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2020 1A 148

1-0/%KN
EUR/USD A-T> TEYh-XR—Tv— LY -R— B A%AE
At AL | Oy Sa—h Fyh o>y Sa—h Fwh

2019/12/10 690,434 | 347,922 | 172,020 | 175,902 | 42,484 | 148,154 | -105,670 | 1.1101
2019/12/17 591,708 | 343,415| 161,160 | 182,255| 37,344 | 148,952 | -111,608 | 1.1216
2019/12/24 582,686 | 338,667 | 153,890 | 184,777 | 36,759 | 159,947 | -123,188 | 1.1150
2019/12/31 616,838 | 340,992 | 146,204 | 194,788 | 38,707 | 171,744 | -133,037 | 1.1282

2020/1/7 597,223 | 347,024 | 139,526 | 207,498 | 34,531 | 161,717 | -127,186 | 1.1193

JoiELt -19,615 6,032 -6,678 12,710 | -4,176 | -10,027 5,851 | -0.0090
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KR/ BEH

USD/JPY A=T> A e S LILyS - YR~ HITHRME

=ID] 1290 | O 23—k Fwh o>J 2a—b Fyh

2019/12/10 | 218,233 | 42,364 | 55,552 | 13,188 | 34,355 | 46,510 12,155 | 108.690

2019/12/17 | 198,907 | 44,627 | 58,299 | 13,672 | 31,264 | 46,796 15,532 | 108.867

2019/12/24 | 192,224 | 42,972 | 54,746 | 11,774 | 29,257 | 39,973 10,716 | 108.838

2019/12/31 | 195,225 | 42,896 | 48,404 5,508 | 32,184 | 42,521 10,337 | 108.155

2020/1/7 180,072 | 40,913 | 39,313 | -1,600| 35,417 | 43,075 7,658 | 108.131
JoilELt -15,153 | -1,983| -9,091| -7,108 3,233 554 -2,679 -0.024
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KR/ KR

AUD/USD A=T> TEYyh - NR—Tr— N2 S AT fE
=ID] 1250 | 09 23—k Fwh o>y 2a—b Fwh

2019/12/10 | 194,969 | 17,512 | 71,914 | -54,402 41,894 40,875 1,019 0.6816
2019/12/17 | 169,088 | 18,273 | 60,811 | -42,538 27,537 40,827 | -13,290 0.6864
2019/12/24 | 173,619 | 23,596 | 54,758 | -31,162 31,347 52,172 | -20,825 0.6938
2019/12/31 | 186,804 | 28,247 | 38,077 -9,830 34,810 71,074 | -36,264 0.7038
2020/1/7 171,917 | 27,360 | 32,510 -5,150 42,204 65,927 | -23,723 0.6880

JoilELt -14,887 -887 | -5,567 4,680 7,394 -5,147 | 12,541 -0.0158
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TRYR/HKRI
GBP/USD A=T> TYh-XR—Tv— LIy -vR— HhEHME
=E) P73 o>y 23—k Fwh o>y 2a—b Fwh

2019/12/10 280,774 | 75,257 73,083 2,174 | 45,680 | 53,950 -8,270 1.3207
2019/12/17 226,820 | 74,747 68,736 6,011 | 51,269 | 43,713 7,556 1.3158
2019/12/24 227,988 | 73,577 65,196 8,381 | 60,004 | 47,726 12,278 1.3003
2019/12/31 233,003 | 72,209 61,375 10,834 | 59,976 | 42,182 17,794 1.3292
2020/1/7 214,984 | 76,765 64,133 12,632 | 57,735 | 38,882 18,853 1.3146
JoilELt -18,019 | 4,556 2,758 1,798 | -2,241| -3,300 1,059 -0.0146
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KEES 2 F
TSY2Yr F-T> YR IR—Sv— LY - X%— AR A&
BT AL AN o>y >3-k Ty o>y >3-k Tk &
2019/12/10 | 3,583,719 | 1,656,694 | 860,687 -796,007 | 850,989 | 1,823,113 972,124 1.65
2019/12/17 | 3,670,196 | 1,741,914 | 853,764 -888,150 | 905,332 | 1,909,152 | 1,003,820 1.63
2019/12/24 | 3,691,601 | 1,736,327 | 872,369 -863,958 | 934,556 | 1,892,283 957,727 1.64
2019/12/31 | 3,610,706 | 1,739,550 | 883,115 -856,435 | 902,479 | 1,834,475 931,996 1.57
2020/1/7 3,569,629 | 1,724,049 | 828,648 -895,401 | 849,249 | 1,862,953 | 1,013,704 1.54
oLk -41,077 -15,501 | -54,467 -38,966 | -53,230 28,478 81,708 | -0.03
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KEEE 10
TSY10Yr A=T> TYh - XR—Tv— LIy -vR— HhEHME
=E) P73 o>y 2a—b Fwh o>y 2a—b Fwh

