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111.65
UsD/JPY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD
TKY 9:00AM 111.55 1.1231 125.30 0.9726 1.2975 0.7496
SYD-NY High 111.96 1.1250 125.80 0.9738 1.3012 0.7516
SYD-NY Low 111.50 1.1194 125.11 0.9701 1.2932 0.7451
NY 5:00 PM 111.83 1.1210 125.36 0.9732 1.2942 0.7454
USD/JPY Volatility 1M ATM (NY Close Lvl) 8.035/8.41 AZ5RR 1.355 Yen Call Over
NY DOW 21,082.95 70.53 2 -0.1650 A0.7bp
NASDAQ 6,205.26 42.23 10 0.0500 A0.3bp
S&P 2,415.07 10.68 2 1.2937 1.2bp
19,813.13 70.15 5) 1.7943 0.9bp
TOPIX 1,578.42 3.31 10 2.2554 0.5bp
19,815.00 80.00 10 0.3620 A4.1bp
= 7,517.71 2.81 10 1.0370 A 3.5bp
DAX 12,621.72 A21.15 10 2.4400 A4.4bp
25,630.78 202.28 USD/CNH 6.8490 A 0.0254
3,107.83 43.76 97.20 A0.04
USDJPY 3M Vol 8.39 A0.37% CRB 181.153 A2.77
USDJPY 6M Vol 8.90 A0.22% NY 1,259.80 3.30
EURJPY 3M Vol 8.83 A0.33% WTI 48.90 A2.46
EURJPY 6M Vol 9.53 A0.15% Dubai Spot 52.24 A0.82
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One MIZUHO
Date Time Event
5 25 07:00 _ _ _
08:50 - - -
17:30 GDP / 1Q 0.2%/2.0% 0.3%/2.1%
21:30 - 234K 238K
23.00 FRB - - -
- - OPEC - - -
Date Time Event
5 26 08:30 CPI/ / 4 0.4%/0.4%/0.0% 0.2%/0.2%/-0.1%
11:00 - - -
21:30 GDP ( / 1Q 0.9% 0.7%
21:30 1Q 0.4% 0.3%
21:30 PCE 1Q 2.0% 2.0%
21:30 / 4 -1.5%/0.4% 1.7%/0.8%
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