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(2 )2 # A& ~ B 5 %2 K &
SRR EREA SRR A TheRE At REXRHA &3+
10b#1*1p
= A $381,310 $ 3,734 $ 96,606 $ 60,530 $ 126,214 § 481,446 $ 1,149,840
AP R (_12,623) ( 2,493) (__70,878) (__ 41,034) (_104,622) (_257,313) ( 548, 963)
$308,687T $§ 1,241 $ 25,728 $§ 19,496 $ 21,592 §$ 224,133 § 600,877
105#
171p $308,687 $ 1,241 § 25,728 $ 19,496 $ 21,592 $ 224,133 $ 600,877
B F 1,606 6, 539 14, 021 30, 651 55, 312 108,129
i T YT PP~ {8 - - 31 - 11, 348 11, 487 22, 866
Fa - ( 177) ( 10) ( 1D - ( 91) ( 289)
B - A e - 278) ( 266) ( 1,111) - ( 1, 655)
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9730p $275,733 $ 2,210 $ 25,951 $ 25,724 § 46,357 §$ 250,547 $ 626,522
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10497 30p
A $390,032 $ 3,819 $ 98,901 $ 58,188 $ 125,360 $ 479,215 $1,155,515
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SR R RN R N N
- R FREELFG L AE 1052 104
BooARRBR KT &L »

AR 1056 #2% 104 # 77 1p 32 9% 30p F100F2% 104 & 17 1 p
2007 30p AR BMETREPEERIZITRE S AL LS$11,409 -
$20,214 ~ $30, 810 = $36, 972 -

(DB P A#HLH
I. *®100& 972 0P » 2 Bz % AHL TR RAT !

Fh ik 2 %27 ®Leap R & TmEiEE(zx])
Aoz 3d 96/9/10 3, 260, 000 10-# 1~4+# 2_ PRG%
Aoz 3 96/12/10 1,400, 000 10# 1~4+# 2_ PRG%
AazasEzrd  97/3/25 1,800, 000 10# 1~4+# 2_ PRG*
AazasiErgd 97/5/20 1, 395, 000 10# 1~4# 2_ PRG*
AazasEzrd 97/7/15 61, 000 10# 1~4# 2_ PRG*
Aozt 97/10/20 10, 000 10# 1~4# 2_ PRG*
Baxzumigzrd 97/10/28 330, 000 10# 1~4# 2_ PRG*
Bxzuwmigsrd 98/1/22 630, 000 10# 1~4# 2_ PRG*
BExzuwmigsrd 98/5/12 657, 000 10# 1~4# 2_ PG>
BExzuwigsrd 98/7/28 306, 500 10# 1~4# 2_ PRG*
Aoz 3 99/2/26 2,535,000 10# 1~4# 2_ PRG*
AazasE:rd  99/5/28 1, 060, 000 10# 1~4# 2_ PRG*
Aazuwiesrd  99/8/27 595, 000 10# 1~4# 2_ PRG*
Bazuwiesr4d 99/11/18 1,015, 000 10# 1~4# 2_ PRF*
BazuwieEsrd 100/3/1 2,009, 906 10 1~4 & 2_ PRF*
Bazuiie:>4d  100/5/18 1,108, 400 10# 1~4 & 2_ PRF*
BazuwiEzrd  100/8/22 2,410,000 10# 1~4# 2. PRF*
BazuwiEzrd 100/8/22 980, 000 10 1~4# 2_PRG*
BazumiEzrd 100/12/2 1, 050, 000 10# 1~4# 2_ PG>
BazuwieEstd 101/5/24 1, b41, 940 10# 1~4# 2_ PG>
BazuwieEsrd 101/8/28 100, 000 10# 1~4# 2_ PG>
Bazuwiesrd 101/12/4 100, 000 10# 1~4#& 2_ PG>
BxzuwieEsrd 102/3/1 5,007,137 0.5# Hoaxig i (312)
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o | e p PHEE  LNPE EEEEGLD
AasosfEs s 102/5/8 4,268,060 10 1~44& 2 FRi%
AsosfEs s 102/5/8 1,239,077  10& 1~44& 2 JRA%
RsosfEs s 102/5/8 1,083,000  10& 1~44& 2 JRF%
RamifEsr s 102/8/7 120,000 10 1~44 2 JRF*
Rizwisdgs 4 102/11/6 1,445,000 10+ 1~44 2 JRF*
Ao s 103/5/8 70,000 10 1~4 2 JR7H
Razostisr 4 103/8/20 4,434,000 10 1~44 2 JRF*
Razostisr g 103/11/7 680,000 104 1~44 2 JRF*
Razunfgs s 104/2/10 586,548 10 1~44 2 JRF*
Razunfgs s 104/2/10 608,750 10 1~44 2 JRF*
Aozt d 104/2/10 461,774 104 1~4 2 JRF*
Aozt s 104/2/10 1,175,000 10 1~44 2 JRF*
Aozt d 104/5/6 20,000 10z 2 e m
Aozt 4 104/5/6 130,000 10z 1~44 2 JRF*
Razostis s 104/8/14 335,000 10 1~44 2 JRF*
Ao s  104/8/14 100,000 10 2 P m
BRI AEA 127 @25 % Bid 1 #4366 & R
B2 R E T AR BB 1/48 R E 4 &ET R