2019/12/10 | 4,453,063 | 1,668,247 | 754,996 | -913,251 | 376,223 | 1,238,419 | 862,196 1.84

2019/12/17 | 4,354,851 | 1,690,723 | 809,717 | -881,006 | 339,420 | 1,197,489 | 858,069 1.86

2019/12/24 | 4,500,633 | 1,610,416 | 835,531 | -774,885| 356,835 | 1,132,211 | 775,376 1.90

2019/12/31 | 4,175,966 | 1,624,547 | 809,517 | -815,030 | 350,208 | 1,058,923 | 708,715 1.92

2020/1/7 4,516,669 | 1,622,623 | 818,924 | -803,699 | 454,309 | 1,148,896 | 694,587 1.82

JoilELt 340,703 -1,924 9,407 11,331 | 104,101 89,973 | -14,128 -0.10
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KEEE 30 £F

TSY30Yr A=T> TEyhXR—Tv— N2 E S BT ME

Bt PZIZN mp2) Z SN o>y Z SN

2019/12/10 | 1,174,606 463,785 | 280,843 -182,942 54,910 221,590 | 166,680 2.26

2019/12/17 | 1,227,199 505,442 | 298,413 -208,425 67,329 244,590 | 181,831 2.31

2019/12/24 | 1,241,924 506,576 | 303,162 -203,414 67,112 231,943 | 164,831 2.34

2019/12/31 | 1,172,897 510,892 | 302,467 -207,029 61,750 243,581 | 177,261 2.39
2020/1/7 | 1,180,992 499,500 | 304,141 -182,942 60,614 246,075 | 166,680 2.29
SEiELE 8,095 -11,392 1,674 13,066 -1,136 2,494 3,630 -0.10
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2020 1A 148

SP500mini A=T> A e S LIy -YR— HI AR ME
=ID] 125V AN o>9 23—k Fwh o>J 2a—b Fyh
2019/12/10 | 3,860,841 | 1,429,832 | 537,608 892,224 | 221,760 | 464,908 | -243,148 | 3136.0
2019/12/17 | 4,181,566 | 1,394,835 | 529,686 865,149 | 315,502 | 498,724 | -183,222 | 3195.5
2019/12/24 | 3,467,937 | 1,548,813 | 490,207 | 1,058,606 | 250,553 | 470,719 | -220,166 | 3225.8
2019/12/31 | 3,413,165 | 1,525,202 | 489,442 | 1,035,760 | 287,780 | 492,088 | -204,308 | 3231.0
2020/1/7 3,462,397 | 1,527,790 | 484,303 | 1,043,487 | 292,866 | 501,362 | -208,496 | 3235.3
JoilELt 49,232 2,588 -5,139 7,727 5,086 9,274 -4,188 4.3
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2020 1A 148
BA#% (b3 Nikkei FET)

Nikkei Yen A=T> TyhXR—Tv— N AE S HRTH&ME
B4t SPZII 1) >3-k ESIN o>y 2a—-h Ry h
2019/12/10 98,981 18,532 | 11,538 6,994 | 39,708 23,064 16,644 | 23450.0
2019/12/17 57,867 21,639 4,983 16,656 | 19,338 6,221 13,117 | 24000.0
2019/12/24 59,413 20,438 4,566 15,872 | 20,101 6,334 13,767 | 23755.0
2019/12/31 60,519 19,566 4,379 15,187 | 21,100 6,889 14,211 | 23425.0
2020/1/7 58,196 18,201 4,150 14,051 | 20,740 9,373 11,367 | 23350.0
STt -2,323 -1,365 -229 -1,136 -360 2,484 -2,844 -75
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