@ T L& esunrnc

7% B o /v 1 SR P (G [l i 1y 22




SEREETE - [REMEER e

@ wpm T BiERIEIR b e RER 5 I
(Forward) (Swap - CCS) (Option Buyer)
spotE 1
FRESEEMLE BMIPRRATE BHZMNENE .
— 2 S HAFE %R 35 2| BRI SAHITER
R
na ESEI
s T HE - o e
EEl =5 A RRE . EERUZER  MXAR
Option
(buy USD put) 38 B Y AN R B 5 2 iz B 5 e 52 SfHERS
. UEESREBARE
. ERAERERIN - 1 BEESRRE . bty WA AR ER R
2T « HRULHE BRES Hememy  AEHEER mE . 28

[ B



e

HER - IkAEBEBIRIZENIRNY - BIEA

g TEN

> BEYRZE-EBREEEEZEN
5 A s 5 EE R &g - L

43 - 3= HA M EE (Forward)

== 7‘5 ’JEE*%E’\JE%E
SRERTIR

= HABE = (FX Forward Rate) = BIHAEE Z (Spot Rate) + 2 [EFL 21 (Swap Points)

Sz i P B2 Bl 2 Rl =
288 FH AAQTEIERRIEEETIEETZEZMA - MO SSAENER ?
&0 45l TEE3{E BUSD/TWDIEHASMNE @28.760 - 3B A% AT I 15 & mAY & H (B8 84 F % 28.7607T
YA€ USD/TWD #{& ref.SPOT=29.000 p/L FIBRERALF 4
IM -0. 080 28.970 SEAE TWD28,760,000
(o] _
3M -0. 240 28. 810 B E‘E - . » USD/TWD
. | EHSER-AEE - REY | USD1,000,000
|
=ol|| 28760= 20000+ 0240 ! SEESMNE

BEXRZIENERFEE

- JRIEARREA R E SR




& (SWAP) N

wth@ T By 4a- I E R

EmAE E=E

EmiE : YR EMEARNER - £HRLUERERBOMEARNER

mifE : UREEEEHRLER

BEER . 1LEERFaBHEX  BEESFFEBREBUIHEE
QARRRIBEAEZEESERZEE

V. YV YV VY

O SWAP(S/B 3M USD/TWD SWAP)

UsD ‘
LR Client ) @29.000 ] @Elllﬁh’ E.SUN BANK
TWD
. USD p-
HA>R Client @28.760 A eflll 88 4T e.suneank
TWD

EEER (1) FEEFFRIEEE - QFARMREBESEE - 3)EFEFTEEF



ke T B 43- 1R EE 85 (CCS) e

EmAE . EE

EmitE  BIIXRMEAENESR - ZEHARRBRAER - TiREmEARNEE

EmiiE . OikBEEESHTKRKEHEE

BEERH . 1LESASEREX  AREHEBBERUZES
2ARRREAEESEDR ZHE

V. YV VYV VY

O CCS(S/B 1Y USD/TWD CCS)

usD
HA 4] Client 929000 @EIJJ 817 e.sun mank
TWD
, BEZUSD 3.00% -
HAZR Client - S @Elﬂﬁn E.SUN BANK
BEE[NTWD1.00%
TWD ‘
LEES Client ~ @29.000 @Elll 5 17 €.sun mank
) usD

TEEE : ()BEESHEBREE - QFPNRBESEE - REST A



b TR A-EAEE
A i AR
v REARSXH  EREERELUEGERRE
v ERBAER - BEAAE - BT EERE
SZHE
v 2025/07/22 Spot 29.370 Buy USD PUT TWD CALL

| | 23 | 20 | 288 | 285 | 28

I

#(Option) 172 7>\

1.18% 0.80% 0.60% 0.41% 0.20%

2.60% 2.05% 1.75% 1.38% 0.91%
4.45% 3.82% 3.42% 2.90% 2.17%
6.08% 5.38% 4.94% 4.32% 3.42%
7.53% 6.80% 6.33% 5.65% 4.65%

ARER: (D)ABERFRBEE - 2) BEPTREME



BB TENE-BAEE#OOption) 272 72N

2E B aIBDHA(E1%29.400 - ALSFEF3E R EIFEAUSDIO0E T ZEFUIA - N{aI#RE S A E/YEE ?
&0 45l BEAZETTE#(BUY USD Put TWD Call) - #17181%29.300 - BI#iH3M - REA£USD1008 T
T e e e e TS \ PL Bsairien) | BRI
EEEZANS ) L
> ESEE : BUY USD Put TWD Call i ; a0
> BEAXE :1008=F i 28'5 \OI T > USD/TWD
> BITEEK) : 29.300 i l | } USh 26000
> ERERE : 3M i K=29.3
> HERX=E : USD 26,000 i
> REA 2RI i =
=z O I =] TR - B
ERIEE i Bl s B 5 R THER
1.EEERLCEBER<HFITER H BEFUELE=Z£100E@K !
2. LEEHECEER > MITEE - MERAETRE | HF(20.3-28.5)X1008  HZREABBAZ(EANS -
/ =TWD800E USD 26,000

~N—— e — _




BEMEERN
FERNSEARZEERNREBVER (SFRERRNEFEE - ZME  BRES ) VBIUSHERROBRATIREFAT (UTHE "IUSE, ) B - BFEESIUSEERNZERSI  UATEEMUEAHAER - E2 -
g - 317~ LfF - 3R - B AU - AREIE - WENHMIPZEMRAER - RIFBMARER - AERZRETRATABNZESSTOEFE SNE  B5E  BXHENTOEtESMER -

Intellectual Property Rights

The rights and the intellectual property rights (including but not limited to the copyrights, patents and trademarks, and etc.) of the Material belongs to E.SUN Financial Holding Co., Ltd. and its subsidiaries (hereinafter
referred toas "E.SUN" ). Any copy, reproduction, modification, upload, post, distribution, transmission, sale or illegal usage of the Material in any way shall be strictly prohibited without the prior written permission of E.SUN.
Except as expressly provided herein, E.SUN does not, in providing this Material, grant any express or implied right to you under any patents, copyrights, trademarks, trade secret or any other intellectual property rights.



