT RAE R MR 33, 901 = - - 33, 901
En—F —E2=F wWELF BHEUE L 3
109.12. 31
S AR $1, 782 $- $- $- $1, 782
JEAT B4R R MR 30, 872 = = - 30, 872
mHh—F —_E=F wWERFE HEUL 4 3t
109. 06. 30
IR} $1, 954 $- $- $- $1, 954
JEAT B AR RARIR 41, 030 - - - 41, 030
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A B A PR S B B B RS 3R A MR (4R)
(%R D FHAN > HUK S EFABEM)

TAELRREE
Bh—F Z—E2=F wWEREHE ILHEUEL £ 3
110. 06. 30
HELA]
R B - $1, 767 $- $- $- $1, 767
BEh—% —E2Z% wWERLE HZEUE A 3
109.12. 31
B F]
HEE R B - $10, 756 $- $- $-  $10, 756
BEHh—F —_E2=ZF WELHFE REUL A 3t
109. 06. 30
B A
BT -R $1, 182 $- $- $- $1, 182
6. RBEEZEEHZ atAZ AN
RE——O0FL¥FEXAFEZAFEMR:
RBEFTZFHZ
%3 201 3Kk BNRE L B1E4%E
110.01.01 % $526 $526
BAeRE - - =
110. 06. 30 $- $526 $526
RE—QOAFL¥FFEZAEZAGTEN
RBEEEFGHZ
48 #R 18 2% PN B 1R 4%E
109.01. 01 $20, 000 $718 $20, 718
REKRE (20, 000) (192) (20, 192)
109. 06. 30 $- $526 $526
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BALF B R A PR E) B B B B R A M 3E(4E)
(&M% % TAS > UM GBI LAER)

1. &8I AZ N AEME

(1) 2> RAB A& PR 3R A 2 3948 #tiF BRABR

NRBEGIEAEER > THLALRAERF IR P HEFTEAEKR
ABBAFAMEINZER AXNHEIRELREER A F AR
BEAERZH ERBELT

A.

=1

RERHETREL - BUKRE BARBERECRSG EEIERDLELANL
BlEZAFAE > EE24ELBET L3 HEME -

WEETHR ) BARRGERAGHFZILBETERSREF L ALEME
HERATGREAZ (Bl > LTERE  XE8E - HHRRBEE) -

BELETHRHIHETE(Bldo > ETEALERKRE - BFLTIHZNH
BAT N AR R RARDHBITNARERTGEEH A AIEME - AR
RTLLNAEBELTAEZ TR HHAELEZBERR LA B (4o s 2
TREAMFEREF BN ERBE - AN R EZRBFELLEHA
BB NAEME -

BELETRBIEAHHEIARE S#ITER - BEA2NEREMIERS
B ARBAEGAR 5 #H F 8RB JIHE MR E  IPBEBRAITA AR LR
EWRLIMARR AT EAERITREFEBREZ A LA HBMT A4
BM(HI4oiE B w5 E A % W4 Reutersiy ¥ K 24| R PR RAZ
A ERMRE B -

BEETHREITAESBTE AP BIEBEHMALBRITE 4R
RHOHFTHREIGEHNAAZAHNEZHEURLAEN RN TELL
Bl BEERMTALRIT A AEAXHYFRIE BT BEHTE
#% X, (5] 4o Black-Scholes# & ) %, H 403718 F 7% (5] 4o > Monte Carlo
Simulation)st & 1B 14 -

) N B A ELRIT A N EHE

RDFBHZARPB R RAB EZLBEERLBARLRBLBEL LR
wRABHE -

Q) eI AN AABEERIHE R

AN LBIANABEREENFEFEMEF =9
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SR AT F PR BB B B A 3Rk i (4E)
(R A PR YU EEF LA ER)

