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3.  - 

3.1

pchome

http://pchome.syspower.com.tw/kchart/?stock_no=.9001 2006

1 2 3 1 36

3.1

6742 6382

360 5 72

1 = [6382 , 6454] 2 = [6454 , 6526] 3 = [6526 , 6598] 4 = [6598 , 

6670] 5 = [6670 , 6742]

2.4

3.1
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3.1

2006/1/2 6462 F2 2006/1/13 6682 F5 2006/2/3 6595 F3 2006/2/16 6684 F5 
2006/1/3 6592 F3 2006/1/16 6724 F5 2006/2/6 6720 F5 2006/2/17 6674 F5 
2006/1/4 6616 F4 2006/1/17 6711 F5 2006/2/7 6720 F5 2006/2/20 6687 F5 
2006/1/5 6710 F5 2006/1/18 6499 F2 2006/2/8 6624 F4 2006/2/21 6632 F4 
2006/1/6 6695 F5 2006/1/19 6512 F2 2006/2/9 6630 F4 2006/2/22 6531 F3 
2006/1/9 6742 F5 2006/1/20 6487 F2 2006/2/10 6595 F3 2006/2/23 6475 F2 
2006/1/10 6707 F5 2006/1/23 6382 F1 2006/2/13 6562 F3 2006/2/24 6538 F3 
2006/1/11 6736 F5 2006/1/24 6452 F1 2006/2/14 6613 F4 2006/2/27 6562 F3 
2006/1/12 6726 F5 2006/1/25 6551 F3 2006/2/15 6598 F4 2006/3/1 6613 F4 

[13,14,15]

3.2

3.1 Step. 3 Step. 4

F1 F1, F1 F3, F2 F1, F2 F2, F2 F3, F3 F2, F3 F3, F3 F4, F3 F5,

F4 F3, F4 F4, F4 F5, F5 F2, F5 F4, F5 F5.

1R F1t F1 2R  F1t F3 3R  F2t F1 4R  F2t F2 5R  F2t F3

6R  F3t F4 7R  F3t F2 8R  F3t F3 9R  F3t F5 10R  F4t F3

11R  F4t F4 12R  F4t F5 13R  F5t F2 14R  F5t F4 15R  F5t F5
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115.015.0
1115.05.0
11115.0
5.05.0111

05.015.01

15

1i
iRR

F1 F1, F1 F3, F2 F1, F2 F2, F2 F3, F3 F2, F3 F3, F3 F4, F3 F5, 

F4 F3, F4 F4, F4 F5, F5 F2, F5 F4, F5 F5, F2 F4, F4 F2, F5 F3.

11115.0
11115.0
11115.0
5.01111
5.05.015.01

18

1i
iRR

Song

1

1

),,,,(),,,,( 54321 AAAAARFXFXFXFXFX

A
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F1 F1, F1 F3, F2 F1, (F2 F2)*2, (F2 F3)*2, F3 F2, (F3 F3)*3,

(F3 F4)*3, F3 F5, (F4 F3)*2, (F4 F4)*2, (F4 F5)*2, F5 F2, (F5 F4)*2,

(F5 F5)*11. 

145.105.325.0
5.111485.31
5.49962

2575.63
05.135.35.2

35

1i
iRR

F1 F1, (F1 F3)*2, F1 F5, (F2 F1)*2, (F2 F2)*3, (F2 F3)*3, F2 F4,

F3 F2, (F3 F3)*5, (F3 F4)*6, (F3 F5)*3, F4 F2, (F4 F3)*4, (F4 F4)*2,

(F4 F5)*5, (F5 F2)*3, F5 F3, (F5 F4)*5, (F5 F5)*19.

255.205.862
23265.155.75.2
115.175.14104

5.511125.105.5
5.05.35.65.64

69

1i
iRR

n

[13,14,15]

3.3 FAR(1)

R 2.3

Step.5 Song
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2.9 2.10

    [2006/1/2 2006/1/3] 2006/1/2 6462 f(t)

(0.3889, 0.6111, 0, 0, 0) Song  (0.2157, 0.2157, 0.2157, 

0.1765, 0.1765)

6554 Stf )( (0.1521, 0.2892, 0.2952, 

0.1973, 0.0663) 6552

[2006/1/3 2006/1/4] 2006/1/3 6592 f(t)

(0, 0, 0.5895, 0.4105, 0) Song (0.1749, 0.2063, 0.2063, 

0.2063, 0.2063)

6567 Stf )( (0.0473, 0.1481, 0.2558, 

0.3292, 0.2196) 6629

[2006/1/16 2006/1/17] 2006/1/16 6724 f(t)

(0, 0, 0, 0, 1) Song (0.125, 0.25, 0.125, 0.25, 0.25)

6580

Stf )( (0.0164, 0.0656, 0.1148, 0.3443, 0.4590)

6706

 [2006/2/6 2006/2/7] 2006/2/6 6720 f(t)

(0, 0, 0, 0, 1) Song (0.125, 0.25, 0.125, 0.25, 0.25)

6580

Stf )( (0.0164, 0.0656, 0.1148, 0.3443, 0.4590)

