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USDHRyhk-RIS 3w 123.4 134.2 194.5 202.3 201.7 181.5 195.0 138.3
avy 562.6 584.9 613.3 622.5 631.4 614.6 620.5 571.0
a—t 439.2 450.7 418.8 420.2 429.8 433.0 425.5 432.7

JPYRyh-ROT 3y -103.9 -93.9 -96.8 -105.8 -98.8 -98.0 -99.9 -92.3
avy 12.3 14.0 17.9 10.7 1.7 16.3 14.2 17.7
3—hk 116.3 107.9 114.7 116.6 110.5 114.3 114.0 110.0

EURRwk-RIS 3y 42.2 29.5 -8.4 21.8 26.8 52.2 23.1 39.5
avy 298.0 296.5 2741 300.4 304.3 318.2 299.2 297.4
a—t 255.8 267.0 282.5 278.6 277.5 265.9 2761 258.0

GBPRyhk-RU T3y -47.9 -54.7 -57.7 -61.3 -61.9 -63.0 -60.9 -40.1
avy 29.9 31.8 26.2 22.7 20.8 20.3 22,5 28.5
3—hk 77.8 86.5 83.9 84.0 82.7 83.3 83.4 68.6

AUDR k- RSO3y -21.3 -19.7 -20.2 -28.9 -31.4 -32.3 -28.2 -32.7
avy 28.9 33.6 33.3 25.6 29.2 26.0 28.5 24.4
a—t 50.2 53.2 53.6 54.5 60.5 58.3 56.7 57.1

NZDFyh-RISay 0.2 0.0 -4.3 -8.2 -11.3 -12.5 -9.1 -4.0
avy 12.9 14.5 1.2 9.6 9.5 7.0 9.3 10.9
o3—hk 12.6 14.5 15.5 17.7 20.8 19.4 18.4 14.9

CADF kR 3y 16.8 16.3 7.0 -4.2 -11.3 -9.9 -4.6 4.3
avy 34.9 38.0 34.8 29.7 28.2 22.6 28.8 31.7
a—k 18.1 21.8 27.8 33.8 39.5 32,5 33.4 274

CHF#wk-RI 3y -15.0 -16.7 -17.8 -19.8 -20.9 -25.6 -21.0 -16.8
avy 3.8 5.8 5.6 5.9 6.6 1.8 5.0 4.9
o3—hk 18.8 22.5 23.3 25.7 27.5 27.4 26.0 21.7

MXNFwk- RO a> 54 4.9 3.6 4.1 71 7.5 5.6 3.9
avy 18.4 16.5 15.7 15.7 19.5 20.9 18.0 17.3
a—k 13.0 11.6 12.1 11.6 12.4 13.4 12.4 13.5

RUBRwk- R a> 23 2.5 2.8 2.7 2.9 3.4 2.9 24
avy 24 25 2.8 27 2.9 3.5 3.0 24
o3—hk 0.0 0.0 0.0 0.0 0.0 0.1 0.0 0.1

BRLR kRIS aw 9.5 9.4 8.4 7.9 7.7 8.0 8.0 9.0
avy 11.5 10.8 101 9.5 8.7 9.4 9.4 10.5
a—k 2.0 1.4 1.7 1.6 1.0 1.3 1.4 1.6

CE) YR RO avIE, TSRFEZEBEOOLS ROV ay  RAFRFEZEBEED a— b ROLaVERTUSD AV T EEBEDa—k
BiHE. D a— IR BEOOV T OEEE. *yb ROV ERBEDORYL ROV DEHEDOHFEEHICLEZLD BHE. KD

USD R¥<avIid RUB., BRL IF&F %L,

(BH)CFTC, TIL—LnN—4  HTIFEIT

20224%#5H30H 2



AT IFRITIMM BEEY DRSS 3 EA

B 3: FIL/IMEE
132 7 (USD/JPY)

128 -
124
120 -
116 -
112
108

104

100 T T T T T T T
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

B3 4:JPY /R 3> (Non-Commercial)

15,000 A (#&F)

a—F mmmnOVy

Ryk
10,000 -

5,000 -

0

-5,000

-10,000 -

-15,000 -

-20,000 -
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(B TI—LnN—4

(B#)CFTC., FI—Ln—4 HFIFRIT

Bk 5: 1—0/F)L#E15

1.26 - (EUR/USD)

1.02

20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

E% 6:EUR 7R¥ ¥ 3> (Non-Commercial)

400 - ({f&a—n) S3—F mmmpOLf ESTIS
300 -

200

0 - ||I||| ||III|||.!I. A|||I||I|IIII|| (|
VT

-100 -
-200 -

-300

-400 -
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

B 7:RUFIFILIRG

1.45 7 (GBP/USD)

1.40 A

1.15

20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

B3 8:GBP K<< 3> (Non-Commercial)

60 - ({BRUK) a—F mmmnOvy ESIS
40 -
20 -

o Ul .AI|||||||||I||||||||||||||k. l
I\ WV

80 -
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(B TI—LN—5

20224%#5H30H

(B#)CFTC., FI—Ln—4 , HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

Hz 9:Z|FILIFILHE

0.82 - (AUD/USD)

