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Ϣӻὔ ҵ ›10֤  

    

1 CN (FTSE China A50 Index ) A50 SGX 

2 TW (MSCI Taiwan Stock Index )  SGX 

3 EC (EUR/USD )  CME 

4 YM (mini-sized Dow Jones)  CBOT 

5 CL (Light Sweet Crude Oil )  NYMEX 

6 ES (Mini S&P 500 Stock Price Index ) SP CME 

7 SSI (Nikkei Stock Average (225) ) 225 SGX 

8 TY (U.S. Treasury Note, 10-year ) 10  CBOT 

9 NQ (E-Mini Nasdaq 100 Index) NQ CME 

10 GC (Gold )  NYMEX 
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ү  S&P500 DOWJ ὧ  ֙⇔ 

ү  1 0.87 0.88 0.78 0.84 

S&P500 0.87 1 0.99 0.90 0.94 

DOWJ 0.88 0.99 1 0.88 0.91 

ὧ  0.78 0.90 0.88 1 0.85 

֙⇔ 0.84 0.94 0.91 0.85 1 
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 500 

ӻἬ CBOT ӻἬ CME 

Њ  1 =20а 1 а 0.25ר5ּ= =50а 0.25  аר12.5ּ=

פּ€  418,600а 3,139,500а 479,700а 3,597,750а 

ѩẂ 1:7.5 1:7.5 

ӻὔ  
0845~1345 

1500~0500 
0600~0500 

3 

0845~1345 

1500~0500 
0600~0500 

3 

׀ 3ȳ6ȳ9ȳ12ѣ 5 פּ֥ ủѣ 3ȳ6ȳ9ȳ12ѣ 

ѡ €ּפѣ Ϯ ╦ Х 

ȸ 
1ȳ ѿ5/15ѡן Ȳ Ɫ20930 Ȳ Ɫ2398.5  
2ȳּרа ѿ30а  
3ȳּר ӻὔ ᴞ0600ᴟװѡ0500ȲẔМ0415~0430 ӻὔȷҍ҆ Ἃ∟ϚЊ  
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Â ∟ ȸ ∟ӻὔѡ ╓ еҨ (SPDJI)

ПDJ / S&P500 ᵑ (Special Opening Quotation, 

SOQ) 
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ӭ в   

ᾼ ֙⇔Nifty50ῖ ╓  

֤  ֙⇔Nifty50 (N5F) 

פּ€  50а( ү / ) Tick=1  

Ẓ פּ֥ Ὼѣ+Ϯ ủѣ 

 
10%ȳ15%ȳ20% Ϯ
◕ Ὅạ 

∟ӻὔѡ ּ֥פѣ ∟Ϛ ╦ ҳ ԅ › 

ѡ ∟ӻὔѡװϚ ѡ 
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ӻὔἬ 
ӻὔ  

( ֮ ) 

ӻὔ  

(ү ) 

֙⇔ ẙӻὔἬ 

(NSE) 
09:15~15:30 11:45~18:00 

ҒịӻὔἬ 

(SGX) 

09:00~18:15 

19:15~02:00( ∟) 

09:00~18:15 

19:15~02:00( ∟) 

ү ӻὔἬ 

(TAIFEX) 
08:45~18:15 

Ở’   ═’   ’   

19,000 15,000 14,000 



ӻὔ Ẃ( Ӏ ) 

É Ғị֙⇔ ү ֙⇔ ן  

ÉṼ€ּפ ѩẂȲ ᵅ῏֝ ҏ ῏
Ȳ ậ ן    ᵓ  
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פּ€  ῴ  Ӓ  ӻὔ  

ҒịӻὔἬ 1ּרа / 0.5  8750 8780 ҏ3Ѐ 

ү ӻἬ 50аү  / 1  8700 8775 4Ѐ 

ᵓ ן Ҡ ᵓȸ 

(8750-8780)X3X32X2= -5760(ү ) 

(8775-8700)X4X50=15000(ү ) 

