%—‘I‘%Ej%%fﬁ\r%i% ,’%&Eﬁ 43

(114 # & B )

PE 114 E 50 1 pigeT



B &

B d BB EMAARS ML IIB (2)EME e, 2

PRI (MR AR ER T 4
P AR AT (AR AR ) E R B 6
A BRI E 8
B AT TR A Bl 9
ABHARAL B Y A 10

oA

?ﬂﬁﬁ¢@§ﬂﬁJﬁ&$%v?§3@¢% ........................ 11

~

FEXF
SFEAE P EMBARE SHLFIE A B ehe TR 12
T EAFRAF G ERRREY 13

_:/7?“*:*%/ T i i e i i i ittt et 14
THFEARALECHRCYRLABT L 15
FEMBARE AT LG CEASE 16

" L
R d & 27 EMnems JAIFE T 2 2 ERA B 19
B

R FEABFET 2R ERERARERD e 20
Q&A ..o 22
BT B 2 T B, 23



10

>

%)

>
>

>
>

RIFEAEVLIMBERE VAL ()M

[7%% 237 %]
SCTEESIEY FVIEE S

?i%:icﬂ\ iy 4 r B §§,F$x§’j,gvﬁ’~,—,)\§

- NAFIEA AR B  EBRELE G R EDT 23 CBY 36 BEL(F T
)t BV BRELS(F W) BY L et o

NE- SR & -V B i S

CRASIFE AT AR E Al FER AR RSP PR
ALY FREEF A FP A G
m~4$dmm4§$w§%ﬁo@%:ﬁujﬁﬁ@?4%%$o

W

[4p %3]
AR ERFHOEETALIIIF Y 2R ERR - i KRB ER Ak
BERFL R

[ip%?ﬂfjﬁ:‘}? ~ {E P FEIR

1 I%ii‘*‘ s JEAtE - & 430 m g A e o7 I%i%‘:i—‘ﬁ s JEAY - #F 11/30 w0 4 )
i

[fAQeL§49‘ Eﬁ;*]

1H@£iﬁ’/%w—ﬁwwwﬁ4@¢ PEDP R L ERAHEL (T KE
%ﬂ’@&w—ﬁ1m0mﬁH CFEPPRTFEANEL

[ih% © 3]

L EAE T AR T EERT R

:~ﬁ?“$@Fﬁﬁ’ln%iiﬁ’ﬁ“w—&l2”%wéﬂ,7”%iiﬁ’

3?;3*?6 ] ;?&3.;\2' FF

CEA U e R ERRR L T R - RS LY BT

pEE T ELR

Bt rRAREY RAMECRARFRAZIT A S REREL LR
AR ARG A2 - (3)0) o R AR BRE R TEL R § L
d g EHBER

10



I RS RL RN - RUEE > T HcE S LA R R R e v EE R
d A i ERBEERS ALE o
A AR L T EMBARE AL £ AER -

RN R TRy

APl ARLET > EF AR FEPRIIHL e AR B RLEET 5 B
o



‘;EL‘J;J‘ :gﬁ—;‘l.

Bt ApS ALY 8 (Mirkpie)

xRz (1148ER)

%ﬁr%

g

S
B

N A

w5 F

A S

PATSR M E I

Ea‘ ZZ')J_ + l;/t'ﬁg

£ SRR

W [ W [W[W|[W

Lt

w

&

| 4o s

i

vl e RS ol i

A AR
|| P
kil

e |

L

FE-
PATAPERF B 7 A 47 -

PATAPERE B 7 A2 45 =

EpE

PAAR LA 47

EFFA IR EAE

My ER M

e L bl

SRk

i

&

(2552485

EfEh G E LY T

7 A3 Ar)

Bt EHF A1

BRI A R

T A AAEL IR

PAA3AR & A 45

FEMA BRI FAE AT
HiE IR o

P A LT (D)

