HTFIFIRTT

One MIZUHO
Customer Desk Report 2017/03/31  As of 2017/03/30 PR T
111.39 3 30 850 - - -
USD/JPY EUR/USD EUR/JPY USD/CHE GBP/USD AUD/USD 2100 . : 016 oL
TKY 9:00AM 111.15 1.0759 119.57 0.9968 1.2439 0.7670 2130 GoP 4 i 21 206
SYD-NY High 111.94 1.0772 119.84 1.0016 1.2526 0.7679 21:30 PCE ( ) 4Q 13% 1.2%
SYD-NY Low 110.94 1.0672 119.09 0.9950 1.2403 0.7639 2130 - 258K 247K
NY 5:00 PM 111.94 1.0675 119.43 1.0011 1.2465 0.7639] |3 a1 000 - - -
USD/JPY Volatility 1M ATM (NY Close LvI) 8.575/9.3 A25RR 1.123 Yen Call Over 530 NY - - -
NY DOW 20,728.49 69.17 2 -0.2280 1.8bp | e 7ime _Event _ — —
NASDAQ 5,914.34 16.80 10 0.0680 1.0bp 8:30 cPi/  / 2 0.2%/0.2%/0.1% 0.4%/0.1%/0 2%
S&P 2,368.06 6.93 2 1.2818 1_2bp 10:00 PMI/ PMI 3 51.7/- 51.6/54.2
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DAX 12,256.43 53.43 10 2.6900 A3.2bp
24,301.09 A 90.96 USD/CNH 6.8841 0.0173 1.20%
3,210.24 A 31.08 100.41 0.41] 112.10
USDJPY 3M Vol 9.52 A0.04% CRB 185.520 0.31] 11790 J || 100% 1
USDJPY 6M Vol 9.48 A0.08% NY 1,248.00 A8.80 Nu 0.80% -
EURJPY 3M Vol 11.11 A0.19% WTI 50.35 0.84] 11%.70 |
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