8. 1AL A

ArABE——0FXNAZ+BE - —0AF+=_A=+—BREA—0LEXA
Z+Bt HAAFCBREH AR B ZITAEAT A EANLT

BB S8

BBRA OO GEEEENRH 2 AR > AR ABRIE - HEHRHL
Yo

110. 06. 30
A 8 S#eBUFT) # M
HEBRAEGH USD 230 109/09/24-110/09/24
MEBRA S H USD 560 109/10/29-110/10/29
MEIRF S USD 180 110/701/19-111/01/19
MEBRFEH USD 250 110/04/07-111/04/07
MERF S H USD 482 110/06/24-111/06/24
MEIRF S USD 200 109/07/30-110/07/30
HERF S H USD 500 110/01/15-111/01/14
MERI S H USD 400 110/02/24-111/02/24
MERFEH USD 280 110/03/31-111/03/31
HERF] S 4 USD 600 110/704/06-111/04/06
HEHRFSH USD 250 110/04/29-111/04/28
HERFEH USD 400 110/06/01-111/05/27
HEIRA S L USD 690 110/06/01-111/05/27
MERF S 4 USD 925 110/06/15-111/06/10
HEHRFNEH USD 630 110/06/29-111/06/24
109.12. 31
A B S ¥ L2BUT L) L

HREHRFEH USD 180 109/01/16-110/01/19
RERFEH USD 250 109/04/06-110/04/07
MERF S 4 USD 482 109/06/24-110/06/24
MEIRA S USD 230 109/09/24-110/09/24
HEBRANEH USD 560 109/10/29-110/10/29
HERFEH USD 500 109/01/16-110/01/15
MERAEH USD 400 109/02/25-110/02/24
MEIRA S USD 280 109/03/31-110/03/31
MERA S USD 600 109/04/06-110/04/06
MEIRA S USD 250 109/04/29-110/04/29
MERFEH USD 1, 090 109/06/01-110/06/01
HERA S 4 USD 925 109/06/15-110/06/15
HEBRNEH USD 1, 280 109/06/30-110/06/29
REBRF S USD 200 109/07/30-110/07/30
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HAFH B AT A PR S B R B A R M (4])
(&8 A FRANS [ EFF LA E M)

109. 06. 30
. L8 R

HERNGHY USD 180 109/01/16-110/01/19
HREBRANSY USD 250 109/04/06-110/04/07
BERANESH USD 482 109/06/24-110/06/24
HMERFESHY USD 500 109/01/16-110/01/15
HERASH USD 400 109/02/25-110/02/24
HERNEH USD 280 109/03/31-110/03/31
RERN Y USD 600 109/04/06-110/04/06
MERNESH USD 250 109/04/29-110/04/29
HRERA Y USD 1, 090 109/06/01-110/06/01
HERANSHY USD 925 109/06/15-110/06/15
MERFNESH USD 1, 280 109/06/30-110/06/29

9. XAMEMER R
(D > AARMEE & T &

UNRBEFERBEZMAEEREGE  GEBEHEROMABEASKELES
MR KERWAME > FREABLAABERER - BEBRIANMALT !

— 4% WNMEEBTRFIABEETERAENELTIHZRE(KREH
) o

E-4%5% . BAREEEABRHBZTHRRANG BOERE—%B2H
18 Zoh -

5% FAREGEZIATEHEHAML -

Eid

HUERAMEARRIINMBRAZIBTAEREGH N E—HRENMLE R &9
HEIE RARREEAMNBEERZI L LR 58 -

Q) AABEBEZRRER

AXNNAAFEUNBEAABEEEZETE  EHNTERAEZOAER
BRERG] T de T

RBE——0%~A=+8":
%8 %48 %=%& 4 i

UNRBEEEZE R
HBB R AAEBEEE
ZeMEE
HERF LY $- $566 $- $566
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LR A PR E) BB B R AR 3 (4R)
(%R D FHEANS > YUF S EFTEBM)

%8 $-%8% {=%w 5 3

RARBEEEZ BE
EBBEBBRARBEEEE
Z ARk E1E

BmEBRFEH $1, 767 $-  $1,767

i

RRE—QALFE+—A=+—8":

%8 %-%8 %=%® & i

RARBEEEEZ B1F
HBBF T ANEEEE
Z AR E1E

BRERFEH $10, 756 $-  $10, 756

*

RBE—0O0AFxA=+8":