ᵓ=15000-5760=9240(ү )                   ȸ ứּרаᵋү 32а 



ETF ╓ ᵓ  
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É ṩ֙⇔ETF(00652)Ϛ ὑ1,000ῖȲѿ5ѣ8ѡן Ɫ
21.68аȲϚ  פּ€ ד ὑ21,680аȴ 

É ֙⇔Nifty50╓ 5ѣ8ѡן Ɫ9314 Ȳḕ פּ€ 50аȲ
ϚЀ€ּפ  ד ὑ465,700аȴ 

É Ẓ῏€ּפ  Ɫ1:21פּ ȲҠѿϚЀ֙⇔Nifty50╓ 21 ṩ
֙⇔ETF ᴩ ᵓӻὔȴ 

É ֪ ṩ֙⇔ETF5ѣ8ѡ ᷉צ Ȳѹ֙⇔Nifty50 ╓ Ѿ
ὑ ӂȲ╝ ṩ֙⇔ETF֝ ҏ֙⇔Nifty50 ╓ ᴩ ᵓȴ 

₇  ҏ   

ṩ֙⇔(00652) 21.68а21  ҏ22.98а21  
(22.98-21.68)X21X1,000 

=+27,300а 

֙⇔Nifty50 ╓ ҏ9314 1Ѐ 9779 1Ѐ 
(9314-9779)X50 

=-23,250а 

 27,300-23,250=+4,050а 



ὧ פּ€  

É ᾼȸὧṺ ẙӻὔἬῖ ╓ (TOPIX)  

É ᵑȸ ү  

É ӻὔ ȸӻὔѡϱр8 ~ϯр4 15и 

É פּ€ ȸḕ ү 200а 

É Њс ᴯȸ0.25 (ү 50а) 

É ӻὔѣԌȸ 2 ῺѣҒϱ3 ủѣ 

É ḕѡ  

¸ ѡן ›1и вἬצӻὔПכӻ Ғ ᶁ  

É ḕѡ  

¸ ›Ϛӻὔѡ ϱϯ16% 

É ∟ӻὔѡ 

¸ ẞ ѣԌ 2 ╦ ХП›Ϛ ѡ 

¸ 2 ╦ Х ‍TSE ѡȲ⁄ḂⱢ 2 ╦ Х›ϚTSE ѡП›Ϛ

TAIFEX ѡ 



ὧ Ӏ ᾼ 
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ЄṱӻὔἬ 

₇ ҅  ӻὔ  Њ  ЄЊפּ֥ 

Њѡ 225  JNM 

08:00 -14:15 

T+1  15:30~02:00 

5 =500ѡ  
Nikkei 225 Stook 

IndexĖ ˒100 

ѡ 225╓  JNI 10 =10000ѡ  
Nikkei 225 Stook 

IndexĖ ˒1000 

ὧ ╓  JTI 0.5 =5000ѡ  
ὧ ╓ Ė 
˒10000 

Њ₤ὧ ╓  JTM 0.25 =250ѡ  
ὧ ╓ Ė 
˒1000 

ҒịӻὔἬ 

₇ ҅  ӻὔ  Њ  ЄЊפּ֥ 

ѡ 225╓  
NK 

(SSI) 

07:45 - 14:30 

E15:15~02:00 (ETS) 
5 =˒2,500 

Nikkei 225 Stook 

IndexĖ ˒500 

ү ӻὔἬ 

₇ ҅  ӻὔ  Њ  ЄЊפּ֥ 

ὧ  TJF 08:00 - 16:15 0.25 =NT50 
ὧ ╓
ĖNT200 
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ӻὔ Ẃ-ὧ  

Éѿү ӻὔἬὧ ЄṱӻὔἬѡ
225╓ Ȳ ᴩ Ӏ ӻὔ 

NTѩ  = ѡ 225(N) Ķ TOPIX( T) 

NT  
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É NTѩ ϯצ Ȳ֝ ∂Ӵֵ Ὲ ᴯ 

¸ Ὲ1ЀЄṱѡ 225 ṳ ֵ19Ѐү ὧ  

*ѡ 225֥ פּ /ὧ פּ֥  

=17230*1000*0.3( )/1373.25*200=19 

É ȸ ᴯ═ Ϛ◕ ӑ ᵓ ҏ (1 ) 

