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105.51
USD/JPY EUR/USD EUR/JPY GBP/USD AUD/USD Date Time Event
TKY 9:00AM 105.47 1.2408 130.85 1.4176 0.7686 3 28 21:30 GDP / ) 4Q 2.9% 2.7%
SYD-NY High 107.01 1.2421 131.71 1.4200 0.7702 21:30 4Q 4.0% 3.8%
SYD-NY Low 105.34 1.2300 130.59 1.4070 0.7654 21:30 PCE( ) 4Q 1.9% 1.9%
NY 5:00 PM 106.85 1.2310 131.48 1.4076 0.7664| | 3 29 01:00 FRB
NY DOW 23,848.42 A 9.29] 2 -0.1500 0.00bp :
NASDAQ 6,949.23 A 59.58 10 0.0300 0.00bp Date Time Event
S&P 2,605.00 A 7.62 2 2.2842 1.61bp 3 29 17:30 GDP / 4Q 0.4%/1.4% 0.4%/1.4%
21,031.31 A 286.01 5 2.5948 2.52bp 21:00 / 2 1.6%/0.2% 1.5%/0.3%
TOPIX 1,699.56 A 17.57 10 2.7816 0.72bp 21:30 / 2 0.4%/0.2% 0.4%/0.2%
21,270 530.00 10 0.5005 0.00bp 21:30 - 230k 229
FT 7,044.74 44.60 10 1.3655 A5.20bp 22:45 3 62.0 619
DAX 11,940.71 A30.12 10 2.5895 A7.00bp 23:00 3 1020 102.0
30,022.53 A 768.30[[USDJPY 1M Vol 7.90 A0.00% 3 30 02:00 - - -
3,122.29 A 44.36|USDJIPY 3M Vol 8.30 A0.05%
NY 1,330.00 A 17.90]USDJPY 6M Vol 8.55 A0.05%
WTI 64.38 A 0.87||USDJPY 1M 25RR -0.86 | Yen Call Over
CRB 194.31 A 1.26[ EURJPY 3M Vol 8.73 A0.01%)] [107.50 2.00%
90.07 0.74]|[EURJPY 6M Vol 8.95 A0.04%]| 107.00 m“.__ 1.50%
106.50 o e 1.00%
gttt
105.34 105.47 5 28 106.00 — .
105 105.50 pbtsliesestal gt 0.00%
10573 10568 105.00 0505 |USD AUD CAD GBP NZD EUR DKK CHF SEK
104.50 )
0 9 12 15 18 21 0 3 -1.00%
105.68 2018
106.03 106.02 NY 1.2396
1.2405 NY USD/JPY EUR/USD EUR/JPY
106.50-107.50 12250 12350 130.80 132.00
106.02 4 GDP( ) 2014 4
+2.9% 106.35 4 GDP
NY 107.01 106 /
106.60-65
106.70 107.01 13 2 107
106.80-90 106.85 NY 1.2405
NY 1.2372 1.2335
1.2300 1.2310




