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USDHRyhk-RISav -120.7 -138.7 -154.1 -121.7 -117.3 -82.6 -118.9 -101.3
avy 402.5 401.9 394.2 409.9 424.9 427.8 414.2 389.9
a—k 523.2 540.6 548.2 531.5 542.2 510.4 533.1 491.2

JPYRyh-ROT 3y -62.5 -56.4 -69.4 -72.8 -86.0 -93.8 -78.0 -64.6
avy 25.7 20.5 27.0 33.2 36.4 30.6 31.8 19.2
o3—hk 88.3 76.9 86.4 105.9 122.4 124.4 109.8 83.8

EURRwk-RIS 3y 238.5 245.9 254.0 233.9 222.4 211.7 230.5 220.2
avy 339.4 356.7 351.3 336.7 324.5 315.5 332.0 324.9
a—k 100.8 110.9 97.3 102.8 102.1 103.8 101.5 104.7

GBPRyk-R¥ L3y 0.8 3.6 9.8 9.0 10.3 9.7 9.7 -0.9
avy 45.7 56.4 60.4 53.7 54.6 50.5 54.8 42.8
o3—hk 44.9 52.9 50.6 44.7 44.3 40.8 45.1 43.7

AUDR kRSO3 -30.0 -33.3 -35.7 -32.4 -28.8 -37.7 -33.6 -28.6
avy 34.9 27.9 29.2 35.3 44.9 36.4 36.5 324
a—t 64.9 61.1 64.9 67.8 73.7 74.0 70.1 61.0

NZDFyh-RISay -1.2 -2.9 -1.3 -0.2 -0.1 -0.4 -0.5 2.2
avy 9.9 1.1 9.1 10.4 9.7 9.8 9.8 8.4
o3—hk 111 14.0 10.4 10.6 9.8 10.2 10.3 10.6

CADF kR 3y -36.8 -31.6 -31.9 -35.9 -22.0 -28.6 -29.6 -34.3
avy 20.5 221 211 151 271.7 16.2 20.0 19.3
a—k 57.2 53.7 53.0 51.0 49.6 44.8 49.6 53.6

CHF#wk-RI 3y -4.2 -6.3 -2.6 -1.3 -0.6 -1.8 -1.6 -6.2
avy 11.5 9.9 1.9 14.2 1.7 15.9 13.5 9.1
o3—hk 15.7 16.2 14.5 15.5 12.3 17.8 15.0 15.3

MXNFwk- RS> 16.0 19.7 21.0 214 221 23.5 22.0 17.8
avy 35.6 35.9 38.1 33.0 32.7 35.5 34.8 35.1
a—k 19.6 16.2 17.0 11.6 10.6 12.0 12.8 17.2

RUBRwk- R a> 2.4 24 2.3 2.3 23 2.3 23 24
avy 24 25 24 24 24 23 24 24
o3—hk 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0

BRLR kRIS aw 7.0 6.9 6.8 6.6 6.2 5.3 6.2 5.0
avy 7.9 7.7 7.8 7.7 7.0 6.5 7.3 6.7
a—k 0.9 0.7 1.0 1.1 0.8 1.2 1.0 1.7

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

202346 A12H 2



AT IFRITIMM BEEY DRSS 3 EA

E3: 3:F)L/AEE

160 1
150
140
130
120

110 7

100

(usD/IPY)

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

% 4:JPY

10,000

5,000 -

-5,000

-10,000

-15,000

-20,000 -

(f&M)

o8S s

NV

3> (Non-Commercial)

a—F mmmnOVy

Ryk

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(B TI—LN—5

(B#)CFTC., FI—Ln—4 HFIFRIT

Bk 5: 1—0/F)L#E15

1.25

0.95

(EUR/USD)

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

§ 6:EUR 7

400

300

200 -

100

0

-100

-200

-300

-400

o8 s

NSV

(fEa—n)

|||||||'Iuls LULALL AII|||||M|I|II |I|| |||l'||||”|"|‘|“‘|‘|||‘||“““|||

3> (Non-Commercial)

a—b Oy

Ryk

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(B TIV—L—5

(BH)CFTC, TIL—LnN—4  HFIFE1T

Bz 7: RURIF LG
145 -

1.40

1.05

(GBP/USD)

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

3 8:GBP 7

60

40

20

-80

R

v

(R

.“k i

AN

il

3> (Non-Commercial)

S3—F mmm Oy

T

Ryk

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(BT I —Ln—Y

202346 A12H

(&#) CFTC., FI—Ln—4  HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

Hz 9:Z|FILIFILHE

0.80 - (AUD/USD)

