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Date Time Event
USD/JPY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD | fp;e—Time —; m T AT
TKY 9:00AM 117.50 1.0461 122.90 1.0277 1.2275 0.7190 18:30 BBA 11 40,659 41.400
SYD-NY High 117.81 1.0480 123.24 1.0321 1.2296 0.7220| [12 29  00:00 C 7 1 ~2.5%/1.4% 0.5%/-
SYD-NY Low 117.06 1.0372 121.85 1.0265 1.2201 0.7164
NY 5:00 PM 117.25 1.0414 122.02 1.0282 1.2225 0.7177| {LHE Event - - -
USD/JPY Volatility IM ATM (NY Close Lv) | 11.885/12.685] _ AZ5RR 0.895 Yen Call Over 2230 " 0.2% o
NY DOW 19,833.68 A 11136 2 -0.1620 1.5bp 2230 - 265K 275K
NASDAQ 5,438.56 A 48.89 10 0.0600 A0.4bp
S&P 2,249.92 A 18.96 2 1.2540 2.7bp
19,401.72 A 1.34 5 1.9961 A5.9bp
TOPIX 1,536.80 0.58 10 2.5080 A5.2bp
19,390 A60.00 10 0.1950 A1.20p | (11500 0.30%
FT 7,106.08 37.91 10 1.2970 A4.8bp 0.20%
DAX 11,474.99 2.75 10 2.8520 A20bp| | ..g0 0.10%
21,754.74 179.98 USD/CNH 6.9712 0.0132 I l'ﬂl’ | 0.00%
3,102.24 A 12.43 103.25 023 AUM“M ul’ i 010%
USDJPY 3M Vol 12.77 0.13% CRB 193.033 0.28 ' W T i 0.20%
USDJPY 6M Vol 12.67 0.08% NY 1,142.50 3.70 i | 0,30
EURJPY 3M Vol 12.17 0.06% WTI 53.66 A0.24| 11740 e
EURJPY 6M Vol 13.64 0.05% Dubai Spot 53.16 1.25 | g;‘g Uf
117.20 H “J.oU%
lm -0.60%
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1z Ny 1 116.50-117.40 1.0370-1.0450 121.50-122.50

NY

1.0420

1.0414

117.06
117.25
1.0372

117.53

1.0398

117




