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14.63,772/2,090,322%3.05% °
15.283,787/2,842,105 5 9.98%
16.0t Ryt A RTREZ MG AH -

17 ML BRI I3 T H B & FAERA% Sun Fire 6800 Server LU XRAM-SAN 520 HiA& SN {H Bl -

18 Fss i —fH &\ TR E -
19 23200585 HE6 H 2 SF9(HE -

Vol.7 2 6

G 527 01 15 1i7 B TAIFEX REVIEW + Nov. 2005



bl
o
Syl

F. ~ EFEIIER S AT2005405 H e H AR Skt

=4
i

=z E=S E=S =z=n E=S zn

20050503 | 63,509 | 299,103 | 362,612 |335,752|20050601| 63,789 | 268,231 | 332,020 |369,107
20050504 | 56,491 | 274,417 | 330,908 [239,990|20050602| 72,880 | 270,986 | 343,866 |409,179
20050505 | 88,754 |**382,957| 471,711 |638,759|20050603| 78,897 | 298,502 | 377,399 |660,099
20050506 | 61,332 | 325,985 | 387,317 |427,467|20050606| 52,139 | 264,018 | 316,157 |453,893
20050509 | 41,732 | 264,418 | 306,150 |298,155|20050607| 50,877 | 249,306 | 300,183 330,625
20050510 | 49,402 | 279,386 | 328,788 |284,834/20050608| 69,699 | 307,110 | 376,809 |546,564
20050511 | 53,992 | 262,360 | 316,352 |263,879|20050609| 61,756 | 264,280 | 326,036 |371,030
20050512 | 48,919 | 247,301 | 296,220 |254,283|20050610| 67,169 | 246,709 | 313,878 |426,566
20050513 | 86,538 | 314,239 | 400,777 |547,731|20050613| 67,979 | 257,744 | 325,723 |508,299
20050516 | 69,290 | 316,561 | 385,851 [415,925|20050614| 72,077 | 270,270 | 342,347 |503,553
20050517 | 83,803 | 361,300 | 445,103 |482,331|20050615| 57,907 | 237,735 | 295,642 407,173
20050518 | 70,090 | 295,399 | 365,489 |454,824|20050616| 64,989 | 240,400 | 305,389 |400,670
20050519 | 67,559 | 252,237 | 319,796 |393,832|20050617| 91,689 | 295,873 | 387,562 |558,883
20050520 | 56,591 | 293,858 | 350,449 |253,436|20050620| 49,283 | 271,829 | 321,112 247,768
20050523 | 62,939 | 321,257 | 384,196 |350,975|20050621| 44,094 | 225,182 | 269,276 |307,158
20050524 | 47,725 | 289,662 | 337,387 [212,978|20050622| 77,621 | 329,325 | 406,946 |696,018
20050525 | 89,499 | 373,106 | 462,605 |437,164|20050623| 53,567 | 250,827 | 304,394 |410,579
20050526 | 62,127 | 318,603 | 380,730 [280,038|20050624| 65,285 | 279,788 | 345,073 |413,949
20050527 | 70,222 | 322,762 | 392,984 [399,553|20050627| 51,412 | 230,350 | 281,762 |338,842
20050530 | 58,684 | 257,190 | 315,874 [298,881|20050628| 42,990 | 222,334 | 265,324 |212,519
20050531 | 69,318 | 302,328 | 371,646 385,536 - - - - -

