EbIcBk, EHICHES,

AL

1IZWHO HF(FERT

B s U

2025 5H12H

IMM BEEMDHRT L3 ER (2025 F 5 A 6 BEFR)

FDOEWELEA 5 BAYIZHE/D

KESEMIEIZEESR (CFTC)NFERLI: IMM BEEEWIZ&SE. &
##7 (Non Commercial, JEFEEIRM) ICXSFE 8 BEDKFILERKAR
TavMFEYERLEIXEHED 1705 ERILAD 172.2 BRILA 4 BEHE
THiKLTz,2024 & 9 ALIEDKELLEH>TLND,

«XE 8 BETIK. ZARVFOEWFLEMNILED 20.1 EFLMS 244
BRILA 3 BEHTHR, AFVaRVOBENELELEHAD 15.2 ER
ILHD 174 BRILA 3 BEFHETH AL,

F. RAARTSVDFRYFHLEIFRTED 36.9 EF/LH S 35.8 EFILA~5
EEFETHE/N ZFILOFTYEHSELILEAD 31.9 ERILHAL 31.4 BRI
~ 6 EER THE/ LTz,

—A.HFFRILDFTYHEEILEHED 48.6 ERILMD 51.3 ERKILA5
BEAYIZHEKR, HFOEWFELFIERHEAD 1574 EFLHAS 155.2 ERIL
~ 5B SRYIZHEINLT=,

F= NZFILDOFYELSIEEHAD 12.8 ERILMS 13.9 BERILA 5 E
SYICHK, I —ODBEWNEHLSEIEATLEAD 107.9EF/ILAS 107.6 BEFIL
~HEhLT=,

LRFESEEAMRS I IVDOEBBER TIERWLA, TSVILLTILD
EVNELEIXEHED 12.2 BRILAD 4.4 BRILIC5 BARYIZHE/ILT=,

= 1:IMM BEEMD R VMRS 3> (Non-Commercial, T 8 BEARK)

400 7 juie . )PY EUR I GBP
(BEF) AUD NzD CAD
200 CHF VXN usb

200

100

0

-100 -

-200 7

-300 7

-400 -
23/05 23/08 23/11 24/02 24/05 24/08 24/11 25/02

GE)CCTIE. TSRERBEELVRILEY, /1T RIEBEEFRY/IFILEVNETRT, USD k-
ROV EEBEDOR YN RO I DEEHE,
(B#)CFTC, FIL—LN—5 HF(ZRIT

UMM S8 &5 1. CME (S h = -~ —h A AVEE T CTHE IS QBB e DRV
IZRE 2R CTHY  miH A B 2K H OB TS ORY v ar (B E) BAREFESIND,

EFR 22 ER
F—IY—4yh-TA/3RE
FESk K

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

LZFPR—ykTa/2 Xk
¥ ‘X

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

Y—4yk-Ta/3Rb
AN AfE

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

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



AT IFRITIMM BEEY DRSS 3 EA

B3 2: IMM @& £ #1238 +5 Non-Commercial DRI 3> (ER)L)

2025/4/1 2025/4/8  2025/4/15 2025/4/22 2025/4/29  2025/5/6 4B E 138915

USDxwhk-Roi 3y 12.5 -43.4 -101.0 -139.1 -170.5 -172.2 -145.7 11.6
vy 541.8 499.6 476.7 459.9 429.0 427.4 448.3 558.0
3—hk 529.3 543.0 577.8 599.0 599.5 599.6 594.0 546.4

JPYRyh- RT3y 101.7 125.7 150.0 157.0 157.4 155.2 154.9 111.9
avy 135.0 150.9 173.3 178.7 178.1 179.0 177.3 150.3
a—k 33.2 25.2 233 21.7 20.7 23.8 22.4 38.4

EURTRYk-ROL 3> 69.9 82.2 97.7 92.8 107.9 107.6 101.5 42.2
avy 247.2 260.7 278.0 280.1 279.5 276.0 278.4 2551
o3—hk 177.3 178.5 180.3 187.3 171.6 168.4 176.9 212.9

GBPHRwh-R¥i 3y 28.0 13.8 54 171 20.1 244 16.7 16.0
avy 84.8 73.2 70.9 78.3 76.3 78.9 76.1 724
a—t 56.8 59.4 65.5 61.3 56.2 54.4 59.4 56.4

AUDFYk-ROS Y -47.6 -37.7 -37.3 -34.8 -31.9 -31.4 -33.8 -37.0
avy 16.5 17.0 12.5 17.3 17.0 17.0 16.0 221
o3—hk 64.1 54.7 49.9 52.1 48.9 48.5 49.8 59.1

NZDFwh-RO T3y -25.7 -21.7 -19.5 -16.1 -12.8 -13.9 -15.6 -23.6
avy 6.4 4.4 5.2 5.9 7.2 6.1 6.1 7.2
a—k 32.0 26.1 247 22.0 20.0 20.0 21.7 30.8

CADRyh-RTL 3y -90.9 -83.6 -60.1 -48.6 -48.6 -561.3 -62.1 -82.4
avy 12.3 1.2 13.1 13.3 11.6 121 12.5 13.0
o3—hk 103.2 94.8 73.2 61.9 60.2 63.4 64.7 95.5

CHF Rk RIS 3y -60.5 -44.6 -43.4 -38.9 -36.9 -35.8 -38.8 -48.4
avy 5.9 6.4 8.0 8.1 8.4 8.5 8.3 7.4
a—hk 66.4 51.1 51.4 47.0 45.3 44.3 47.0 55.8

MXNFyh-RDS 3y 12.5 9.4 8.3 10.5 15.2 17.4 12.9 9.9
avy 213 19.2 16.8 17.2 213 22.0 19.3 18.9
3—hk 8.8 9.9 8.5 6.7 6.1 4.6 6.5 9.0

BRLRwk-7RITav 6.5 7.5 8.3 8.7 12.2 4.4 8.4 5.9
avy 12.2 11.2 10.9 111 14.4 10.7 11.8 1.2
Ya—hk 5.7 3.7 2.6 24 23 6.3 34 5.3
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