BOEE AP T e f R

ﬁi“f})l%’hﬁﬁ mf!jm

7l L’li&mw LR AT

ﬁ@%ﬂ%%

W | W[ W] W[ W|W[W|W[W|W[W| W WIN| W WIW|WIWIW | W IW| W | W W | WwW|Ww

£l AL

3

1. £i33fedee BT A2 > B A @A o
AJ\——xr )\g_ugijo

iz EFAH G B E




EY REEPEEFHCE > BV AT F o P AR

AR EE W LE  FHHBEY TR AL EF N o
CBEZTBRICI6ES(F )

ERAFAENMBERNG AP RAR I3 LY A
WAT) o TR A B IRSAR (L 1 AR 4)/5‘ kR EIELAD M AR
B o
LR BPAR T R Y kP R IRAR 0 A F R KB AR R
CRERRT 1048 ER(Z)ArE2 A BArIE Y > gy
=¥y :mi‘*’?rs dr | (08 A2 L i3 AR HRRKE S )

TR FER T AR I‘*’?m BARF LB o
-%‘fi*?%*f’%iﬁi%‘ffi%’?xﬁfﬁ Tt L Thmepi R R o
Lfﬁiﬁﬁﬁyﬁﬁﬁﬁ
CFANFEIRLAGF LD ﬁ%ﬂw‘ﬁ mmv P EEIGEE
PEoE knh AEFHE A IR RS o (FES
BRI E T RS L ERT)

mnl
i
‘g‘( ‘%$
B




FEA SR

HERY
BERZ(114 58 % )

FELTIC B (P31 Azie)

& 13

4

AR A

%
v

Lig Az (6 54 )

e

B

13
(15 =)

B &

ERT SR

-

K&iﬁﬁ E’j jZ‘/...plW

PATER "G B I

E{I 12‘”' + ﬁ_;_(r—'f‘ﬁ

W (W [W (W (W W | W

it

g el S

’?%&xﬁg%

£ B

A7+ f7 2 4R

A A

* b A AT E L

PATEPE R R 7 4 47 =

ko

3 R

AT A A 4

S E2 A R 4

M E R AL

RGeS Rl Rk

E’s‘:]“?rs.%ﬁﬁﬁ Fﬁﬁﬁi -

Ep A

Efeh 'Y i

Rih: " EHFEA

BRI R AT Rt

T BuAB P TS

PAFRER 4 & 47

ﬁ%%ﬁ*ﬁg%i?wﬁ%ﬁ»ﬁ

P22 ] 3T A R T 4R

P E AP ()

3R AL (D)

BRI T e s R

xi’“ﬁrl%’]‘éﬂ mﬁﬁm

rd]ib]’:ip%-%a\ 2 h AT

W W] W] W] W] W[ W[ W[ W[ W|W|N| W W[WW|WIW |[W| W | W W |W | W | W |w | |w




ﬁ’é -1—“'{‘?‘%‘ %\ 3

I37S SR EE 3

& REB IS 3

1. i sfedre BT L1 LA FTHL o Ri3iEZAH
o ALV REEEL > N HEF S N PAAM AR
%EEW%’Hiﬂrm4ﬁﬁ&f¢J’mxw A o

2. THALLEPTEEDHRE B Y 480 Fiﬂ‘ A Lt S
RN TARAANZEFYPLE TG EL B~ L
- SO

3. REZBBRICNBEL(FTHY)

4, EB A FABEIRFEBNG AT TS T S U3 AR
(F ¢ LBAR) o T2 X FIPAR(R B PARG )T & L R
TPHILAP M ALS o

5, BB BY K BRDHAE F T kN B AR
A o

6. RERRLT > p 1045 ER(Z)A T2 -l
4o gy THEMFT GRKT M, (05842 w3k
o FHERRESN) BTN AR T AREFL G
BRTHFET TLY ) o

7. BANBEMAL B Y EE o BiRE THY AR HF

P METFELRE T RE ST .