2005/05/03 ~ 2005/06/28 F-HJH# 63,772 | 283,787 | 347,558 |395,825
FORIAIR © SIS A Z) A A B

Vol.7

27

G =23 1 £ 13 33 TAIFEX REVIEW « Nov. 2005




F+ -~ EEHER S Ar20058 1 A 25 A TXOM G =T E 8 L

4

CEEt
sk
=5
Yt

A 52 55, @iﬂﬁﬁ H :ﬁﬁﬁ Tz(O &koeE | B %: ﬁif,i ﬁﬁﬁﬁﬁ%ﬂé
HEER HEER TRER | LeBIED | EREIE | eplEE) | AR
200501 | Price Spread | 62,357 | 128,370 |2,709,207| 2.30% 4.74% 7.04% 46.34%
200501 | Time Spread 1,140 40,488 |2,709,207| 0.04% 1.49% 1.54% 10.11%
200501 | Straddle 11,122 24 12,709,207| 0.41% 0.00% 0.41% 2.71%
200501 | Strangle 23,301 | 141,810 |2,709,207| 0.86% 5.23% 6.09% 40.12%
200501 | Conversion 115 2,850 |2,709,207| 0.00% 0.11% 0.11% 0.72%
200501 | Z/NET 98,035 | 313,542 |2,709,207| 3.62% | 11.57% | 15.19%
200502 | Price Spread | 35,503 92,489 |1,817,557| 1.95% 5.09% 7.04% 42.86%
200502 | Time Spread 702 6,491 |1,817,557| 0.04% 0.36% 0.40% 2.41%
200502 | Straddle 4,900 39 |1,817,557| 0.27% 0.00% 0.27% 0.74%
200502 | Strangle 12,914 | 142,539 |1,817,557| 0.71% 7.84% 8.55% 52.05%
200502 | Conversion 62 3,017 |1,817,557| 0.00% 0.17% 0.17% 0.40%
200502 | ZNEF 54,081 | 244,575 |1,817,557| 2.98% | 13.46% | 16.43%
200503 | Price Spread | 56,740 | 146,630 [2,958,337| 1.92% 4.96% 6.87% 42.77%
200503 | Time Spread 1,385 2,666 |2,958,337| 0.05% 0.09% 0.14% 0.85%
200503 | Straddle 8,841 9 |2,958,337| 0.30% 0.00% 0.30% 1.86%
200503 | Strangle 21,846 | 232,187 |2,958,337| 0.74% 7.85% 8.59% 53.42%
200503 | Conversion 257 4,944 |2,958,337| 0.01% 0.17% 0.18% 1.09%
2005083 | /g 89,069 | 386,436 |2,958,337| 3.01% | 13.06% | 16.07%
200504 | Price Spread | 44,486 | 193,398 |2,435,936| 1.83% 7.94% 9.77% 50.31%
200504 | Time Spread 2,219 0 |2,435,936| 0.09% 0.00% 0.09% 0.47%
200504 | Straddle 10,264 8 |2,435,936| 0.42% 0.00% 0.42% 2.17%
200504 | Strangle 20,340 | 199,364 |2,435,936| 0.83% 8.18% 9.02% 46.46%
200504 | Conversion 262 2,538 [2,435,936| 0.01% 0.10% 0.11% 0.59%
200504 | /NET 77,571 | 395,308 |2,435,936| 3.18% | 16.23% | 19.41%
200505 | Price Spread | 14,500 50,785 866,970| 1.67% 5.86% 7.53% 44.92%
200505 | Time Spread 418 5 866,970| 0.05% 0.00% 0.05% 0.29%
200505 | Straddle 2,772 1 866,970| 0.32% 0.00% 0.32% 1.91%
200505 | Strangle 6,261 70,201 866,970| 0.72% 8.10% 8.82% 52.61%
200505 | Conversion 52 330 866,970| 0.01% 0.04% 0.04% 0.26%
200505 | /NEF 24,003 | 121,322 866,970 2.77% | 13.99% | 16.76%
B HSE8 3,428 14,612 107,881 | 3.18% | 13.54% | 16.72%
BRIPRIR « B A F Bl A S i
Vol7 28

G 527 01 15 1i7 B TAIFEX REVIEW + Nov. 2005




4

A& A S ETEE N E s e s {E
41.53% F » RKK50% @ JIRARERT—21 ¢ 2B
1% -

St — 2D FRAMEZEROD B 114 B R i & B faf A2
B - 2200545 H e HEEMEH xS
FT%382,9575 - W RERFEMKBEEIRODE .2
MAE P 100582 1,000 2R - BT

IS

i

i

Y {EROD EEY FEARHA B S R 10 C BRIk B g
2 IEEAT  BERINER T .

R IRAMEEEL - B IIE Frinfe Ak E H AR
FHE X RERR - 7EREY ROD BHHY SRR
10C BEJKEZR/IME T - BB Z BRI
R JTHIER B bR 52.12% » BEfEHAIE
Sl B AR EE LA -

Fe1— ~ NEEEG SRR EEIUE Z R R B R

W 1:2 1:4 1:6 1:8 1:10
1% 33.33% 20.00% 14.29% 11.11% 9.09%
21 66.67% 40.00% 28.57% 22.22% 18.18%
3% 100.00% 60.00% 42.86% 33.33% 27.27%
Af5 133.33% 80.00% 57.14% 44.44% 36.36%
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191479|229774|268070| 306366

344661 382957421253 |459548|497844 536140 | 574436

1/100 | 1102041 | 17.37%| 20.85% | 24.32% | 27.80%

31.27% | 34.75% | 38.22% | 41.70% | 45.17% | 48.65% | 52.12%

1/200 | 1588235 | 12.06% | 14.47% | 16.88% | 19.29%

21.70% | 24.11% | 26.52% | 28.93% | 31.35% | 33.76% | 36.17%

1/300 | 1862069 | 10.28% | 12.34% | 14.40% | 16.45%

18.51% | 20.57% | 22.62% | 24.68% | 26.74% | 28.79% | 30.85%

1/400 | 2037736 | 9.40% | 11.28%|13.16% | 15.03%

16.91% | 18.79% | 20.67% | 22.55% | 24.43% | 26.31% | 28.19%

1/500 | 2160000 | 8.86% | 10.64%|12.41% | 14.18%

15.96% | 17.73% | 19.50% | 21.28% | 23.05% | 24.82% | 26.59%

1/600 | 2250000 | 8.51% |10.21%|11.91% | 13.62%

15.32% | 17.02% | 18.72% | 20.42% | 22.13% | 23.83% | 25.53%

1/700 | 2319018 | 8.26% | 9.91% |11.56% | 13.21%

14.86% | 16.51% | 18.17% | 19.82% | 21.47% | 23.12% | 24.77%

1/800 | 2373626 | 8.07% | 9.68% |11.29% | 12.91%

14.52% | 16.13% | 17.75% | 19.36% | 20.97% | 22.59% | 24.20%

1/900 | 2417910 | 7.92% | 9.50% |11.09% | 12.67%

14.25% | 15.84% | 17.42% | 19.01% | 20.59% | 22.17% | 23.76%

1/1000 | 2454545 | 7.80% | 9.36% |10.92% | 12.48%

14.04% | 15.60% | 17.16% | 18.72% | 20.28% | 21.84% | 23.40%
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OM Technology AB, 2003, “CLICK XTTM Software

Product Description," 31-32.

Sun Fire 6800 ServerZE &}

Server : http://www.sun.com/servers/midrange/
sunfire6800/specs.xml

Memory : http://developers.sun.com/solaris/articles/disks.
html

RAM : http://solutions.sun.com/catalog.static/
en_US/11/78833.html

http://www.cme.com/

http://www.cboe.com/

http://www.cbot.com/

http://www.liffe.com/

http://www.eurexchange.com/
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