6706

[2006/2/14 2006/2/15] 2006/2/14 6613 f(t)

(0, 0, 0.2954, 0.7046, 0) Song (0.1606, 0.1606, 0.2263, 

0.2263, 0.2263)

6576 Stf )( (0.0362, 0.1184, 0.2318, 

0.35, 0.2636) 6629
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[2006/2/27 2006/3/1] 2006/2/27 6562 f(t)

(0, 0.0076, 0.9924, 0, 0) Song (0.112, 0.222, 0.222, 0.222, 

0.222)

6578 Stf )( (0.0659, 0.1972, 0.2951, 0.2946, 

0.1472) 6552

3.2 5 FAR(1)

2006/1/3 6592 6554 6552 2006/1/19 6512 6540 6552 2006/2/14 6613 6578 6629
2006/1/4 6616 6567 6629 2006/1/20 6487 6549 6552 2006/2/15 6598 6576 6629
2006/1/5 6710 6579 6629 2006/1/23 6382 6537 6552 2006/2/16 6684 6563 6629
2006/1/6 6695 6580 6706 2006/1/24 6452 6514 6485 2006/2/17 6674 6571 6706
2006/1/9 6742 6576 6706 2006/1/25 6551 6559 6485 2006/2/20 6687 6565 6706
2006/1/10 6707 6580 6706 2006/2/3 6595 6575 6552 2006/2/21 6632 6572 6706
2006/1/11 6736 6580 6706 2006/2/6 6720 6565 6629 2006/2/22 6531 6588 6629
2006/1/12 6726 6580 6706 2006/2/7 6720 6580 6706 2006/2/23 6475 6566 6552
2006/1/13 6682 6580 6706 2006/2/8 6624 6580 6706 2006/2/24 6538 6544 6552
2006/1/16 6724 6570 6706 2006/2/9 6630 6584 6629 2006/2/27 6562 6570 6552
2006/1/17 6711 6580 6706 2006/2/10 6595 6587 6629 2006/3/1 6613 6578 6552
2006/1/18 6499 6580 6706 2006/2/13 6562 6565 6629  

[2006/1/3] Song 6554 382

F3 F4

2.10 6552 402

F3 F4

2.10

[2006/1/4] Song 6567 492

F3 F4

2.10 6629 132
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F4 F4

2.10

[2006/1/17] Song 6580 1312

F3 F5

2.10 6706 52

F5 F5

2.10

[2006/2/7] Song 6580 1402

F3 F5

2.10 6706 142

F5 F5

2.10

[2006/2/15] Song 6576 222

F3 F4

2.10 6629 312

F4 F4

2.10

[2006/3/1] Song 6578 352

F3 F4

2.10 6552 612

F3 F4

2.10
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3.3 FAR(1)

 Song 
SSE 320066 148435

9 19 

Song

3.2 FAR(1)

22

[2006/3/1 2006/3/2] 2006/3/1 6613 f(t)

(0, 0, 0.2896, 0.7104, 0) Song (0.1597, 0.1597, 0.2269, 

0.2269, 0.2269)

6576 Stf )( (0.036, 0.1179, 0.2314, 

0.3503, 0.2644) 6629

[2006/3/30 2006/3/31] 2006/3/30 6546 f(t)

(0, 0, 0.6819, .03181, 0) Song (0.1642, 0.2239, 0.2239, 

0.2239, 0.1642)

6525 Stf )( (0.0784, 0.2223, 0.2995, 

0.2671, 0.1327) 6552
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3.4 FAR(1)

  Song 
 5  7  5  7

2006/3/2 6642 6576 6599 6629 6614 
2006/3/3 6553 6584 6592 6629 6665 
2006/3/6 6575 6575 6566 6552 6614 
2006/3/7 6494 6574 6565 6552 6614 
2006/3/8 6459 6537 6524 6485 6562 
2006/3/9 6486 6556 6519 6485 6511 
2006/3/10 6490 6533 6528 6485 6511 
2006/3/13 6544 6533 6523 6485 6511 
2006/3/14 6460 6553 6547 6552 6562 
2006/3/15 6518 6543 6514 6485 6511 
2006/3/16 6504 6552 6531 6552 6511 
2006/3/17 6528 6539 6510 6552 6511 
2006/3/20 6516 6551 6550 6552 6562 
2006/3/21 6458 6550 6528 6552 6562 
2006/3/22 6391 6542 6511 6552 6511 
2006/3/23 6364 6510 6494 6485 6449 
2006/3/24 6376 6485 6474 6485 6407 
2006/3/27 6421 6520 6474 6485 6407 
2006/3/28 6453 6520 6489 6485 6511 
2006/3/29 6498 6525 6495 6485 6511 
2006/3/30 6546 6533 6515 6485 6562 
2006/3/31 6613 6525 6525 6552 6562 

SSE  124777 84453 101243 94376 
 7 5 8 10 

3.4 FAR(1) 1 3.5 FAR(1) 2
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SSE Song 2.10

22 Song 7

7/22 10/22 Song

Song

3.4 FAR(2)

Song

FAR(2)