8. FANPEIRLAF I v BILF %R~ B EFING
BEPEETAEARFHIE T EHRF R
T (FEAERLE Y BRI L D ERR)




Red 2Bt @e LI
Rl dp R RRLEE

Py &

5L

¥
e
42

)l\_:?’g '
< LR MOFIUHE S SNER Y E R R (300 F)- 6o

(% )

TR
& 2

i
L oA JALFIFEy 2 > et 70 R EK s B - E130% > & 10 2
’@*ﬂ—&MNW’ﬁﬁﬁ%ﬁ%’“%&ﬁﬁﬁﬁiﬁﬁ

2 ﬁ%ﬁk@uﬁ B EHE L A R kTR 6 R Bt S R i

Ai- PRERBETE R ERE -

3. AGAILIAEY A FNAI L EDRAF RS PR HE R

e

EPEL




FEHBERE

<wid$ﬁ§9%i-

FTAREpA-Fp =

|

pr Eryere

’/\‘Q“J-%é—

i
:\.L

k3

| |

we R T AR

v

#he o

BE-z ks

#

) i

bR = P T S A |

10v 5 k9T SRA i3 fe B A o
2.9 FHEL (¥ ORML A AR D T R DU

v ;‘:‘p":’g %”@ é,ul"é;‘% o

1’9}%&%%’/?’5 73|l—‘-&4/30’3"ﬁ4, ’d_

T

70 KRB EE S FAEH - E 1130 Bk D

T

HIFPFAR

1" AZEY  Fui- 2y ERP AT
AR d T REEE e - EFEHH AT
S S L
AR DD kR YRR T ERER KX

Y PEAR
17 RBEE, patai- & 129 gan ¥ 3

70 REBEE L6 AT
AR

jﬂ_:"aﬁfiéé\’??’avé‘d %—‘

hERERES -

R S o
iYL ERRE sy

e v g

2R H

Bre s B L RERARTZ Y FE b

N EE I IR Y g 7/3] wiE PR EAr
TR EE

EANE R TS ] EL DY

AR D T RS T - gy poa

ST RAR B > R SRR S

¥ RPREGE - AR R MM
22 R BERA R




BHAEL B Y 4

g%’fu: 3\@] 3 ] 2

R iR f*§F§§4@ﬁ’%ﬂﬂ’ﬁiN%ﬁwk F P (I H4be
B 2T g ) AagEs Lot (7)) EFPEFRLE @0
@’&ggﬁjﬂ”giggiﬂ’#ﬁ%ﬁé}i&%mijgg«fg7

Yy NS 7}49 l-ft’;bn}yfig {z,;f‘;:::P\ X2 AR R EABEES TP 2L

CHTAE B A RCREG TP AN o SR T EURAADY A A HE D
AR AR K A R ST AR B APHER h R AR
%EL ° %ﬂ}’*{“é’-%’%%"%tﬁg“%%gpﬁ “-p s 1 gu,ﬁ’ QKQF% ,‘_,4 LL J—E_‘Kil»\é :i.—m.é\‘
oo gaRfia, o @d iz

i3 Q,: _%
Lgade [P0 o Ea | S8 | hampiiegse |00 %r
\nd

w7 E
G FA)
(e B mELZ)

Ve e 4
G FA)

10



; 2 > 3 =4 &

Aﬁ:‘l_fli =S ~ % =) ¢ \‘z}a =

p o #

e z B

i R
’/\{?”EEE]
IR R
TFEFM)
i R
& z

Ao

11




R2FE Rl iRg? {4 ( F2R% FY) (F6)

N BT BFD I
v et A FEHB SRS
VU AT DY £ 07
> ALH

THEFED k(N ERFLBE-EER) A8

- D0 BREAKCT B FCER)RTEBHD 2 ZEFRLB(F AFY BN
‘0 RAHFLHT A RE R
COHmTAPEPNFRER LT RIS B )k £

Of e A (97~ B 8 = F f2)37 % 2 iF

‘o BE-FE(F)D

A ORERE(TS RS B RE)HC PRV IR RS

0% AT BIKT AR

o)

