EbIcBk, EHICHES,

MIZWIHO #3817

B s U

2024 9AH9H

IMM BEEMDRO L3V ER (2024 £ 9 A 3 BEFR)

A—ODEWFLEEN 1 ALKDKEIC

s KEMEYEEIZEER (CFTC)NERKRLI: IMM BEEYIZLSE. &
Bfh (Non Commercial, JEEEEPD ICLSEE 8 BEDKFILERKR
TLavDFYEBLEEIEEHED 98.0 ERILMS 1815 BRILATEK (KX
1),2023 &£ 8 ALIEDIKELL-T=,

cFESFEETIK. AFFFILOFTYHELEEHNFLEAD 81.8 ER/LHMS 50.6
fBRILA 5 BEHF THR/N, ERUFOBEWELEIERHED 74.5 ERILH
5 88.6 ER/LA I EEH{TILALIz. ADEWNFELEHLATED 22.5 EF
LD 353 BRILA 3 AEKTIHEK, I— OO EWNFEEHRTED
129.8 BER)LM5 138.1 BRILA 3 BEHE T AL =,

« F- . ZRLOFYEHLEIXEHE®D 13.0 ERILAD 5.3 ERILA 3 8E
BETH/ILIZ.NZFILDOFZYEFLELRIED 5.2 ERILAG 0.1 BERLA
4 BEHETHE N RARTZUDFTEYEFLFLEHED 36.6 EFILHS 32.2
BRILARLBICHEME/ DTz,

s —H AXARVDEWVWELESILEIHAD 7.8 BERILMS 7.7 ERIL~ 6
BB TR/ LTz,

 PEEFESEEAMRILAVDEREE TIEHRLA, TSDILLTILD
FTYHLEIIRHAD 9.6 ERILAD 9.0 BRILAKE/NLT=,

HFE 1:IMM @R EMOR YL RO 3> (Non-Commercial, TE 8 @ K& ™)
400 -

(fEFL)
300
200
100

0

-100

-200

-300 7

NzD AUD I GBP

J EUR . Py usD
22/09 22/12 23/03 23/06 23/09 23/12 24/03 24/06

-400

GE)IITIR. TSRIRBEELVRILEY, R1FRIIEEETRY/FILENETRT , USD Rvk-

ROLAVERBEEOR VM ROV DEEHE.
(BHHCFTC., TI—LN—45 #F(FRIT

UMM S8 &5 1. CME (S = -~ —H W A AVEE T B IS QBB e DR Vv ay

BT 2 RHENTHY | fmE SR H I KRB OB TR S OR D ar (E) BRSNS,

RS
F—IY—4yh-TA/3RE
FEsk K

03-3242-7065
daisuke.karakama@mizuho-bk.co.jp

ZFI—yh-Ta/ZRb
¥ ‘XK

03-3242-7065
takahiro.hori@mizuho-bk.co.jp

Y—4yk-Ta/3Rb
AN AfE

03-3242-7065
kyugo.hasegawa@mizuho-bk.co.jp

RS HE
03-3242-7065
yuki.ooshima@mizuho-bk.co.jp



AT IFRITIMM BEEY DRSS 3 EA

B 2: IMM B E E£WIZH175 Non-Commercial DRI a> (fER)L)
2024/7/30 2024/8/6 2024/8/13  2024/8/20 2024/8/27 2024/9/3 438 F18 13:8F 1

USDFRyhk-RIS 3y 146.4 88.6 91.8 30.7 -98.0 -181.5 -39.2 101.1
avy 702.0 610.8 602.2 582.1 520.8 453.5 539.6 634.0
a—k 555.6 522.2 510.4 551.4 618.8 635.0 578.9 532.9

JPYRyh-ROT a3y -60.1 -9.8 19.7 20.3 22.5 35.3 24.4 -63.4
avy 53.2 57.3 74.1 76.4 73.2 78.9 75.6 49.0
o3—hk 113.3 67.1 54.5 56.1 50.7 43.5 51.2 112.5

EURR kRIS 3y 241 45.9 37.1 77.9 129.8 138.1 95.7 45.0
avy 247.4 253.9 250.4 270.4 305.3 298.1 281.0 252.2
a—t 223.3 208.0 213.3 192.5 175.5 160.1 185.3 2071

GBPRyhk-RU T3y 89.4 59.0 38.4 55.0 74.5 88.6 64.1 66.0
vy 132.9 100.0 82.5 102.3 126.1 131.8 110.7 109.4
o3—hk 43.5 41.0 44.0 47.3 51.6 43.2 46.5 43.4

AUDR k- RT3y -20.5 -26.2 -28.3 -26.2 -13.0 -6.3 -18.2 -16.4
avy 51.8 44.5 43.1 47.6 55.4 58.5 51.1 51.2
a—k 723 70.7 714 73.8 68.4 63.7 69.3 67.6

NZDHyh-RI Sy -6.7 -10.0 -9.5 -8.5 -5.2 -0.1 -5.8 3.1
avy 16.1 1.8 10.4 11.6 12.9 15.6 12.6 18.6
3—hk 22.8 21.8 19.9 20.1 18.1 15.8 18.5 15.5

CADF kR 3y -141.7 -131.8 -131.0 -120.7 -81.8 -50.6 -96.0 -102.5
avy 171 16.0 15.1 14.3 14.4 23.2 16.8 17.7
a—k 158.8 147.7 146.1 135.0 96.2 73.8 112.8 120.3

CHF#wk-RI 3y -48.9 -32.4 -31.3 -37.6 -36.6 -32.2 -34.4 -48.7
avy 10.6 14.0 13.2 1.1 14.7 13.0 13.0 10.7
o3—hk 59.5 46.5 44.5 48.8 51.2 45.1 47.4 59.4

MXNF k- RS> 18.0 16.7 13.2 9.1 7.8 7.7 9.4 15.8
avy 26.4 24.7 21.6 17.6 16.9 15.9 18.0 241
a—k 8.4 8.1 8.4 8.5 9.1 8.2 8.6 8.3

RUBRwhk- RO 3> 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
avy 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
o3—hk 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0

BRLRwk-RI 3w -7.3 -9.7 -9.9 -9.3 -9.6 -9.0 -9.4 -7.5
avy 5.5 3.9 3.4 2.6 24 22 2.6 4.4
a—k 12.8 13.6 13.3 1.9 12.0 1.2 12.1 1.9
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