HFIFERTT

A F/FCustomer Desk Report 2017/03/22 £ (As of 2017/03/21)

[ERDTHREE] 2T E 112.40
USD/JPY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD

TKY 9:00AM 112.57 1.0737 120.88 0.9989 1.2370 0.7730
SYD-NY High 112.86 1.0819 121.84 1.0003 1.2495 0.7750
SYD-NY Low 111.55 1.0719 120.63 0.9922 1.2341 0.7683
NY 5:00 PM 111.74 1.0808 120.77 0.9938 1.2477 0.7690
USD/JPY Volatility IM ATM (NY Close LvI) 8.4/8.825 A25RR 0.688 Yen Call Over
NY DOW 20,668.01 A 237.85]| {EHWI5 BHAR2ERF -0.2540 0.1bp
NASDAQ 5,793.83 A 107.70 EESTERR 0.0660 A0.9bp
S&P 2,344.02 A 29.45 KERERS 1.2598 A2.9bp
BiZE 19,455.88 A 65.71 KESER 1.9466 A3.8bp
TOPIX 1,563.42 A 2.43 KE0EE 2.4175 A4.3bp
vha BfR%EY 19,030 A305.00 MHI0EE 0.4590 1.9bp
vk YFT 7,378.34 A51.47 HE10EE 1.2530 1.9bp
DAX 11,962.13 A90.77 Z105EE 2.8080 Al.4bp
NEUIEEL 24,593.12 91.13] AEBmHR USD/CNH 6.8723 A 0.0166
LiEiks 3,261.61 10.80 BILATIDR 99.81 A0.60
USDJPY 3M Vol 9.75 0.30%| ®@mmn CRBIE%K 184.288 A0.49
USDJPY 6M Vol 9.59 0.25% NY% 1,246.50 12.50
EURJPY 3M Vol 11.62 A0.16%) WTI 48.24 A0.67
EURJPY 6M Vol 10.85 A0.09% Dubai Spot 50.40 0.86
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Date Time Event BE FE
38218 9:30 = RBABEER - - -
18:30 E CPKHiT A Lb/BiT4EEE) 2R 0.7%/2.3% 0.5%/2.1%
17:20 * S RY—NYEIRGEHEE - - -
3A228 1:00 * Ta—T-hUo PRV T ERREER - - -
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Date Time Event FE BrlE]
38228 7:00 ES ARB— P =TS R HRTE - - -
8:50 =] BREBEEE (1/30-316#5) - - -
8:50 =] T E3 2R ¥ 807.2B ¥1087.6B
20:00 * MBAIEEO0—> BEEIRE - - 3.1%
2300 * P ERFEH 2R 5.55M 569M
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[FHELUP]
BERT USD/JPY EUR/USD EUR/JPY
HELD 110.70-112.20 1.0750-1.0880 120.00-121.00
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