= (T

f=q

Ve
’

g (T B B g 4r) KyEL R R

ok L8 FMLE g~ 338
R

At

i F R
G (BB Eqr) a4 ¥

\z'«%—&: (“‘

s
- —

J‘IF._-

,%_A,\/»,F'-}bf—&b FH AT (T RIS BE - ER)APIED o 4180 3‘?1“/‘ Y

TR RS AR R Gden p S (7 2 AT BRI G S RS (5
BRI FEFR) A FPRE 0 AR K (0 %fTW§W§ﬁh¢\?‘ﬁ¥"$B$_$w
IR e PEIE o

nz:ﬂ\f*gﬁ I8 2w R AL BE g EET P HEPLER LA %
THFI2ZEY SR

12



Mo F e EALE oh
hEREREE (o)

National Tsing Hua University Master Thesis

Advisor Approval Form

B ) MR Zh

(A2 P )

g kAR EEE  FARAE R -

Department of Quantitative Finance
OOO = (Student ID: ) who has submitted the
thesis

under my guidance, | approve for its submission to the
oral defense committee.

[(Hr PR 3B r (T~ 5T B 8L £458

I F R (% %)

(Advisor) (Signature)




B2 & F8&(F6)

# d P

WEE«T R Ak s A (ELﬁﬁﬁiiﬁﬁﬁ?) LB E Ry
FERSEI»EDRALILECTFEAE I B IVELE >R
LR g% T

7

W dn R dp R
IR L« Ep Hy (EH«E YY) «FEFy

T iER LD «U AR By

14



IR R N I
TRL R F D (o)

National Tsing Hua University Master Thesis
Oral Defense Form

PEH RS (F8) T2

(A2 F )
SALREF A POMLTRIBE -

Department of Quantitative Finance OOO % ( Student
ID: ) who has submitted the thesis

has passed the oral defense and has met the
qualifications to be awarded the degree of Master of
Business Administration.

Fied R g A (% %)
(Oral Defense Committee) (Chair) (Signature)
L 7
(Members)

15



FEM B E R
Fop A Lwm o EiEe 3 FERD

Department of Quantitative Finance
Graduate Student Oral Defense Grade

-k

% o
(Student ID Number)
e A

(Chinese Name)

S ALF
(Dissertation Title)
(Oral Defense Grade)
(p ~ &)
(out of 100)
CIEp P ER R & y
(Oral Defense Date)

FEABEBHETAHE RS FHEL
(B- is the passing mark for graduate student # 3 2 % #4&# 5 B-)

E SN A+ A A- B+ B B- C+ C C- D E X
B A #% B | 100~90|89~85|84~80|79~77|76~73|72~70|69~67|66~63|62~60|59~50|49~1| O
i 4.3 4 3.7 | 33 3 27 | 23 2 1.7 1 0|0
= 95 87 82 78 75 71 68 65 61 55 | 49 |0

S ATIET B e FA R RGBS SHEE LTS gL

16



S BRI A B E R AR
B646H12A85% £ 4 BTRHM I LB E

— S BXRA
(—)itm o
(B XEEHREEL - 2L RER€ERE -
(Z)H& -
(w9 )5 RIEWE -
(R)B%# -
(R)BXIEX -
(€)% # XA M4k o
(AN)#HE o
SR PECE
BRHETIMEEZHBXEZA -
%%~ TREFRT BITH
AW XEEMELREBE
=R
QALRAEB ~ A PR~ S g I E MM L RIERAER (FE R A R B
HLAPRIXEF) B BHBEITE -
W EH R XIEEHSREE S EREECE R T A XFRELT
WX EHBREES

HmtrH R ERAK -
% BAREBRARTRE -

A A

r %~ P Bz HX(EE) bl AAERL  AERMGES -
15 HHx (%%)
¥ ¥ R B # A B
ZluERERAEEE
r % A EmRzmx(HE) CALZBRGFERLHE () LA#E
£
FaERXERE X #H A (%%)
% B (%)
i # R B E A B

ZoWE P HBEREERARE > o
(—) i Eg -

17



N
P

AR

‘\_&.