F-%8 ¥-%8 F=4%® 4

UARBEEEZETE
ZBBBEXAANEEEE
ZAhMEE

BERF S H $ $139 $- $139

$—%® H-%8 %=4%1, 5 it

U ABEEEZ A
ZBBERWANBEEE

Z Rk AR

BEBRFEH $

$1,182 $- $1,182

MBEERE —SBBEF S BEx

HERBE——0FA—QONEFLFEFE AN EAMNABEEEZTER
Bl  BRANABHEERE —SRAFE SR -

BT AABEEEEABEIABEZIRRER

R E) ELER -
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B ER A TR E BB B RS AR A M3 (48)
(5B B TP HUF S EFABLEMR)

10, REZEABEZ N LRETEREAER

APNBEERBEZINI R LB EERAFEE N

110. 06. 30
ki E % MER
LR E A
B g -
S $3, 374 27. 81 $93, 831
BT 1,582 32. 96 52,143
AR 10, 022 4. 286 42, 954
A 131, 299 0. 250 32, 825
109.12. 31
EOk [E & MEH
LREAE
EHmMER -
£ ' $5, 599 28. 040 $156, 996
BX 7T 1,309 34. 360 44, 977
AR 7, 045 4. 291 30, 230
B [E 93, 099 0. 271 25, 230
109. 06. 30
ki E & MEH
LREE
R¥ER -
x4 $3, 111 29. 46 $91, 650
BT 1,319 33.05 43,593
AR 8,004 4.164 33, 329
B 55, 389 0.273 15,121

(D A2AZERAEMERAET RARARE CHREEALEZ TSR
BEEREHELBETERSBERIRBBETN - AQANRBE—— 04 A&
RE— OAF L+ F R LIRIE R0 5 A6, 3244F T RS, TIU4F 7T
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B A PR F1 B B B4 A 3R R 3 (4))
(£ % TR UM S HAF LB BA)

(2) LEERGLS R B LB (CHREEZAHREE ) AAREE -
11. EA%2
ARANEAPHEIREZBR  GHRBEFRIIEATERRFZEALE
UREFHLCETERBRAMBIBRIL- RN REFEAREE L HEET RER
THRAGAERHN I - BEETARBFITHRAEREH R AL LT ALHEZBH-
12. fREEE
ARABRERA——O0FXA=+8 > —0AF+=A=+—-BRRBE—-0A%
NAZ+T B HRERZEEERBE 24 A 166,860 47T ~ 168, 240
A 176, 760 4F 7T -

+= mEEEFEE

. EXR S FHEAAMER
(1) E2EHBA & -
(2) BUAFEZRE & -

B) MABHAEABELAEH (FAALBREFA -HBOERLOTEHEY) ¢
_{5»_ °

(4) EREEREEA—FBEAZ A BEENEH —BARXREUETAETNZ =
+UAL: &

B) REXRHEZLBAREN SR AARETUREABREIZ UL £ -

(6) RAFRGEZLBENEH ZBARTUEABET»Z =T UL & -

(1) BMABAE - S EXLBENEH —BARFTREABET»Z -+ L &
(8) BAREUMMIGAARBEEN G —BAXRTUREABE»Z =+ UL & -
(9) HEMERBRRG - FLMME+ = 81H -

(IO FE2NRFRNREF LA EFMGREEZRH(LBEEHSHIELR
FUEBABE BN Z U E)REREHMERALEE £ -
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VAP A TR B8 5] B B 4R A M3 (4])
(BB A FAS > UM S BT LA EM)

2. BB EEF LA E N

(D ﬁﬂ&:ix “/\72‘:’:%& ﬁﬁﬁ:iﬂz[ ERTHKEE  RUEBRET LM - MABRY
CABMBHRRAIZBARBEAMER (RQLARKIZETLT) &

(D) HAATABEN REREN 2 HBFRAZEAX S FABMER: & -

I AHEBRERM & -

+
B
e

SPIE AR

%&’\ji%ﬂikﬁéﬂéﬁ%%ﬁ%%ﬁﬁﬂ#%m HERREFRREHEL T
BAARETERRL —RABREEHBULELEHIES  @HIRE XA
AR B — B ERP

ARARB——0FR—ORFLELELBMMAHEPIRA BE B4 RS
HERRABMEAGZIHER -
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