HTFIFIRTT

One MIZUHO
Customer Desk Report 2017/09/14  As of 2017/09/13 _
11015 Date 7’/419 Event
9 13 850 ( / ) 8 00%/2.9% 0.1%/3.0%
USD/JPY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD 1500 CPI( / ) 8 0.1%/1.8% 0.1%/1.8%
TKY 9:00AM 110.23 1.1971 131.93 0.9605 1.3290 0.8017 ﬁfgg EU clfc')( ’3 ) 57‘ O-ZZ“; ;'8"/“ °-2Z“£ 01/0-8%
SYD-NY High 110.69 1.1995 132.02 0.9660 1.3329 0.8044 1730 3 @) ) 7 21%72.1% 2. 3%/2.2%
SYD-NY Low 109.91 1.1873 131.26 0.9585 1.3185 0.7971 18:00 ( / ) 7 0.1%/3.2% 0.1%/3.3%
NY 5:00 PM 110.48 1.1886 131.33 0.9642 1.3208 0.7987 ;‘;fgg PP"IABA , o 02:3;“4% 0525
USD/JPY Volatility 1M ATM (NY Close Lvl) 9.185/9.585 A25RR 0.900 Yen Call Over : ¢ ) R .
NY DOW 22,158.18 39.32 2 -0.1340 A0.5bp 5 Dﬂlf:' 7;7;:)5 Event
NASDAQ 6,460.19 5.91 10 0.0340 1.4bp 1030 , 8 20.0K/5.6% 27 9K/5.6%
S&P 2,498.37 1.89 2 1.3471 1.2bp 1100 / / ( ) 8 10.4%/8.2%/6.8% 10.4%/8.3%/6.8%
19,865.82 89.20 5 1.7670 2.2bp ;gjgg sor ( / ) 7 0'2;')% -068;/“5/3%7%
TOPIX 1,637.33 9.88 10 2.1883 2.1bp 2130 B 200K 208K
19,790.00 25.00 10 0.4010 - 21:30 cPl / ) 8 0.3%/1.8% 0.1%/1.7%
FT 7,379.70 A 20.99 10 1.1450 1.0bp 21:30 CPI( / ) 8 0.2#/16% 01%/1.7%
DAX 12,553.57 28.80 10 2.6700 3.0bp
27,894.08 A 78.16 USD/CNH 6.5477 0.0117 0.50%
3,384.15 4.66 92.52 0.64| [110.90 0.40% -
USDJPY 3M Vol 9.27 0.14% CRB 182.883 1.47 0.30% -
USDJPY 6M Vol 9.44 0.06% NY 1,328.00 A4.70| 11070 W 0.20% -
EURJPY 3M Vol 9.13 0.04% WTI 49.30 1.07| 41050 [ L R ET
EURJPY 6M Vol 9.65 0.03% Dubai Spot 53.05 0.93 U 0.00% -
110.30 D" -0.10% -+
? -0.20%
110.10 -M!”nm wITT‘I m! HﬂT% -0.30%
110.29 110.23 109.90 HU -0.40%
2 110 ’ -0.50%
oo ( 151:13%) - 109.70 ' -0.60%
7 10 13 16 19 22 1 4
110 110.06
109.91 110 110.08
NY 7 1.3305 7
+2.1% ( +2.3%)
132 1.3278 NY ( USD/JPY EUR/USD EUR/JPY
00551 444 179 ) 109.80-111.00 11800 1.1930 130.90-132.00
NY 110.08 8 PPI( ) 110
9 25 9 25
110.29 (E1A)
2017 Wl 8 31 110.67 110.69
110.69 2016
110.38 110.67
110.48 S&P500 1.1980 NY cPl 1 FRB B/S
11927 11873
118 11882

@M-?.-.mc-




