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USDFRyhk-RIS 3y 150.3 135.2 152.3 167.1 143.3 163.7 156.6 159.9
avy 593.0 583.9 581.5 571.2 548.0 574.1 568.7 587.8
a—k 442.7 448.7 429.2 404.1 404.7 410.4 4121 428.0

JPYRyh-ROT a3y -91.7 -86.4 -64.4 -53.5 -48.3 -50.1 -54.1 -84.9
avy 14.8 17.4 29.9 32.8 33.5 35.6 33.0 19.8
o3—hk 106.5 103.8 94.3 86.3 81.7 85.7 87.0 104.6

EURRwk-RIS 3y 70.1 67.6 -7.8 -20.5 -13.9 -21.6 -16.0 22.4
avy 317.4 308.0 269.5 257.5 2491 253.0 257.3 288.2
a—t 247.3 240.4 277.3 278.0 263.0 274.6 273.2 265.8

GBPRyhk-RU T3y -58.4 -65.7 -49.2 -48.5 -40.4 -42.0 -45.0 -52.6
avy 24.2 27.2 22.0 21.8 26.8 29.6 25.1 25.6
o3—hk 82.6 83.0 71.2 70.4 67.2 71.6 70.1 78.1

AUDF kRO 3y -34.9 -34.6 -29.7 -28.3 -29.7 -32.4 -30.0 -28.1
avy 23.6 22.9 21.8 221 20.0 18.8 20.7 25.8
a—t 58.5 57.6 51.5 50.4 49.6 51.2 50.7 53.9

NZDFyh-RI Sy -12.2 -12.8 -4.3 -3.4 -3.3 -4.4 -3.8 -5.9
avy 6.0 8.0 9.3 9.3 7.3 8.4 8.6 9.5
o3—hk 18.2 20.8 13.5 12.7 10.6 12.8 12.4 15.4

CADF kR 3y -5.5 -0.8 17.9 3.2 71 3.3 7.9 3.8
avy 241 31.4 43.7 32.7 35.6 34.8 36.7 323
a—k 29.7 32.2 25.8 29.5 28.6 315 28.8 28.5

CHF#wk-RI 3y -26.7 -20.7 -8.5 -9.3 -11.2 -13.1 -10.5 -17.2
avy 34 34 54 4.0 5.9 4.2 4.8 4.4
o3—hk 30.1 241 13.9 13.2 171 17.2 15.4 21.7

MXNFwk- RS> 9.0 8.4 -6.4 -6.7 -3.5 -3.5 -5.0 2.6
avy 291 30.4 27.7 23.9 26.6 26.1 26.1 224
23—k 20.1 221 34.1 30.6 30.1 29.6 31.1 19.8

RUBHRwyk- R a> 3.0 3.0 3.2 3.4 3.5 3.0 3.3 2.9
avy 3.1 3.1 3.3 3.5 3.6 3.0 3.3 3.0
o3—hk 0.0 0.0 0.0 0.1 0.1 0.0 0.1 0.0

BRLR kRIS av 9.6 9.6 9.2 8.6 7.0 3.0 7.0 8.3
avy 1.2 12.0 11.3 10.8 8.2 4.5 8.7 9.9
a—k 1.6 25 21 22 1.2 1.5 1.7 1.6

CGE)Ryb RO av i TSREEBEDOL S ROy YA FRFEBED a—hROL3V%FT,USD OVY EEEEDa—+
BEHE. Pa—FEEEBEOOVY DEFHE. RUb-ROLIVEEEBED RN RO AV DEHEOHSEHICLIZLD, HE. RO

USD /R¥ < a>(d RUB, BRL [Z&F %ALY,

(BH)CFTC, FIL—LinN—4  HTIFEIT

2022%7H1MH 2



AT IFRITIMM BEEY DRSS 3 EA

E3: 3:F)L/AEE

140 1

135

130 7

125 -

120 A

115 A

110 4

105

100

(USD/JPY)

20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

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

15,000 - (&F)

3—F mmmOVy ESTIS

10,000 -

5,000 -

0

-5,000

-10,000 -

-15,000 -

-20,000 -
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(BH) TIL—LR—4

(&#) CFTC., FI—Ln—4 , HTIFRIT

Bk 5: 1—0/F)L#E15

1.04

(EUR/USD)

1.00 T

20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

E% 6:EUR 7R¥¥ 3> (Non-Commercial)

400 (f1—n) Ya—t mmmmnyy b
300 -
200 -
- Mk

. ||||||||”| ||||I|||I|.n._ Ll
-100 -
-200 -

-300 -

-400 -
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(B TIV—L—5

(BH)CFTC, TIL—LnN—4  HFIFE1T

B 7:RUFIFILIRG

1.45 7 (GBP/USD)

1.40 A

1.15

20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

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

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

T O
\J \J V

80 -
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(BT I —Ln—Y

2022%7H1MH

(&#) CFTC., FI—Ln—4 , HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

Hzz 9: |FILIFILHEE

0.82 - (AUD/USD)

