HTFIFIRTT

One MIZUHO

Customer Desk Report 2016/10/19  As of 2016/10/18 —— e
103.75 10 18 9:30 RBA 10/4 - -
17:30 CPI ( / ) 9 0.2%/1.0% 0.1%/0.9%
USD/JPY EUR/USD EUR/JPY USD/CHE GBP/USD AUD/USD 1730 ch () ) L5 La
TKY 9:00AM 103.86 1.1011 114.34 0.9882 1.2219 0.7640 21:30 CPI ( 7 ) 9 0.3%/1.5% 0.3%/1.5%
SYD-NY High 104.20 1.1026 114.67 0.9914 1.2326 0.7690 2130 Plang’ 4 ) 2 0.1%72.2% 0. 2%/2.3%
SYD-NY Low 103.69 1.0970 114.00 0.9866 1.2182 0.7624| — —
NY 5:00 PM 103.86 1.0980 114.05 0.9900 1.2298 0.7665| [0 10 11.00 7 wa ( ) 9 6.4%/10.7%/8.2%  6.3%/10.6%/8.1%
USD/JPY Volatility 1M ATM (NY Close Lvl) 10.495/10.855]  AZ25RR 1.635 Yen Call Over 1100 e, aQ o o
NY DOW 18,161.94 75.54 2 -0.2700 A0.3bp 2998 MeA o7 1175k Lok
NASDAQ 5,243.84 44.01 10 -0.0500 0.2bp e : : :
S&P 2,139.60 13.10 2 0.7986 AL6bp | |, ,, 29 BOC 10 0.5% 0.5
16,963.61 63.49 5 1.2245 A2.9bp 300 ( ) - . .
TOPIX 1,356.57 4.01 10 1.7379 A2.8bp
16,970 90.00 10 0.0350 A2.0bp | 104.40 1.00%
FT 7,000.06 52.51 10 1.0800 A4.3bp 0.50%
DAX 10,631.55 127.98 10 2.3320 2.5bp N 80%
23,394.39 356.85 USD/CNH 6.7436 A 0.0038| (104.10 ] " i 0.60%
3,083.88 42.71 97.87 A0.02 . S ! T | .
USDJPY 3M Vol 10.83 A0.35% CRB 189.780 0.30] | oo Ml } | o | 040%
USDJPY 6M Vol 10.97 A0.26% NY 1,262.900 6.30 R ) 0.20%
EURJPY 3M Vol 11.38 A0.20%) WTI 50.290 0.35 .
EURJPY 6M Vol 11.77 A0.17% Dubai Spot 48.26 A0.12| 10350 0.00%
0200 | GBP NZD AUD NOK CAD USD
103.86 103.20 | -0.40%
103.69 104
104.06 7 10 13 16 19 22 1 4
103.99 ( 1530)
103.99 103.80 104.02 NY
1.2228 9 CPI
1 (EV) 10
12 1.2300 1.2258 NY
USD/JPY EUR/USD EUR/JPY
Ny 10402 o opl - 10320 104.20 1.0950-1.1050 113.70-114.70
103.83
104.20 10
103.74 103.80-90 103.86 1.0997 NY
9 1.0970 1,0980 / EU
NY / 104.20
103
9




