HTFIFIRIT

One MIZUHO
20164 7B 11 A

IMM B EE&YDRI a2 E)F (2016 £7 A 5 BFEMA)
I—AMNFEYEFEEIL 2016 £3 B 15 HULED S /KE

 KERAYEGIZEES (CFTC)ARERLE IMM BEXMI&LDE. &
BHH (Non Commercial, JEEXEEM) ICKSEE 8 BED KR ILERK
D2avI(E 554 BRILOBWNFELEHAD 49.4 BERILOBWLFEMNS 2
BEAYIZHEKRLEZ (K% 1),

s FESBETIE. A—ORFFTYHEESHMNENIED 85.7 ER /LM S 104.3 &
FILE 2 BARYIZHERL. 2016 & 3 A 15 B O EKEL LT, &R
VROFEYHLEEEHAD 35.6 ERILAD 39.9 ERILE 2 BARYIZHEK
Lizo Fzo RARTSUIEEWFE S M EIED 13.8 EF/LAS 11.1 EF
JLE2 BARYIZHEN L=,

e — A . HADEWEFLEIIRTED 72.7 ERILMD 78.1{ERILE 2 BEHET
JERL.2016 & 4 B 19 BLLRDEKELLG STz, hFFRILIEELES
SHEIE 6.1 BRILAGS 8.9 BRILE 2 BAEHK TR L=,

c ZDIEM. ZRILIFENELEEN3.7ERILE, R LAERILOFTYEHL
M5 6 BARAYICEWESLIZELz, AFDaARVEFTYFESHELED
17.3 BERILAS 11.9 ERIL~ 2 BEE#HETHE/MNL. 2016 &£ 5 B 3 HLLSK
DIEKELESTz, NZ FILBFTYEFESHEE 2.0 ERLAS 1.0 BRI
& 3EEHFTHE/IL=,

s LREFESHEEAHRIVIVOEBHEETIIEVWLOD. AL TIL—T
JLIZBEWEEEMN 2.3 BERILAD 2.2 ERILAHE/INNT=, TSDILLTIL
[FENELEM 3.9 BRILAL 3.8 EFILIZ 3 BARYIZHE/ILT=,

HE 1:IMM BEEWDO R VMRS 3> (Non-Commercial, £ E 8 BEARK)
200 1 (f&FL)

100 ' NZD AUD W GEP

0

-100 +

-200 +

-300 1

-400

-500 1

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

GE)CITIR. TSRIFBRBEELVRILEY, R1FRIFIZEBEFTY/FILENETRT, USD Fv
FROIIVIIEBED RV RO AV DEFHE,
(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)
2016/5/31  2016/6/7  2016/6/14 2016/6/21 2016/6/28  2016/7/5 4BFEH  13@AFH

USDawk-RoS 3> 59.9 123.2 47.3 87.0 49.4 55.4 59.8 20.6
avy 402.1 485.3 463.8 461.2 4485 468.6 460.5 4275
La—tk 342.2 362.0 416.5 374.2 399.1 413.2 400.7 407.0

JPYRyh- RO 3> 16.7 49.9 65.6 62.4 72.7 78.1 69.7 62.4
avy 53.0 79.4 91.5 94.7 104.0 106.9 99.3 95.3
La—k 36.3 29.6 25.9 32.3 313 28.8 29.6 32.9

EURFR LRI 3> -52.4 -95.3 -79.1 -86.2 -85.7 -104.3 -88.8 -65.3
avy 136.7 132.7 146.4 124.6 151.6 155.1 144.4 141.4
La—k 189.1 228.0 225.5 210.8 237.2 259.4 233.2 206.8

GBPHwhk-RII 3> -29.7 -60.3 -32.3 -47.6 -35.6 -39.9 -38.9 -39.9
avy 33.1 33.0 54.4 38.2 36.1 37.2 41.5 36.4
La—k 62.8 93.3 86.8 85.8 71.7 77.1 80.3 76.3

AUDRYk RT3y -3.4 -11.8 5.0 5.2 -1.4 3.7 -2.0 13.1
avy 32.2 26.4 29.1 28.8 24.0 25.2 26.8 47.8
La—k 35.7 38.2 34.1 34.0 25.5 21.6 28.8 34.7
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La—k 17.9 21.0 23.3 23.5 23.0 22.9 23.2 17.7

CADF#whk- RT3y 20.1 16.9 14.3 2.0 6.1 8.9 7.8 11.8
avy 29.6 29.4 32.9 31.7 29.7 31.6 31.5 29.3
La—k 9.5 12.5 18.6 29.7 23.6 22.7 23.7 17.5

CHFRyhk-ROS 3> 0.2 -12.5 9.3 8.3 13.8 11.1 10.6 7.2
avy 30.6 28.0 37.0 31.2 29.2 28.8 31.5 29.3
La—k 30.4 405 27.7 22.9 15.3 17.7 20.9 22.1

MXNSyk- R 3> -15.1 -16.2 -17.3 -18.5 -17.3 -11.9 -16.3 -12.4
avy 55 6.1 45 3.6 3.6 6.4 45 7.1
La—k 20.5 22.3 21.8 22.1 20.9 18.4 20.8 19.5

RUB®yk-7RTL 3y 1.7 1.6 2.4 2.1 2.3 2.2 2.2 1.7
avy 2.8 3.1 55 6.5 6.4 6.6 6.3 3.8
La—k 1.1 1.5 3.1 4.4 4.1 4.4 4.0 2.1

BRLR k7RI ay -0.1 3.7 3.6 3.8 3.8 3.8 3.7 2.3
avy 55 5.2 5.2 5.4 5.6 5.2 53 5.5
La—hk 5.5 1.5 1.6 1.6 1.8 1.4 1.6 3.2
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