0.78 -

0.62 -

0.58 T T T T T T T
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

B 10: AUD 7R<<3> (Non-Commercial)

100 1 (B=FL)

50 A
o JULLAIL llllmvr.. AT
-50
-100 ~
Ya—k 0y S
-150 -

20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(BT —Ln—Y

(&#) CFTC., FI—Ln—4 , HTIFRIT

B 11:NZ FJLIK)LiBES

0.76 - (NzD/USD)
0.74 -
0.72 -
0.70 -
0.68 -
0.66 -
0.64 -
0.62
0.60 -

0.58 -

0.56 T T T T T T T
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

B3 12:NzZD 7R3> (Non-Commercial)
40 - ({BENzZF)L)
30 -
20 -

g8
ol AI|.||I|I|I||I||| |IIII|‘||||||.I|I'|A Il .'I|||||| ||\ 1

0

-10 7

S3—F w4 ESTIS

.40 -
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(B TIV—L—5

(BH)CFTC, TIL—LnN—4  HTIFBIT

B3 13: FILIAF S RILIEES

1.40 - (USD/CAD)

1.30

1.15

20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

B 14:CAD 7R<< 3> (Non-Commercial)

100 - (BHFFEIL) g—b mmm Oy
80

60

40
||I|I|I||III....4||

0 - ™
-20 '

.40

il ‘|||I||||| A"ll
\\/

-60 -

.80
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(B TIL—Ln—Y

20224%#5H30H

(&#) CFTC., FI—Ln—4  HFIFRIT

Fuk



AT IFRITIMM BEEY DRSS 3 EA

B3 15: FILIRA RISV 1815 E% 16: CHF ;R < 3> (Non-Commercial)
1.02 - (USD/CHF) 40 - (BI3V)
1.00 - 30 -
0.98 - 20 -
- "’ MU0
] i il il
0.94 0 Y
0.92 - 10 -
0.90 - 20 -
0.88 - 30 -
DER =2 Fubk
0.86 ; . . . . . . 40
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02
(BHY T IL—L—5 (BH)CFTC. TIL—LnN—4 T IZ8RIT
E3& 17: RILIASFSaARYVIEE E% 18: MXN ;R 3> (Non-Commercial)
24 7 (USD/MXN) 600 | (HB~Y) Ya—b Oy Tk
400 -
23
200 - |
2 o Ayl ol f 'A||||||
21 200 -
400 -
20
600 -
19 ' ' ' ' ' ' ' -800 -

20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(B TIV—L—5 (BH)CFTC., TIL—LN—5 #F(FEEIT
Bz 19:FL/AS7IL—T i85 B3 20:RUB 7R3> (Non-Commercial)
135 1 (USD/RUB) 1,000 {BL—T L)
125 - 800 1
115 - o0 -
105 -
400 -
95 -
200
85 -
0 -
75 -
=200 -
65 -
-400 -
” g ESTS
a—F =mmOy Ry
45 -600

20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(B TIN—L—Y (BH)CFTC, TI—LN— | HF(FERIT

20224%#5H30H



#9

[ZERITIMM BE EHDORD a3 EE

EF& 21:FILITSTILLTIViEE

6.0 1

5.8 1

5.6 1

5.4 A

5.2 A

5.0 A

4.8 -

4.6

4.4

(USD/BRL)

20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

E 3% 22:BRL 7R<< 3> (Non-Commercial)
80 - (EL7IL)
60
40
20
0

-20

40 -

eSS

a—b Oy

60 -
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02

(BH) T I—LnN—4

(B#)CFTC, FIL—LN—F HF(FRIT

B35 23:USD T3> (Non-Commercial) ER LIS H

B 24:IMM EREMICE L5 EROBEEHA

HE BEOHM

106 - (FJLE%D (f&FJL) 400

104 - UsDFwh- RS ay L 200 JPY 12,500,000/

102 - —RILAIVTYIR EUR 125,000 —nA
[ 200 GBP 62,500/ R K

100 1 L 100 AUD 100,000 KL

98 Lo NZD 100,000NZKJL

9% - CAD 100,0008F% KL
- -100

9% - CHF 125,000 R4 R TS5

9 | - -200 RUB 2,500,000)L—T'JL

90 - 300 MXN 500,000 4% >Ry

BRL
" . . . . . . . 400 100,000L 7 JL
20/05 20/08 20/11 21/02 21/05 21/08 21/11 22/02
(BH#)CFTC. ICE. FIL—LN—5 , #F1Z4RIT (B CFTC, AT (FER1T

LEHIBERIREMOAZEHNELTHERLEZLOTHY . HEDEGIDENFEZBHELI-LDTEHYFEE A, HERIIEET
EHEHMLRRICE SV TEREN TOET A, TDIEHNE. BEUZRAITHLDTREHYEL A, CCISRESA-AE
FHEIHERBLICERTSNSLLHYFET . REICEHTIRERE L. BERCEHFDHIM THESSESITEELRLLEITFET,
Fl- AEMOEMEREAH T ZRITICEL. TOBMEROLT B TSIAELFERTILEZELET . 4H. BTEXER
ERETOHMRMLTEYFTY  AITHCDREOFERIEMELZFTNLGVNES . BREFLEFEITHIEEHHALHIIL,

20224%#5H30H