0.70 -

0.60

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

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

100 1 (B=FL)

50 A

-50 A

-100 +

e

a—k Ly

-150 -
21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(BT —Ln—Y

(&#) CFTC., FI—Ln—4 , HTIFRIT

B 11:NZ FJLIK)LiBES

0.75 4 (NzD/USD)

0.55

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

B3 12:NZD 7R¥ <32 (Non-Commercial)
40 - ({BENzZF)L)
30 -
20
10 -

0

i ,A|I||||I||“|| AR

F
-10
_20 -

-30

a0 J Pa—t Oyl Fybk

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

B3 13:FILIAFSFRILIEES

1.40 - (USD/CAD)

1.25 -

1.20

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

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

100 -(BAFEEIL)
80 1

DER =2 Ryb
60 -
40 -
20 -

| Illm.. ‘ ) oo illin( A'li \/ lhn‘llll"l

0
-20 1
-40 A
-60 1
-80 -

-100 -
21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(BT I —Ln—Y

202346 A12H

(B#)CFTC., FI—Ln—4 HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

BEF& 15: FILIRA RISV HE

1.02 - (USD/CHF)

1.00

0.98 -

0.96 -

0.94 -

0.92

0.90 -

0.88

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

B3 16: CHF i< 3> (Non-Commercial)

30

20

10

0

-10 -

20

-30 -

(Bo3v)

.40 -

ok

a—F mmmO b

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(BT I —Ln—Y

(B#)CFTC. TIL—LnN—Y T IFRIT

B 17:RILIAZSaRYIES

22.0 7 (USD/MXN)

20.0 A

18.0 ~

17.0

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

E% 18: MXN ;R 3> (Non-Commercial)

1,500

1,000

500 -

0 -

-500

-1,000

-1,500

J(fBRY)

a—t mmmnOVy vk

.]'.' haoni] I||I|I|
R

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

Ezz 19:F)L/As 7L —J L85

135

125

115

105 A

95

85

75

65

55 A

45

- (USD/RUB)

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

Ez 20:RUB 7R < 3> (Non-Commercial)

1,000

800

600 -

400 A

200

0 -

-200 A

-400 -

-600

{BL—T L)

_— Y

va—t ES

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(BT I—L3—5

2023

F£6A12H

(B#)CFTC. TIL—LnN—Y  HTIFRIT



#9

[ZERITIMM BE EHDORD a3 EE

EF& 21:FILITSTILLTIViEE

5.8 1

5.6

5.4 A

5.2 A

5.0 1

4.8 1

4.6

(USD/BRL)

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

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

80

60 -

40 -

20

0 -

=20

40 -

-60 -

{BEL7IL)

| ‘||||||||||||
\ AU

a—t mmm Yy E

21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03

(BT I —Ln—Y

(B&#)

CFTC. FIL—LN—45 HTZERIT

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

B 24:IMM BREMICE B EROBEEHA
HE BEOHM

120 ¢ (FILERD (fBFIL) - a00
JPY 12,500,000M
] - 300
115 EUR 125,000—A
110 1 [ 200 GBP 62,500 K
L 100 AUD 100,000% k)L
105 -
L o NzZD 100,000NZKJL
100 - CAD 100,00047F4% KL
- 100
N CHF 125,000R 1R3>
- - -200 RUB 2,500,000,L—7J )L
USDRwk-RSa:
90 - 4’ ;/ “ | 00 MXN 500,000 4% SRy
—FILAYVTYIR
BRL
g5 . . . . . . . 400 100,000L 7L
21/06 21/09 21/12 22/03 22/06 22/09 22/12 23/03
(BH)CFTC. ICE. TIL—LN—T #TIFRIT (BH#)CFTC, #7 IX8R1T

LEHIFRIREMOAZEHELTHERLEZLOTHY . HEDEGIDENFEZBHELI-LDTEHYFERE A, DERIIEET
EHEHMLRRICE SV TERENTOET A, TOIEHNE. BEUZRAITHLDTREHYELR A, CCISRESA-AE
FHEIHERBLICERTSNSGLLHYFT . REICETIRERE L. BERCEHFDHIM THESSESITBBLRALLEITFET,
F- AEMOEEREAHTZRITICEL. TOBMEROLT B TSIAELFERTHILEZELET . 4H. BTEEXEFER
ERETOHMRMLTEYFTY  ATHLDREDFERIRMELEFTNLGVGE . BREFLEFEITIEEHPLUIIL,

202346 A12H