ÉϚצד ӻὔװ  
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ӻὔ Ẃ( ) 

  Єṱѡ 225 ү ὧ  ѩ  

5ѣ31ѡ 17230 1373.25 12.55  

6ѣ01ѡ 16970 1367 12.41  

6ѣ02ѡ 16590 1331.25 12.46 

ᵂ   ᴍиѩ 

5/31Ὲ1ЀЄṱѡ

225Ȳֵ19Ѐү ὧ

 

Єṱѡ ’  
720,000*0.3=216,000 

ὧ ’  19000*19=361,000 

0 0% 

6/1 ч֣ӂ  

ѡ 225 ᵓ 
(17230-16970)=260 

260*1000(ѡ )*0.3( )=78,000 
54,250 9.4% 

ὧ ҷ 
(1367-1373.25)*19=118.75=23,750 

 



ὧ Ϯ ◕ ạ 

21 



22 

ὧ Ϯ ◕ ạ( ) 



ҵ ᾼғ  

É ȸ  

É᷾ ȸ Џẓ  

É ȸׁשᵒӑẃ  

23 



ҵ ᾼ  

Éּ֥פ о 

É Ἤ  

É☼ ἤ  

ÉӻὔכӐᵅ 

É  

24 



25 

ү ӻἬϢӖ  
ÉЊ₤ּרаᵋϢӖ ( ѝ҅ RTF) 

(ѿCNTứ Ɫ ∟ ) 

 

ÉּרаᵋϢӖ ( ѝ҅ RHF) 

(ѿCNHứ Ɫ ∟ ) 

 

Җҵ Ӏ
   

Ӏ
е  



26 

М Ḃ  
 ṶԈ ѡс  ∟Ӏч  

1994/1~2005/7 ϢӖ Ṁᴰּרа ạᾌ (8.2760~8.2800а) 

2005/7/21 ϢӖ Ḃ с 2.1% 
с ᴟ2008/6Ȳ

с 17% 

2007/5/21 Єᾌ 0.3%ᴟ0.5% с 0.3% 
ᾌ Ғ Ȳс
⇔Ғ  

2010/6/19 ϢӖ Ḃ с 0.4% 
с ᴟ2012/4Ȳ

с 8% 

2012/4/14 Єᾌ 0.5%ᴟ1% 0.2% 

2012/5 Ḃѿ
ẃ Є ѣ Ȳ

1% 

2014/3/17 Єᾌ 1%ᴟ2% 0.5% 
4ѣ~1ד

3.3% 

2015/8/11 
Ωᵉɦᶙ ϢӖ ᵋּר
аМ ạɧ 

ҭ Є ѡ
Ȳ 1.9% 

֣ᾌ  
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ЄЊּרϢ ѩ  

Њ₤CNT Є₤CNH 

ϚЀ€ּפ   USD 20,000 USD 100,000 

ᴯ ạ 
Ϣ 1000Ѐ 

ᾎϢ 3000Ѐ 

Ϣ 1000Ѐ 

ᾎϢ 3000Ѐ 

’  ѩ  2%פּ 2%פּ 

ϚЀ Ở’    (RMB) 2,840 13,640 

═’    (RMB) 2,180 10,460 

Њ 0.0001 CNT2а CNH10а 

ӻὔ (RMB) 0.0001% 0.0001% 

ẞ (RMB) 0.0001% 0.0001% 
27 



ϢӖ ᷾ Ẃ 

É Ὲכ ϢӖ ᴩ Ȳ ӣּרа
ᵋϢӖ (RHF) ᴩ᷾  

 

ӻ̧ὔв  

Â Ϥ100Ѐ 5ѣԌẞ RHF(ЄּרϢ)Ȳᶁ 6.55 

Ἤ̧ ’   

Â13,640*100=1,364,000 (RMB) 

¸᷾  

ÂϢӖ Ȳ5ѣԌRHF ϱ ᴟ6.6 

ÂḕЀן : (6.6-6.55)/0.0001*10=5,000 (RMB) 

