HTFIFIRIT

One MIZUHO
2016 465 8 30 B

IMM BEE&YMDHRI T a R (2016 £ 5 A 24 HRR)
KILAN 2016 £ 4 A 12 BUFEDEWLEFLIZEELS

 KERAYEGIZEES (CFTC)ARERLE IMM BEXMI&LDE. &
¥875 (Non Commercial, JEEZEIRM) ICLSFE 8 BEDKFILERKKR
D2aviE, 472 BRILOEWNFELRLAD 34.0 BERILDFEYHFHEMNG,
2016 £ 4 B 12 HLLED BWLMFBIZEL- (B 1),

cFESEETIHX. HOEWEHLE(IRHEAD 67.5 ERILAL 25.1 BRI
A~ 5EEHHTHE/IL, 2016 £ 1 B 5 BUEDIEKELLS-, ZRILD
BENVELELELAM 18.2 ERILAD 0.1 ERILIC 4 BESHKTH/IL.
2016 £ 2 A 16 BIZCEWVEFGIZER L TLLRD IEK#E LG ST,

e F . RARITSUVDEWVWEFESIEEHAD 5.3 ERILMS 5.0 EFILA 5
EEFTHE/IL.NZ FILOBEWEFESLEIED 4.6 EFLMS 3.1 EF
JLE 3 BEHKGTHE/NLI. hFFRILIZEWNEFLEENFTED 17.6 ERIL
M5 15.3 8K)LE 2 BE#KE TR/,

 ZDIEH ., A—OIFFTYHFLEHELED 31.9 ERILMS 52.8 ER)LIZ 2
ELEBETIHARL, AL aARVDOFYHEELESHLAGAEAD 12.5FF/ILMS 12.8
BRILA 2 BSRYIZHE KL=,

s —AH.ERURDFYHEEITRIHED 34.7 BRILMS 30.0 EFILE 2 58
AYIZHE/L, 2016 £ 3 A 15 BLIEDIEK#E LT,

s LREFESHEEAHRIVIVOEHEETIIEVWLOD. AL TIL—T
JLZBEWEEEN 1.6 BRILMD 16 EBRILA 2 BEK TR, T52IL
L7ZILDOEWNELEIE 0.1 ERILAS 0.1 ERILICENENSIERLT=.

E% 1:IMM BEEBDOR YRS 3> (Non-Commercial, TE 8 BEARK)
200 7 (BFIL)

100
0
-100 -
-200 -
-300 -

-400

-500 1

-600 -
14/05 14/08 14/11 15/02 15/05 15/08 15/11 16/02

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)
2016/4/19 2016/4/26  2016/5/3  2016/5/10 2016/5/17 2016/5/24 4BFEH  13@FH

USDawk-RoS 3> -18.1 -41.4 -67.4 -55.7 -34.0 47.2 275 19.9
avy 432.3 417.1 398.3 373.7 381.5 396.8 387.6 431.1
La—tk 450.4 458.5 465.7 429.4 415.4 349.7 415.0 411.2

JPYRyh- RO 3> 82.3 74.7 72.1 67.5 67.5 25.1 58.1 64.6
avy 121.0 109.5 100.4 101.7 98.7 62.3 90.8 100.1
La—k 38.7 34.8 28.3 34.1 31.2 37.2 32.7 35.5

EURFR LRI 3> -66.6 -56.0 -33.9 -31.1 -31.9 -52.8 -37.4 -69.6
avy 143.7 139.9 162.4 144.0 143.8 130.8 145.3 138.6
La—k 210.3 195.9 196.4 175.1 175.8 183.6 182.7 208.2

GBPHwhk-RII 3> -49.6 -44.4 -36.7 -31.5 -34.7 -30.0 -33.3 -36.4
avy 29.5 36.8 41.9 34.0 33.9 35.3 36.3 35.5
La—k 79.1 81.2 78.6 65.5 68.7 65.3 69.5 71.9

AUDRYk-ROS 3> 34.5 46.1 39.2 28.1 18.2 0.1 21.4 22.2
avy 76.2 85.2 74.1 60.9 52.6 37.1 56.2 60.8
La—k 41.7 39.0 34.9 329 34.4 37.1 34.8 38.6

NZDFRwhk-RIS 3> 3.8 5.1 6.4 6.3 4.6 3.1 5.1 2.5
avy 16.0 16.9 17.5 22.7 22.2 20.5 20.7 16.1
La—k 12.2 11.8 11.1 16.4 17.6 17.4 15.6 13.6

CADF#whk- RT3y 5.8 9.5 14.9 20.0 17.6 15.3 16.9 1.1
avy 25.6 29.4 313 32.6 28.7 25.0 29.4 25.0
La—k 19.9 19.9 16.4 12.5 11.1 9.7 12.4 24.0

CHFR kRO 3> 12.2 11.9 8.9 8.9 5.3 5.0 7.0 6.6
avy 25.8 30.8 27.9 29.0 28.6 31.3 29.2 26.5
La—k 13.6 18.9 18.9 20.2 23.4 26.3 22.2 19.8

MXNSRyk- RO 3> 4.2 -5.6 -35 -12.6 -12.5 -12.8 -10.4 -11.0
avy 12.7 10.0 10.2 45 6.9 7.3 7.2 8.6
La—k 16.8 15.5 13.7 17.1 19.4 20.1 17.6 19.6

RUB®yk-7RTL 3y 1.1 1.0 1.7 1.6 1.6 1.6 1.6 1.3
avy 2.7 2.7 3.0 2.5 2.6 2.6 2.7 2.4
La—k 1.7 1.7 1.3 0.9 1.1 1.0 1.1 1.1

BRLR kR ay 3.7 4.0 -0.2 0.1 0.1 0.1 0.0 1.8
avy 5.9 55 5.0 5.9 5.8 5.7 5.6 5.3
La—hk 2.2 1.5 5.3 5.8 5.7 5.6 5.6 35
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