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UsD/JPY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD
TKY 9:00AM 114.12 1.0536 120.22 1.0103 1.2270 0.7659
SYD-NY High 114.59 1.0552 120.49 1.0147 1.2308 0.7682
SYD-NY Low 113.69 1.0495 119.96 1.0086 1.2243 0.7557
NY 5:00 PM 114.40 1.0507 120.18 1.0135 1.2268 0.7572
USD/JPY Volatility 1M ATM (NY Close Lvl) 10.405/10.805 AZ5RR 0.010 Yen Call Over
NY DOW 21,002.97 A 112.58 2 -0.2750 A2.8bp
NASDAQ 5,861.22 A 42.81 10 0.0690 0.4bp
S&P 2,381.92 A 14.04 2 1.3084 2.4bp
19,564.80 171.26 5) 2.0155 2.8bp
TOPIX 1,564.69 11.60 10 2.4779 2.5bp
19,565 A10.00 10 0.3170 3.5bp
= 7,382.35 A0.55 10 1.2120 1.8bp
DAX 12,059.57 A7.62 10 2.7860 A1.6bp
23,728.07 A 48.42 USD/CNH 6.8852 0.0136
3,230.03 A 16.91 102.20 0.42
USDJPY 3M Vol 11.46 0.01% CRB 188.812 A2.46
USDJPY 6M Vol 10.87 A0.03% NY 1,232.90 A17.10
EURJPY 3M Vol 13.89 A0.10% WTI 52.61 A1.22
EURJPY 6M Vol 12.52 A0.15% Dubai Spot 54.54 A0.67
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One MIZUHO
Date Time Event
3 2 8:00 FRB - - -
850 - - -
9:30 A$1,302M A$3,800M
19:00 PPI / 0.7%/35% 0.7%/3.2%
19:00 CPI /CPI 2.0%/0.9% 2.0%/0.9%
22:30 - 223K 245K
Date Time Event
3 3 830 / 1 3.0%/144 3.1%/1.43
8:30 CPI/ / 2 0.4%/0.0%/0.2% 0.3%/-0.2%/0.1%
10:45 Caixin PMI 2 -/- 522/53.1
19:00 ( / ) 1 0.3%/1.5% -03%/1.1%
3 4 0:00 ISM 2 565 565
015 - - -
0:15 - - -
2:15 FRB - - -
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3:00 FRB - - -
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