100% -

A2 R EpH LRI ERHHE 30T EEF 100%-

. — 2

P A AL AR R TR AT

12 1p g~ onid f

NPT
PR R R
e

92 30p H &ini by
92 30p AT

105#1%1p 29% 30P

104#1%1p 297 30R

~24~

SR KT iR e fETs
R BAKE EE BAGR

(Fm) (Fka)  (5m) _(3&%)

IR e 14,986 $§ 0.14 16,206 $ 0.09
- - 3,417 0.22

( 56) 0.13 ( 698) 0.03

( 634) 0.11 (__ 3,607 0.10

PIRok e 14, 296 0.14 15, 317 0.14
IR 8, 596 0.13 4,728 0.10



3.

FTAE G AP B2

DI P 2 Y l% Fode T o

1059 307 104127 31 p 10497 307

i RYRR REk BOER ik hYER

PLEF F P HER: (HF) (F4~) (HFw) (Fg~) (HFn) (F4&7)
96/9/10 106/9/9 - $0.02 - $0.02 - $ 0.02
96/12/10 106/12/9 - 0.02 - 0.02 - 0.02
97/5/20 107/5/19 180 0.08 180 0.08 180 0.08
97/7/15 107/77/14 8 0.08 8 0.08 8 0.08
97/10/20~28  107/10/19~27 40 0.08 40 0.08 50 0.08
98/1/22 108/1/21 240 0.08 240 0.08 240 0.08
98/5/12 108/5/11 160 0.08 160 0.08 180 0.08
98/7/28 108/7/27 42 0.08 42 0.08 42 0.08
99/2/26 109/2/25 700 0.08 700 0.08 700 0.08
99/5/28 109/5/27 20 0.08 20 0.08 20 0.08
99/8/27 109/8/26 280 0.08 280 0.08 280 0.08
99/11/18 109/11/17 60 0.10 510 0.10 510 0.10
100/3/1 110/2/28 280 0.10 289 0.10 329 0.10
100/5/18 110/5/17 225 0.13 232 0.13 232 0.13
100/8/22 110/8/21 1,120 0.13 1, 200 0.13 1,200 0.13
100/8/22 110/8/21 120 0.13 120 0.13 120 0.13
100/12/2 110/12/1 111 0.13 111 0.13 130 0.13
101/5/24 111/5/23 361 0.13 361 0.13 415 0.13
101/8/28 111/8/27 - 0.13 - 0.13 - 0.13
101/12/4 111/12/3 100 0.13 100 0.13 100 0.13
102/5/8 112/5/7 635 0.13 688 0.13 715 0.13
102/8/7 112/8/6 90 0.13 90 0.13 90 0.13
102/11/6 112/11/5 1,435 0.13 1,435 0.13 1,435 0.13
103/5/8 113/5/1 50 0.13 50 0.13 50 0.13
103/8/20 113/8/19 4,076 0.13 4,167 0.13 4,208 0.13
103/11/7 113/11/6 680 0.14 680 0.14 680 0.14
104/2/10 114/2/9 2,818 0.18 2,818 0.18 2,818 0.18
104/5/6 114/5/5 130 0.52 130 0.52 150 0.52
104/8/14 114/8/13 335 0.52 335 0.52 435 0.52
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4.2 BME e 2w A#HLEG S #* Black-Scholes # # ™ § # 5
B RRERBEL L E M FTRAT

i fo % Ipdp P TR - FHEoR
k2 (&) (B&7) A FHE gl 5 BiE(E &)
RizestEs s $ 007 $ 0.02  34.59%-41.40% 10# - 4.55%~4.66% $ 0.06
RLzuicfgs 4 0.07 0.02  34.76%~39.34% 10# - 4. 31%4. 45% 0.06
RLiuinfgs 4 0.07 0.08 35.54%~37.65% 10= - 3.65%~3.93% 0.03
Aazusigst 3 0.18 0.08 32.73%-37.00% 10# - 3.81%~4.10% 0.12
Aazusigst 3 0.17 0.08 32.60%~36.10% 10= - 4.01%~4. 23% 0.11
Aazusigst 3 0.16 0.08 35.17%~38.00% 10= - 4.51%~4. 81% 0.11
RazaidEs 4 0.16 0.08 37.84%~39.62% 10= - 2.80%3.2% 0.10
RaGuisfEs & 0.16 0.08 39.67%~40.38% 10= - 2.66%~2.94% 0.10
RLiuinfgst 4 0.15 0.08 39.70%~40.53% 10= - 3.27%~3.70% 0.10
RIS o} 0.15 0.08 39.49%~41.06% 10= - 2.74%~3. 26% 0.09
A ;UH&“% 0.15 0.08 39.43%~41.32% 10= - 2.51%2.97% 0.09
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