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USDFRyhk-RIS 3y -192.0 -157.8 -162.7 -143.1 -105.6 -68.9 -120.1 -137.6
avy 348.2 358.6 385.0 414.6 433.9 474.0 426.9 406.6
a—k 540.2 516.4 547.7 557.7 539.5 542.9 547.0 544.2

JPYRyh-ROT 3y -69.1 -72.5 -69.5 -81.7 -84.4 -82.2 -79.4 -84.7
avy 23.4 20.2 29.9 24.6 21.2 31.3 26.8 27.8
o3—hk 92.5 92.7 99.4 106.2 105.6 113.5 106.2 112.6

EURRyk-RIS 3y 236.2 205.2 217.9 215.2 199.5 182.6 203.8 210.8
avy 329.6 312.3 316.9 324.6 313.5 315.9 317.7 320.4
a—t 93.4 1071 99.0 109.3 1141 133.4 113.9 109.6

GBPRyhk-RU L3y 39.6 37.5 40.5 47.0 38.2 36.4 40.5 39.2
ovy 73.6 66.3 71.9 78.0 76.8 72.7 74.9 78.9
3—hk 34.0 28.9 31.4 31.0 38.5 36.3 343 39.7

AUDR kRO 3y -34.3 -28.3 -34.5 -41.0 -45.5 -63.3 -43.6 -36.0
avy 30.8 40.0 44.3 46.3 39.8 34.5 41.2 33.7
a—k 65.1 68.2 78.8 87.2 85.3 87.8 84.8 69.7

NZD#yh-RI Sy 1.0 -0.2 -1.4 -3.9 -6.2 -8.2 -4.9 -1.9
avy 9.6 1.4 13.0 12.8 12.3 9.9 12.0 9.7
3—hk 8.6 11.6 14.5 16.6 18.5 18.2 16.9 11.6

CADF kR 3y 4.8 -0.5 -8.5 -8.9 -11.6 -18.3 -11.8 -6.7
avy 27.3 22.0 27.5 26.6 31.4 33.5 29.7 275
a—t 22,5 22.4 35.9 35.5 43.0 51.8 41.6 34.2

CHF#wk-RI 3y -12.5 -7.8 -5.7 -5.5 -6.4 -7.5 -6.3 -8.4
avy 10.4 121 12.4 14.5 1.7 16.2 13.7 12.0
o3—hk 22.9 19.9 18.1 20.0 18.2 23.6 20.0 20.4

MXNFRwk- RS> 26.2 244 23.9 21.8 22.0 19.4 21.8 25.2
avy 35.4 32.1 31.9 30.5 32.8 28.8 31.0 34.1
a—k 9.2 7.7 8.0 8.7 10.8 9.4 9.2 8.8

RUBRwhk- RT3y 2.0 2.0 1.9 2.0 2.0 1.9 2.0 21
avy 21 2.0 2.0 2.0 2.0 2.0 2.0 21
o3—hk 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0

BRLA k7RIS 3w 7.0 5.7 4.7 3.7 34 2.8 3.7 5.5
avy 7.8 6.7 5.6 5.3 4.7 4.1 4.9 6.7
a—k 0.8 1.0 0.8 1.6 1.3 1.3 1.3 1.2

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

20239 A 1M1H 2



AT IFRITIMM BEEY DRSS 3 EA

E3: 3:F)L/AEE

160 7 (USD/JPY)
150
140
130
120

110 A

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

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

10,000 - (#&F)

S3—F mmmOyy ESS

5,000

. _|Im‘|||||||||”h|||||||Hnn||n||IHHHHHH‘H|||HH“|\||H||\I|\“h.|nlﬂ"HHH‘H"\“M

-5,000 -

-10,000

-15,000 -

-20,000 -
21/09 21/12 22/03 22/06 22/09 22/12 23/03 23/06

(BT —Ln—Y

(&#) CFTC., FI—Ln—4 , HTIFRIT

Bk 5: 1—0/F)L#E15

1.20 - (EUR/USD)

0.95

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

E% 6:EUR 7R¥ Y3~ (Non-Commercial)

400 1 (fx—n) a—F Oy FSIN

‘

300 -

200 A

100

0 TN
-100 -
-200 -

-300

-400 -
21/09 21/12 22/03 22/06 22/09 22/12 23/03 23/06

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

E% 7: RUFIFILIRE

1.40 7 (GBP/USD)

1.05

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

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

S3—F mmmnOyy

100 (f&RK) Tk
80 -
60

40

il | A AIlI.‘
v ' I

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

(BT I —Ln—Y

20239 A 1M1H

(B#)CFTC., FI—Ln—4 HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

Hzz 9: |FILIFILHEE

0.80 - (AUD/USD)

