HFIFIRIT

One MIZUHO
2016 11 21

IMM 2016 11 15

3

. CFTC IMM 1
Non Commercial 8
230.8 218.4 9
03-3242-7065
1 daisuke.karakama@mizuho-bk.co.jp
. 8 178.2 159.7
2 69.5
62.5 2
03-3242-7065
* 16.0 13.8 3 takahiko.sasaki@mizuho-bk.co.jp
29.8 27.7
6
. 38.0 23.7 3 03-3242-7065
2016 5 31 amane.saito@mizuho-bk.co.jp
31.9 31.4 8 NZ
1.9 15
. 9.0 11.1
2
. 8
11.6 10.3 3
6.1 4.5 2
1 IMM Non-Commercial 8
200 - . MXN CHF CAD
NzD AUD . GBP
100 - EUR . PY = USD
0 l
(L
- it JPrl L
!
-200 - I|'"|l- [ | IIIII ! 1 |I||I
. ] | i
-300 4t il | i n "
I LI L !
AR
-400 -
-500 -
-600 -
14/11 15/02 15/05 15/08 15/11 16/02 16/05 16/08
/ / USD
CFTC
L imm CME

2016 11 21



(IMM

2 IMM Non-Commercial
2016/10/11 2016/10/18 2016/10/25 2016/11/1 2016/11/8 2016/11/15
USD 166.2 192.8 195.3 218.0 230.8 218.4 215.6 145.6
594.0 632.5 678.1 675.7 661.0 622.7 659.4 581.4
427.8 439.7 482.8 457.7 430.2 404.3 443.7 435.8
JPY 55.4 44.5 53.5 51.8 38.0 23.7 41.7 61.3
95.7 90.2 98.8 97.2 86.3 76.8 89.8 102.0
40.3 45.7 45.3 45.4 48.3 53.1 48.1 40.7
EUR -129.2 -150.0 -168.6 -189.8 -178.2 -159.7 -174.1 -137.1
157.9 175.9 194.5 174.7 163.9 162.9 174.0 155.2
287.1 325.9 363.1 364.6 342.1 322.7 348.1 292.3
GBP -72.3 -70.4 -64.0 -63.5 -69.5 -62.5 -64.9 -69.0
38.2 40.4 48.4 48.8 41.2 42.2 45.2 40.6
110.5 110.8 112.4 112.3 110.7 104.8 110.0 109.6
AUD 19.7 23.0 24.4 31.3 31.9 31.4 29.7 24.5
55.3 61.7 63.6 65.5 71.8 58.8 64.9 55.6
35.7 38.7 39.2 34.2 39.9 27.4 35.2 31.1
NzD -55 -0.1 -0.3 -0.7 1.9 1.5 0.6 -0.8
21.8 21.2 21.1 20.5 26.7 23.8 23.0 23.6
27.3 21.3 21.4 21.2 24.8 22.4 22.5 24.4
CAD -8.8 -10.9 -10.0 -11.9 -16.0 -13.8 -12.9 -1.5
23.2 18.1 24.9 26.7 24.7 25.5 25.5 29.3
32.0 29.0 34.9 38.6 40.8 39.3 38.4 30.8
CHF -11.9 -20.7 -23.5 -25.6 -29.8 -27.7 -26.6 -9.5
25.5 23.1 23.7 16.3 8.7 8.7 14.4 22.8
37.4 43.8 47.2 41.9 385 36.4 41.0 32.3
MXN -13.7 -8.3 -6.8 -9.5 -9.0 -11.1 9.1 -13.5
10.1 9.0 7.7 8.0 6.9 55 7.0 6.7
23.8 17.2 14.6 17.5 15.9 16.6 16.2 20.1
RUB 7.0 12.8 13.0 12.3 11.6 10.3 11.8 7.5
12.6 13.0 13.2 12.6 11.9 10.4 12.0 10.5
55 0.3 0.2 0.3 0.3 0.1 0.2 3.0
BRL 4.6 5.4 5.6 5.2 6.1 4.5 5.3 3.7
6.3 6.3 7.3 7.1 7.1 5.6 6.8 6.0
1.7 0.9 1.7 1.9 0.9 1.1 1.4 2.3
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9 / 10 AUD Non-Commercial
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21 / 22 BRL Non-Commercial
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