2.5

[2006/1/ 2006/1/3 2006/1/4] 2006/1/3 6592

f(t) (0, 0, 0.5895, 0.4105, 0)

Stf )( (0.0527, 0.1398, 0.2323, 0.327, 0.2481)

6629

[2006/1/9 2006/1/10 2006/1/11] 2006/1/10 6707

f(t) (0, 0, 0, 0, 1) Stf )( (0.0323, 

0.0968, 0.1371, 0.3306, 0.4032)

6706

[2006/2/24 2006/2/27 2006/3/1] 2006/2/27 6562

f(t) (0, 0.0076, 0.9924, 0, 0)

Stf )( (0.0705, 0.1758, 0.2545, 0.3067, 0.1926)

6629
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3.5 2.5

 5 7  5  7

2006/1/4 6616 6629 6614 2006/2/6 6720 6629 6665 
2006/1/5 6710 6629 6665 2006/2/7 6720 6706 6717 
2006/1/6 6695 6706 6717 2006/2/8 6624 6706 6717 
2006/1/9 6742 6706 6665 2006/2/9 6630 6629 6665 
2006/1/10 6707 6706 6717 2006/2/10 6595 6629 6665 
2006/1/11 6736 6706 6717 2006/2/13 6562 6629 6562 
2006/1/12 6726 6706 6717 2006/2/14 6613 6629 6562 
2006/1/13 6682 6706 6717 2006/2/15 6598 6629 6614 
2006/1/16 6724 6706 6665 2006/2/16 6684 6629 6614 
2006/1/17 6711 6706 6717 2006/2/17 6674 6706 6614 
2006/1/18 6499 6706 6717 2006/2/20 6687 6706 6614 
2006/1/19 6512 6552 6562 2006/2/21 6632 6706 6614 
2006/1/20 6487 6629 6562 2006/2/22 6531 6629 6614 
2006/1/23 6382 6552 6562 2006/2/23 6475 6552 6562 
2006/1/24 6452 6485 6459 2006/2/24 6538 6552 6562 
2006/1/25 6551 6552 6562 2006/2/27 6562 6629 6562 
2006/2/3 6595 6629 6614 2006/3/1 6613 6629 6614 

[2006/1/4] 6629 132

F4 F4

2.10

[2006/1/11] 6706 302

F5 F5

2.10

[2006/3/1] 6629 162

F4 F4

2.10



27

3.6 FAR(2)

5  7

2.1 2.2 2.3 2.4 2.5 2.1 2.2 2.3 2.4 2.5 
SSE 317388 328918 185873 191895 158834 280168 292904 233018 240562 152222

7 7 19 15 18 9 8 15 11 17 

2.1 2.2

2.3~2.5 2.1 2.2

3.6 3.7

3.6 FAR(2) 1 3.7 FAR(2) 2

FAR(2) Song

7~9
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3.5 VFAR(1,2)

ttt bYaXX 1

05.0 T 1.96

2.9 11 05.02 2.8

)1(05.0)1( 1,2
,2

1,1
,11,1 SFXSFXFX ttt (3.1)

)1(1,1S

)1(1,2S

5

1 = [73918 , 95424] 2 = [95424, 116930] 3 = [116930 , 138437]

4 = [ 138437, 159943] 5 = [159943 , 181449]

2.4
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3.7

)1(1,1S

145.105.325.0
5.111485.31
5.49962

2575.63
05.135.35.2

)1(1,1S



30

3.8

5.435.000
55.4211
65.75.45.42

5.105.115.1083
5.7131063

)1(1,2S

)1(1,1S )1(1,2S

6552
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)1(1,1S )1(1,2S

6487

)1(1,1S )1(1,2S

6629

)1(1,1S )1(1,2S

6629
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3.9 VFAR(1,2)

VFAR(1,2) VFAR(1,2)
2006/1/3 6592 6552 2006/2/7 6720 6706 
2006/1/4 6616 6629 2006/2/8 6624 6706 
2006/1/5 6710 6629 2006/2/9 6630 6629 
2006/1/6 6695 6706 2006/2/10 6595 6629 
2006/1/9 6742 6706 2006/2/13 6562 6629 
2006/1/10 6707 6706 2006/2/14 6613 6629 
2006/1/11 6736 6706 2006/2/15 6598 6629 
2006/1/12 6726 6706 2006/2/16 6684 6629 
2006/1/13 6682 6706 2006/2/17 6674 6706 
2006/1/16 6724 6706 2006/2/20 6687 6706 
2006/1/17 6711 6706 2006/2/21 6632 6706 
2006/1/18 6499 6706 2006/2/22 6531 6629 
2006/1/19 6512 6552 2006/2/23 6475 6552 
2006/1/20 6487 6552 2006/2/24 6538 6552 
2006/1/23 6382 6552 2006/2/27 6562 6552 
2006/1/24 6452 6485 2006/3/1 6613 6629 
2006/1/25 6551 6552    
2006/2/3 6595 6552 SSE  140605 
2006/2/6 6720 6629  21 

FAR(1) SSE 148435 19

SSE 140605 21


