HTFIFIRIT

One MIZUHO
2016 £ 4 B 25 B

IMM BE DRI T3 EF (2016 &£ 4 A 19 BER)
AOENMELEIE 2012 42 B 7 BLLEDSKE

 KERAYEGIZEES (CFTC)ARERLE IMM BEXMI&LDE. &
¥875 (Non Commercial, JEEZEIRM) ICLSFE 8 BEDKFILERKKR
Diavik 181 BRILOFBYELEFED 144 ERILOEWLEFLEND
2014 % 5 B 6 BLIRELGAHFEYFHITERLZ (A% 1),

cFESEETIH. HDEWFLEEMFHAD 76.2 ERLHG 82.3 ERIL
A GEEHTIEARL, 2012 £ 2 B 7 BUEDEK#EL L=, ZERILD
BENVELEELELAD 27.0 BRILAL 345 ER)LIC5 BEGKE TR L=,

*NZFILDEWFEEILELAD 3.0 ERILAD 3.8 BRILE 4 BER TR
Ko Fz . AFFRILIETEWNEEEARE 1.9 BERILMS 5.8 BRILE B
WEBIZERLTLSK 2 EEBE T ALEZIEN. R/ RTSUDEWNMEES
HLALHAD 10.8 BERILMG 12.2 BRILA~ 4 BEEHE T KL, 5EBIZ5|EHE
T 20154 6 A 9 HLURDEKEL LT,

« ZDIFH. A —OIEFYHLEESHALED 74.1 ER LMD 66.6 {ERILIZS
ELEH TN AFDARVDFTYHFEELINED 13.3{EFILMS 4.2 18
RiLA~ 2 BSRYIZHE/I LT =,

s —AT.BRUFDFEYHEEILHT
EE TR L=,

s LREFESHEEAHRIVIAIVDEHREETIIEVWLOD. AL TIL—T
JLIZBWEEEMN LLERLLMS 1.1 EBRILAENZHEN, TSDILLT
ILDEBEWEFEEIE 4.0 EBRILAIDS 3.7 BRILA 2 BEHK TR/,

B D 45.8 fERILHG 49.6 BRILE S

HE 1:IMM BEEWDO R VMRS 3> (Non-Commercial, £ E 8 BEARK)
300 7 (fBRL)

— VXN CHF CAD

201 NZD AUD N GEP
M _

100 iy, EUR  EEEEEJPY usD

0

-100 A

-200 A

-300 A

I
itin
I
-400

-500 A

-600 -
14/04 14/07 14/10 15/01 15/04 15/07 15/10 16/01

GE)ZZTIER. TIRFIEBEELVRILEY, RAFTREEZEBEFRY/IFILENETRT, USD v
RROLIVEEBEDRYL RO IV DEEHE,
(BH)CFTC. TIL—LN—5 HTFERIT

L imm BEREMET, CMEG T -~ — I ZAVEG T THRE|ISILTW OB EH DR a

AT D IAFTTHY | il 0 H I K H OHG & TR ORT v ar () RSN
%

ERAEE
F—IX—4ryk-TA/IRF
EfE KuH

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

I—4yksTa/3Rb
EeRK &E

03-3242-7065
takahiko.sasaki@mizuho-bk.co.jp

Eik B
03-3242-7065
amane.saito@mizuho-bk.co.jp



AT IFRITIMM BEXMORS 3V EIR

E% 2:IMM B EE£MIZE1+5 Non-Commercial DRI a> (ERIL)
2016/3/15 2016/3/22 2016/3/29  2016/4/5 2016/4/12 2016/4/19 4BFEH  13@FH

USDawk-RoS 3> 77.6 71.6 57.0 28.5 14.3 -18.1 20.5 93.2
avy 464.6 440.8 445.3 442.6 428.6 432.3 437.2 484.5
La—tk 387.0 369.1 388.3 4141 414.3 450.4 416.8 391.2

JPYRyh- RO 3> 50.2 59.3 60.3 68.1 76.2 82.3 71.7 60.2
avy 87.7 92.1 94.1 111.2 115.3 121.0 110.4 99.2
La—k 37.5 32.8 33.8 43.1 39.1 38.7 38.7 39.0

EURFR LRI 3> -107.7 -92.6 -90.1 -76.1 -74.1 -66.6 -76.7 -93.2
avy 125.5 128.1 132.3 139.5 127.0 143.7 135.6 136.7
La—k 233.2 220.7 222.3 215.6 201.1 210.3 212.3 230.0

GBPHwhk- R 3> -12.0 -335 -36.0 -41.2 -45.8 -49.6 -43.1 -36.4
avy 55.6 34.2 35.0 35.0 30.2 29.5 32.4 33.2
La—k 67.7 67.7 71.0 76.2 76.0 79.1 75.6 69.6

AUDRYk-ROS 3> 9.5 13.7 17.9 20.2 27.0 345 24.9 9.2
avy 45.9 51.8 58.8 59.0 69.7 76.2 65.9 53.4
La—k 36.4 38.0 40.9 38.8 42.8 41.7 41.0 44.1

NZDR kR 3y 0.9 0.7 1.3 2.0 3.0 3.8 25 -1.3
oy 13.5 13.1 13.9 13.7 14.9 16.0 14.6 12.1
La—k 12.7 12.4 12.6 11.7 11.9 12.2 12.1 13.5

CADF#whk- RT3y -12.6 -11.5 4.7 0.1 1.9 5.8 0.7 -18.8
nvy 23.6 16.7 215 22.5 22.7 25.6 23.1 22.1
La—k 36.2 28.2 26.3 22.4 20.8 19.9 22.3 40.9

CHFR kRO 3> 6.7 5.4 6.0 7.4 10.8 12.2 9.1 1.3
avy 28.6 24.9 23.2 21.7 22.9 25.8 23.4 25.9
La—k 22.0 19.5 17.2 14.3 12.1 13.6 14.3 245

MXNAy k=R ay -12.6 -13.2 -11.8 -9.0 -13.3 -4.2 -9.6 -14.2
avy 6.4 8.2 9.5 115 11.6 12.7 11.3 8.6
La—k 19.0 21.4 21.3 20.6 24.9 16.8 20.9 22.9

RUB®yk-7RTL 3y 1.8 1.2 1.1 1.2 1.1 1.1 1.1 0.9
avy 2.1 2.2 2.2 2.2 2.3 2.7 2.4 2.0
La—k 0.3 1.0 1.1 1.0 1.3 1.7 1.2 1.1

BRLR k7RI ay 1.3 2.3 2.6 4.1 4.0 3.7 3.6 1.3
avy 4.8 6.4 6.3 6.0 6.2 5.9 6.1 3.7
La—bk 3.4 4.1 3.7 1.9 2.2 2.2 2.5 2.3
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