0.70 -

0.65 -

0.60 T

50 A

-100 ~

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

-150 -

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

100 1 (B=FL)

ES

a—t Ly

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

(BT —LS—5

(B#)CFTC. TIL—LnN—Y T IFRIT

B 11:NZ FJLIK)LiBES

0.75 4 (NzD/USD)

0.60 -

0.55

30

20 A

il | ull
PV

.40 -

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

E% 12:NzD R¥< 3> (Non-Commercial)

40 - (BNZF)L)

0 -

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

La—b mmmmOL4

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

B3 13:FILIAFFRILIEES

1.40 - (USD/CAD)

1.30 A

1.25 -

-100

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

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

80 (BAFEEIL) La—F mmmOvy ESS
60
40 A

20 A

0

o ‘I|||I|I| Al'k lln..‘ll
W/ \/

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

(BT I—LuS—5

20239 A 1M1H

(B#)CFTC. TIL—LnN—Y  HTIFRIT



AT IFRITIMM BEEY DRSS 3 EA

BEF& 15: FILIRA RISV 5

1.02 - (USD/CHF)

1.00

0.98 -

0.96 -

0.94 -

0.92

0.90 -

0.88 -

0.86 -

0.84

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

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

20

5 -

0

-5
-10
215 -
-20
-25
30 -

-35

- (BI35Y)
15
10

ok

a—b OV y

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

(B TIL—Ln—Y

(B#)CFTC. TIL—LnN—Y T IFRIT

B 17: RILIAZSaRYIEE

22.0 7 (USD/MXN)

21.0

20.0 -

19.0 +

18.0 1

17.0 1

16.0

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

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

1,500

1,000

500 -

0 -

-500

-1,000

-1,500

J(fBRY)

a—b mmmnOoVy

ok

T Vet il
AL )

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

(B TIV—L—5

(BH)CFTC, TIL—LnN—4  HTIFEIT

Bz 19:F)L/AL 7L —J )L ias

135

125 1

115

105

95

85

75 A

65

55 A

45

- (USD/RUB)

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

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

1,000

800

600

400

200

0 -

-200 A

-400 -

-600

BL—T W)

=P

a—t ES

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

(B TI—Ln—Y

2023

F9AMN1MHE

(B#)CFTC. TIL—LnN—Y  HTIFRIT



#9

[ZERITIMM BE EHDORD a3 EE

E%& 21:FILITSCILLT IV

5.8 1

5.6

5.4 A

5.2

5.0 1

4.8 1

4.6

(USD/BRL)

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

B3 22:BRL 7R<< 3> (Non-Commercial)

80

60 -

40 -

20

0 -

-20

40 -

-60 -

{BEL7IL)

3—F mmm O Y

ok

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

(BT —Ln—Y

(B

CFTC. FIL—LN—45 #HTZERIT

B35 23:USD << 3> (Non-Commercial) ER LIS H

B 24:IMM BEREMICE L EROBEEEA
HE BEOBHM

120 1 (FILiE%0) {BRL) - 400
JPY 12,500,000
] - 300
115 EUR 125,000—A
110 1 200 GBP 62,500 K
L 100 AUD 100,00025K )L
105 -
. NZD 100,000NZKJL
100 - CAD 100,000h+45FK)L
- -100
. CHF 125,000 1 XTS5
- - -200 RUB 2,500,000/)L—J JL
USDAR k=R a2
90 - 4’ ;/ 7| 500 MXN 500,000 A% LY
—FILAVTYIR
BRL
o . . . . . . . 400 100,000L 7 JL
21/09 21/12 22/03 22/06 22/09 22/12 23/03 23/06
(&EH)CFTC. ICE, TI—LN—4 #FFIT (B CFTC, AT (FER1T

LEHIFRIREMOAZEHELTHERLEZLOTHY . HEDEGIDENFEZBHELI-LDTEHYFERE A, DERIIEET
ELEHMLRRICE SO TERENTOET A, TOIEHENE. BEUZRAEITHLDTREHYEL A, CCITRESA-AE
FHEAHERBLICERTSNSLLHYFET . REICETIRERE L. BERCEHFDHIHTHESSESITEBLRALLEITFET,
Fl AEMOEMEREAHTERITICEL. TOBMEROLT B TSI AELFERTHILEZELET 4H. BTEAER
ERETOHMRMLTEYFTY  AITHLDREDFERIRMELETNLGVG S BREFLEFEITIEEHPLUISL,

20239 A 1M1H



