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(IMM

2 IMM Non-Commercial
2016/11/1 2016/11/8 2016/11/15 2016/11/22 2016/11/29 2016/12/6 4
USD 218.0 230.8 218.4 234.7 262.8 297.5 253.3 188.7
675.7 661.0 622.7 632.7 665.8 667.2 647.1 614.4
457.7 430.2 404.3 398.1 403.0 369.7 393.8 425.7
JPY 51.8 38.0 23.7 12.3 -0.3 -37.2 -0.4 42.5
97.2 86.3 76.8 80.1 80.2 81.5 79.7 95.5
45.4 48.3 53.1 67.8 80.5 118.7 80.0 53.0
EUR -189.8 -178.2 -159.7 -158.5 -158.7 -153.5 -157.6 -146.2
174.7 163.9 162.9 168.9 181.2 165.3 169.6 161.2
364.6 342.1 322.7 327.4 339.9 318.8 327.2 307.4
GBP -63.5 -69.5 -62.5 -57.7 -61.0 -61.2 -60.6 -65.2
48.8 41.2 42.2 42.1 39.7 34.2 39.5 42.2
112.3 110.7 104.8 99.8 100.7 95.4 100.2 107.4
AUD 31.3 31.9 31.4 22.7 15.7 15.6 21.3 21.4
65.5 71.8 58.8 47.0 41.0 36.0 45.7 53.0
34.2 39.9 27.4 24.3 25.3 20.4 24.4 31.6
NzD -0.7 1.9 1.5 -0.4 -1.3 -2.8 -0.8 -1.6
20.5 26.7 23.8 22.4 21.5 19.7 21.9 229
21.2 24.8 22.4 22.8 22.9 22.5 22.6 24.5
CAD -11.9 -16.0 -13.8 -13.0 -13.8 -13.7 -13.6 -8.2
26.7 24.7 25.5 21.0 18.6 16.2 20.3 25.2
38.6 40.8 39.3 34.0 324 29.9 33.9 334
CHF -25.6 -29.8 -27.7 -28.3 -30.1 -31.4 -29.4 -17.5
16.3 8.7 8.7 11.8 16.1 12.2 12.2 19.1
41.9 38.5 36.4 40.1 46.2 43.6 41.6 36.7
MXN 9.5 -9.0 -11.1 -11.7 -13.2 -13.3 -12.3 -13.9
8.0 6.9 55 4.8 4.7 4.6 4.9 6.4
17.5 15.9 16.6 16.6 17.9 17.8 17.2 20.4
RUB 12.3 11.6 10.3 8.6 8.4 8.4 8.9 8.6
12.6 11.9 10.4 8.6 8.4 8.4 9.0 10.6
0.3 0.3 0.1 0.0 0.0 0.0 0.0 2.1
BRL 5.2 6.1 4.5 4.1 4.1 2.1 3.7 4.3
7.1 7.1 5.6 5.3 5.2 3.4 4.9 5.8
1.9 0.9 1.1 1.2 1.1 1.2 1.2 1.6
USD
USD RUB BRL
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2016

12

12
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3 / 4 JPY Non-Commercial
130 7 USD/IPY 15,000 -
125 - 10,000 -
5,000 -
1 | |||||||V||||\|”|| 4||\||||||||H\|VI||||
0 - l I ||‘
115 - \/
5,000 -
110 -
-10,000 -
105 - -15,000 -
100 4 -20,000 -
95 . . . . . . . -25,000 -
14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09 14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09
CFTC
5 / 6 EUR Non-Commercial
1.30 - EUR/USD 200 -
1.25 - 100 -
1.20 - 0 -
1.15 -100 A
1.10 ~ -200 -+
1.05 -300 A
1.00 . . . . . . . -400 - — -
14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09 14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09
CFTC
7 / 8 GBP Non-Commercial
1.70 - GBP/USD 60 - —
40
1.60 -
20 -
1.50 - 0 - Y
-20
1.40 -
40 -
1.30 60 -
-80
1.20 A
-100 A
1.10 . . . ; ; ; . -120 -
14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09 14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09
CFTC

2016 12 12



(IMM

9 / 10 AUD Non-Commercial
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15 / 16 CHF Non-Commercial
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17 / 18 MXN Non-Commercial
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19 / 20 RUB Non-Commercial
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21 / 22 BRL Non-Commercial

4.2 7 USD/BRL
3.9 4
3.6 -
3.3 1
3.0 - 20

-30 -
2.7

-40 -

J -

2.4 4 50 -
2.1 ; ; ; ; : . . -60 -

14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09 14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09

CFTC
23 USD Non-Commercial 24 IMM
102 —_— o0 JPY 12,500,000
100 - EUR 125,000
98 - L 400 GBP 62,500
96 - AUD 100,000
- 300
94 | NzD 100,000NZ
92 - 200 CAD 100,000
CHF 125,000
90 - - 100
g8 | RUB 2,500,000
86 - 0 MXN 500,000
BRL
84 ‘ . . ' . ‘ . 100 100,000
14/12 15/03 15/06 15/09 15/12 16/03 16/06 16/09
CFTC ICE CFTC

2016 12 12