+"

+ 4+
B Iu

(=) FkREH -
(Z) BRAEH  AFABB—-AAHRA -

NOBETREMGAFAEE (THR) -
C Bk AR BN M - Mk URARLATAE RS BRIRRGIE

GdE I NEMAEH2ZIAE 2B F%hEE BH W -

CHOR X EREA R OSBRSS (A g AR TR (BEK)
CFE BT TR REAARE B nn 2B a0 XN MR EXRAEGR

B RAETHEHAH -
CIEE L ARRBEERARR (R RARRESKT c BXTHFHEER
SR AEXBROREEER - AT RAAEAR - B BRFH - HRF o
~ A AR AR RN R B R K 0 B Al o
C T RO RT R - E AR

B oy & ¥ KZ

] AKX GRRAM) (BE) EF-

18



HedE 83 Epunens \Alsmy 2 2R g

-~ ZEBRAEPRN I RKIRICFEBPP - Lt-p - 24P %
g%ﬁ%”zé‘lk El :‘; .:'Kgﬁpgi{u E]-B—I'J(Z /Z»\F",?g—'gﬁgﬂ)o

SN kPR EFRREIFE > REFT AR 0

g5 Wz

I3

5 B B LA B LR %

R I s b g

2 Bk AR REET Y TE
3 EBREEL BT i

RAF e A B R R ] - 8

W T )2 G

ERERS

Yo i pERY

19



HEEERES P HE RS2

o % ke B

Bk EASELLBRESRY  BRA

PRERAEELY AR LEE AR LA | BARERE

HERBANAGHAGHBLEHREZRARLEMMERS » wRKBRTR * 2BAFKERE
BAETRK
Academic

| g B E R R

THw-- R XK ESER 2
E 3h g
278252 1 9999999 HFH ESEE N REE A
& B EHEE W 2SI EHR OVES BF
Ruiwn :I RREROEFRRR o BT 5 R A B M EARR
e @ S ETONESE 3
@@ 37 Register 1 & ¥?§§ o
BE RE- 2 Birms ER
ca S glhmABE S B0 2pwn
i) —I 8% = ; E:;T .
T BfEE 2 ERRET
SIS BREBUIER FERER) EReen ® VES e
LS EEE BSteTE HEREMSS0-1200 13301700
B BARFAEEENS ) ® e
Bon FE mEEgET (S ® P
s REM (18395 BESTEMEES
=N HERSEREERE @ s .
EXxnE
By == BB L (T 31249 & o
e BABHE - NS 8 570
B mercunses e EREEERRRER ° o
i EREBRETARER G ° P

HYEER MM AmE S X
MRAF LB L4 L ARG/ E LA TE o
L BEER (B — £ 38 £ 8:30~12:00 5 13:30~17:00) % 486 Z 4 — M #ii® > B BB A4
. EBERAE S o BEER

2. WMRHBX—F

gngrnszex BAFEXREERBINLLHAEEERE  s2m5
7_5 o
B THXARERLAEBEEREFERE  HBAE (R T BEnE | BAKEE)
ZEHMaERELEEE -

G k) U3 E %R e ey XA AREE ¥ E 0
A X e 0 N ot A AR

V ORREEEREREBRILE)

G| 7 A (6 Bl IAE &k — 8 T4 2:00 ¢ > #
’ f/ﬁjz’ﬁ kEBORED 6 AR
o X AP XA EEMa AT ERE

vV ZAuFaipis TEEWE ) BBER -

V SABREsE HERBEANALB AL  FHMAHERINGIEEERFPOHE
AR BB T H R Adeps T B S | BEBEE -

V HBARELZHLAN A TR

20



FESERLQ

Y < B2 5 4 3%

4 G

S

oA Ak B R sk AR AUk B

m % — 34 % = % g
Dé‘ik‘.a,ﬂﬁé\i._lh =] 1/31 7/31
e REWMEMANTCR2HEEA)
I8 A% -
PREERERLLE. B CREEA B B RA AR 8 Bk o 5

vV BEEWXEN

FEMEMamA LA Lo R/ R B TR R A B ¥ S KR

MAEEER -

BEXRX-BERALAMOEE—MCFEA--RFRER > FRUAETRFE) ¢

— % A AR & 4B
(hARERFAGBASEME)