Â ᷾ ן : 100*5,000=500,000 (RMB) 
28 



2016/1/6 ЊּרϢ  

É1/4ϱ ╓ 6.86%Ȳ ạȲ
1/6ЊּרϢ(RTF)כӻ20,980Ѐ 
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8/11-8/13 Ὠ 

30 

  Ỵ  ѡ   

8ѣ10ѡ 6.2145     

8ѣ11ѡ 6.4010 -3.00%   

8ѣ12ѡ 6.4426 -0.65%   

8ѣ13ѡ 6.4593 -0.26% -3.91% 

 ᵂ ≡    ᴍиѩ 

1000
ϢӖ
ứ׀ 

 3.9% -390,000 -390,000 -3.9% 

8/11 78Ѐ
ЊּרϢȲ8/13
ҏ 

(6.4419-6.3570) 
132,444 

-257,556 -2.6% 

ϢӖ ứ׀  -390,000 

 

78  

ÉӐẂЄּפ 1.3%П  



ϢӖ ∟ӀП  

É ╜ ʟ ȳ  

ÉМ ῶ ʟ ҏЀȳGDP 

Éּרаṛ ʟּר с Ḕ ȳ ☺╜  

ÉAῖ ϤMSCI ᵡ 
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ѻ☼ҵ  

₇  
ӻὔ
Ἤ 

פּ֥  
Ở’
 ($) 

פּ ү
’   

ӻὔ 

 

EC (EUR/USD)  а CME EUR125,000 3905 123687 35 

ECM (E-Micro)  ₤ а CME EUR12,500 391 12385 35 

AD (AUD/USD )  CME AUD 100,000 2200 69683 34 

DX  
(U.S. Dollar Index )  

╓аרּ  ICE 
╓аרּ Ė$ 

1,000 2310 73167 42 

E7 (E-mini)  Њ₤ а CME EUR 62,500 1953 61859 35 

BP (GBP/USD )  CME ˕ 62,500 2035 64457 48 

JY (JPY/USD ) ѡ  CME ˒12,500,000 2860 90588 35 

CD (CAD/USD ) Ғ  CME CAD 100,000 1837 58185 41 

*  
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ӭ аᵋּרа ּרаᵋѡ  

֤  
аᵋּרа

(XEF) 

аᵋѡרּ    

(XJF) 

פּ€  
/аרּ)0.0001 а)  

 аר2ּ

0.01(ѡ  (аרּ/

200ѡ  

20,000 פּ֥ а 20,000ּרа 

 ›Ϛѡ  Ӕ 7% 

ẞ ѣԌ ҳ ủѣ(3ȳ6ȳ9ȳ12ѣ) 

∟ӻὔѡ/  

ѡ 
ẞ ѣԌפּ֥ Ϯ ╦ Ϯ 
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ӭ аᵋּרа ּרаᵋѡ  

 

∟ӻὔѡүҖ ϯ
р2 WM/Reuters а
ᵋּרаᵛ М Ȳ
ҳ ХϤᴟЊ ∟4ᴯ  

∟ӻὔѡүҖ ϯр
2 WM/Reuters ּרаᵋѡ
ᵛ М Ȳҳ Х

ϤᴟЊ ∟2ᴯ  

ӻὔ  08:45~16:15 

ӻὔѡ ֝ ᴩ ѡ 

ӭ Ở’   ═’   

аᵋּרа 600ּרа 460ּרа 

аᵋѡרּ  57,000ѡ  44,000ѡ  



ӻὔ Ẃ( аᵋּרа) 

ӻὔϢ ас ȸ 

É аᵋּרа ṛс                Ϥ
аᵋּרа  
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ӻὔ Ẃ(ּרаᵋѡ ) 

ӻὔϢ ѡас ȸ 

É  ּרаᵋѡ ṛ                 ҏ
аᵋѡרּ  
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É1/14ן  0.9817Ÿ1/15  1.2282  

(Є 2465 ) 

   ȸ(1.2282-0.9817)/0.0001*$12.5*31̋ NT$96  



ϢӖ  

38 
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