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Date Time Event
USD/3PY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD T — 7 5 RV T NIRRTy KTy
TKY 9:00AM 114.46 1.0683 122.28 1.0000 1.2598 0.7531 22:30 GDP / 4Q 1.9% 2.2%
SYD-NY High 115.38 1.0725 123.31 1.0028 1.2605 0.7573 2230 , / S 25% 25%
SYD-NY Low 114.40 1.0659 122.24 0.9970 1.2517 07511 |1 56 ooo ( s OAo s 25u05H
NY 5:00 PM 115.06 1.0698 123.01 0.9992 1.2550 0.7546
USD/JPY Volatility 1M ATM (NY Close LvI) 11.8/12.25 AZ5RR 0.288 Yen Call Over
NY DOW 20,093.78 A 7.3 2 -0.1920 Lobp | [T £rent : 3 5
NASDAQ 5,660.78 5.61 10 0.0840 A0.7bp 22:00 / 1 2.0%/-0.5% 1.7%/0.7%
S&pP 2,294.69 A 1.99 2 1.2182 A0.6bp 22:00 BU O CP( 1 -0.7%/2.0% LO%/L 7%
19,467.40 65.01 5 1.9458 A2.0bp 22 PCE , / " POy oomLe
TOPIX 1,549.25 4.24 10 2.4843 A2.00p ] [, & oop I R s
19,505 A35.00 10 0.4620 A2.2bp
FT 7,184.49 23.00 10 1.4710 A4.4bp
DAX 11,814.27 A34.36 10 2.7790 4.9bp
23,360.78 A 13.39 USD/CNH 6.8693 0.0190 0.80%
- - 100.53 0.15| 115.40 070 |
USDJPY 3M Vol 12.21 0.14% CRB 193.432 A0.82 T o
USDJPY 6M Vol 12.18 0.09% NY 1,191.10 Al40| 1520 i 1 ! W M || 8% ]
EURJPY 3M Vol 10.84 0.21% WTI 53.17 A0.61] 11500 T ) T I 0.50% -
EURJPY 6M Vol 12.11 0.16% Dubai Spot 54.23 0.71 WUW LI 0400
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