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Dat Tl Event
USD/JPY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD i S A— o oA SEaE
TKY 9:00AM 109.26 1.1826 129.20 0.9629 1.3006 0.7904 11:00 / / ( ) 7 10.4%/8.3%/6.8% 10.5%/8.6%/6.9%
SYD-NY High 109.80 1.1838 129.67 0.9733 1.3022 0.7919 1800 (C 7/ ) 6 -06%/2.6% -054/28%
SYD-NY Low 108.94 1.1770 128.68 0.9618 1.2957 0.7845 ‘
NY 5:00 PM 109.66 1.1780 129.20 0.9721 1.2963 0.7851| | AEE——TWe et . . .
USD/JPY Volatility 1M ATM (NY Close LvI) 8.44/8.865 AZ5RR 1.198 Yen Call Over 13 C 7 ) 6 i Lew/agh
NY DOW 21,993.71 135.39 2 -0.1090 A0.2bp 17:30 cPC /) 7 00%/2.7% 004/26%
NASDAQ 6,340.23 83.68 10 0.0580 A0.50p 2% ( ) ! 0% 0z
S&P 2,465.84 24.52 2 1.3182 2.4bp
19,537.10 A 192.64 5 1.7692 2.6bp
TOPIX 1,599.06 A 18.19 10 2.2185 3.0bp
19,600.00 190.00 10 0.4060 2.4bp
FT 7,353.89 43.93 10 1.0710 0.9bp
DAX 12,165.12 151.06 10 2.6180 3.0bp
27,250.23 366.72 USD/CNH 6.6900 0.0134] [110.00 0.60%
3,237.36 28.82 93.41 0.34
USDJPY 3M Vol 9.06 A0.56% CRB 177.506 A2.10| 109380 0-40%
USDJPY 6M Vol 9.24 A0.47% NY 1,290.40 A3.60 H?i' it H, | i 0.20%
EURJPY 3M Vol 9.29 A0.78% WTI 47.59 A123 oo ‘ ” "ﬂ*l‘ |0
EURJPY 6M Vol 9.60 A0.66%) Dubai Spot 50.29 0.39 ' HUILM“ w M”!” 0.00% Sk USD NOK CAD EUR DKK oBP
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