— MR AR Ma B ZE 4
CELELEETE S S 3t

FHAE T
ARl A NAFKRTFES KT
V BXFEERGEUARETHHME
V BEBEHELXETRELEREE

(BrR¥ZHEAE)
V lBEHKRREEE
vV oREZEBERTE
b.ERE ZaE(ski A - FHRMEAHX
)
UMM ELBELRESL L -

V NARITTHARBARYREZR THES 4
F;] o

vV BB BAR LA AL B TEE
B Zeiia sk X AR/ T2
PHE | (EEREFRTEFT T R®
kmNHXF o CHBEBKRIESR N
£2HHA THER TR E IR
ENEY ONILE X T R
ol My M AE 44 B L 42 48 B 3
B S HFE A MR L R0 E R AT
TR LA IR

vV BERBIXINE:

AARARECLEI SR EZRERBE2E THEMB O ROCURERZTHEZIALR
Pl o MARIXNERY > FREAH ERRAT > BERRTHIFERER M
WX ESHRERA WE > EEBREHEEATR XA EASEMBXEHIHE -
CRREBR FHRRAL Y REAWEARL I EFE THIFEREE2MBHX

@ﬁﬁj 2

vV AFDBMAEHRMZIEX

FREACPDZIREATHR

HamPa AR PR L E LM (AL S A R,

T2 X mil] | o

EAME o

SA1AZRBHMBNHXBRTRLEEES: FAZOMAEATEAELERTIRS

TREME RSN RESL > BWNEAREBEREZNRMUBTREL T MamERE

L RATGEMAAREMER 6 BENMERELBRTFRL > TREMLFAI23 -
2. ME% T-12BML R ERRTEHEE  TREREAH 13-
3. MEH%ARG 12 BME EERRTHRYL > RLE -

BAREREE S ARHAER ¢
LA &% 53
2 AW XAE
~3h R R A SRR~

HERER B P HFX .

E=DMAREERBERYF -

FOHE E @Y AR MEEE H T éiEM s
B EBE AR AFH -

HMETH-

MEBREAFEERGAMER  REER - ERERATXFH  BHAKFEEMEIRA G

MKEGILHMEIN AL —HEMTHAREPE » 5 —HENTERERETF 24 /N EFEK -

21




Q&A

Fieinhd b¢

L

4o i 15 357

hofe B2 B A A D

hofe A B A AROTENREDE £ EHETE)

AT &S https:/www.cexp.nthu.edu.tw/cexp/INQUIRE/ ﬁ%] N I

LR B X 4

*

RABEPEEFE PREERLRAE SR B L?
Fir AR 4 Wk ¢ ow https://adms.site.nthu.edu.tw/

& RS ER LR AL R
it e https://academic.site.nthu.edu.tw/

¥i3 st & https://registra.site.nthu.edu.tw/

& o PEILE AN H0
Ak R 2 https://curricul.site.nthu.edu.tw/

& oim 8 kAR B RO
F Ak Fir 2 https://curricul.site.nthu.edu.tw/

® irfR i * T LA
FE Y o https://ccc.site.nthu.edu.tw/

® iy ,1’%‘?’ [ =CART &9
B8 T f F s d A REE R https:/guard.site.nthu.edu.tw/

® HFRusiM A
(i

B xS 4 g 2 https://sthousing.site.nthu.edu.tw/

-
R
=
=
i
\\\ﬁr
ol
s
}
;
4%
=
i‘ I
f&‘«-
ETRS
|=-

22


https://www.ccxp.nthu.edu.tw/ccxp/INQUIRE/
file:///D:/計財系/學生事務/研究所/碩士_96學年度開始招生/碩士手冊/教務處

FLEX 270

MEARFRPAEST EN TR RRFAEEAAEE 22V ET

FPELipaaib e ey ERFH+ 13 o

’{H;t EP\?%"J B p & Bepwg s 1Y é’b%éfgi’é A o

FLER  MRESTUA LA o FESRIFET LA KT TH L

o

Ijﬁ%’i‘é\ ) j;;t’g_v;if‘ A e B 1 guféghgﬁiﬁ%a?u

FLEZEREEE2BRY > Tho s MGl 3358 » - NALE BRI

23



