HTFIFIRTT

One MIZUHO

Customer Desk Report 2017/07/07  As of 2017/07/06 — —
113.04 7 6 08:50 - -
USD/JPY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD 1020 En s AS24TIM AS1000M
TKY 9:00AM 113.21 1.1345 128.43 0.9646 1.2927 0.7599 2030 EcB - -
SYD-NY High 113.47 1.1425 129.40 0.9659 1.2983 0.7614 2115 ADP 6 158K 188K
SYD-NY Low 112.88 1.1330 128.00 0.9601 1.2924 0.7577 Pt s o o
NY 5:00 PM 113.21 1.1424 129.32 0.9605 1.2971 0.7583 22:45 PMI( ) 6 53.0/542 -/530
USD/JPY Volatility 1M ATM (NY Close Lvl) 8.14/8.54 A25RR 0.925 Yen Call Over 2300 e 6 574 565
NY DOW 21,320.04 A 158.13 2 -0.0950 1.0bp '
NASDAQ 6,089.46 A 61.39 10 0.1040 1.2bp | [Coate " Time o
S&p 2,409.75 A 22.79 2 1.3944 A0.8bp : . 5300105 5305368
19,994.06 A 87.57 5) 1.9351 2.2bp 1500 ( / ) 5 0.2%/4.0% 0.8%/2.9%
TOPIX 1,615.53 A 3.10 10 2.3659 4.3bp 1730 «C 7 5 04%/02% 02%/-08%
19,930.00 A170.00 10 0.5620 9.2bp e c o e i P
FT 7,337.28 A30.32 10 1.3160 5.6bp | | 7 s 20 - - -
DAX 12,381.25 A72.43 10 2.6400 1.0bp
25,465.22 A 56.75 USD/CNH 6.8004 0.0003| 113.80 0.70%
3.212.44 5.31 95.80 A0.49 0.60%
USDJPY 3M Vol 8.72 A0.01% CRB 174.428 0.77| 113.60 0.50%
USDJPY 6M Vol 8.93 A0.03% NY 1,223.30 1.60 " 0.40%
EURJPY 3M Vol 9.18 0.06% WTI 45.52 0.39| |11340 N I 0.30%
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