0.78 -

0.62 -

0.58 T T T T T T T
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

B3 10: AUD 7R<<3> (Non-Commercial)

100 1 (B=FL)

50
o UL A et
A N
-50
-100 -+
Sa—b  —OUY ok
-150 -

20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(B TI—LN—5

(B#)CFTC., FI—Ln—4 HFIFRIT

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
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

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

il
Attt

0

|’i|....|||||n......k_ _.1|I||||ﬂ||’|
nl

-10 7

S3—F mmmm Oy ESTIS

.40 -
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(B TIV—L—5

(BH)CFTC, TIL—LnN—4  HTIFEIT

B3 13: FILIAFSFRILIEES

1.40 - (USD/CAD)

1.30

1.15

20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

B3 14:CAD 7R<< 3> (Non-Commercial)

100 - BHFERL) Sa—h Oy Fe
80
60 -
40 -

20

M

0 -

|‘|‘|| ‘hlm., ' Al it il y L

40

-60 -

.80
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(B TI—LN—4

2022%7H1MH

(&#)CFTC., FI—Ln—4 , HTIFRIT



AT IFRITIMM BEEY DRSS 3 EA

B3 15: FILIRA RISV 1815 B3 16: CHF /"< 3> (Non-Commercial)
1.02 - (USD/CHF) 40 - (EI73V)
1.00 - 30 -
0.98 - 20 -
. N 1 L
] ] Dl Lol
0.94 0 A/
0.92 - 10 -
0.90 - 20 -
0.88 - 30 -
DEl N R=D2) S
0.86 . . . . . . . 40
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04 20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04
(B TI—LN—4 (BH)CFTC., TIL—LN—5 HF(FIRIT
E3& 17: RILIASFSaARYVIEE E% 18:MXN ;R 3> (Non-Commercial)
24 4 (USD/MXN) goo - (fB~V) a—F mmmnOvy SIS
600
23
400 -
22 - 200 I
o L A il
21 v
200 -
20 | -400 -
600 -
19 ' ' ' ' ' ' ' -800 -

20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04 20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(B TIV—L—5 (BH)CFTC., TIL—LN—5 #F(FEEIT
Bz 19:FL/AS7IL—T Vi85 B3k 20: RUB 7R3> (Non-Commercial)
135 1 (USD/RUB) 1,000 {BL—TN)
125 - 800 1
115 - o0 -
105 -
400 -
95 -
200 -
85 -
0 -
75 -
=200 -
65 -
-400 -
- g ESTS
a—F =mmOy Ry
45 -600

20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04 20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(BT I—LuS—5 (B#)CFTC. TIL—LN—Y T IFRIT

2022%7H1MH



#9

[ZERITIMM BE EHDORD a3 EE

E%& 21:FILITSCILLT IV

6.0

5.8 1

5.6 1

5.4 A

5.2 A

5.0 A

4.8 A

4.6

4.4

(USD/BRL)

20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

E % 22:BRL 7R<< 3> (Non-Commercial)
80 1 (EL7IL)

60

40

20

0

-20

40 -

eSS

a—b Oy

60 -
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04

(B TI—Ln—Y

(B#)CFTC, TI—LN—5 HF(FRIT

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

B 24:IMM EREMICE L5 EROBEEHA

HE BEOHM

108 1 (FILiE%D (f8FJL) 400

106 - USDRWk- RS 3y [ 00 JPY 12,500,000

104 1 — RV TUIR EUR 125,0001—m

102 - [ 200 GBP 62,500/ KK

100 - 100 AUD 100,000%: KL

98 - L o NzD 100,000NZK )L

9% - CAD 100,000+ 45 K)L
- -100 _

94 - CHF 125,000 R4 R 75>

9 [ -200 RUB 2,500,000/L—7T )L

90 - -300 MXN 500,000 4% Ry

BRL
88 . . . . . . . -400 100,000L7 )L
20/07 20/10 21/01 21/04 21/07 21/10 22/01 22/04
(B#)CFTC.ICE, TIL—LN—T  HT(ZERIT (BH)CFTC. #F1Z8R1T

LEHIBERIRMOAZEHNELTHERLEZLOTHY . HEDEGIDENFZBHELI-LDTEHYERE A, HERIIEET
EHEHMLRRICE SV TERENTOET A, TDIEHNE. BEUZRIAITHLDTREHYELR A, CCICRESA-AE
FHEAHERBLICERTSNSCLLHYFET . REICETIRERE L. BERCEHFDHIM THESSESITEELRLLETFET,
Fl- AEMOEMEREAH T ZRITICEL. TOBMEROLT BN TSIRAELFERTILEZELET 4H. BTEAXEFER
ERETOHMRMLTEYFTY  AITHCDREOFERIEMELZFTNLGVNES . BREFLEFEITHIEEHHALHIIL,

2022%7H1MH



