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(IMM

2 IMM Non-Commercial
2017/2/7 2017/2/14 2017/2/21 2017/2/28 2017/3/7 2017/3/14 4 13

USD 183.6 162.7 162.1 139.3 166.6 181.2 162.3 211.7
539.0 532.5 552.8 556.5 596.7 602.2 577.0 582.5
355.4 369.8 390.7 417.1 430.1 421.0 414.7 370.8

JPY -61.2 -56.1 -55.2 -55.4 -60.0 -77.7 -62.1 -72.4
28.8 30.3 32.9 32.2 43.0 38.7 36.7 37.1
90.0 86.4 88.1 87.6 103.0 116.4 98.8 109.5

EUR -60.0 -61.8 -76.7 -67.6 -78.6 -54.4 -69.3 -76.2
169.2 165.7 172.5 189.8 181.8 196.5 185.2 1734
229.2 227.6 249.2 257.5 260.4 250.9 254.5 249.6

GBP -50.5 -51.1 -51.7 -54.7 -62.1 -81.4 -62.5 -53.1
29.8 30.4 29.8 335 47.2 32.2 35.7 36.7
80.3 81.5 81.5 88.2 109.3 1135 98.1 89.8

AUD 12.8 18.6 25.7 39.8 38.7 32.7 34.2 14.3
50.8 60.8 68.1 73.3 64.7 55.6 65.4 47.4
38.0 42.2 42.4 335 26.0 22.9 31.2 33.1

NzD 1.3 2.1 2.3 2.1 -3.1 -3.9 -0.6 -3.5
25.5 26.2 25.2 26.8 18.9 135 21.1 20.6
24.1 24.2 23.0 24.6 22.0 17.4 21.7 24.2

CAD 6.5 14.8 18.7 22.6 21.8 15.9 19.8 6.3
35.0 40.6 44.7 47.5 48.9 55.4 49.1 34.9
28.5 25.9 26.0 24.8 27.1 39.4 29.4 28.6

CHF -18.3 -14.3 -11.1 -14.7 -12.4 -11.1 -12.3 -13.5
8.8 8.2 8.6 4.4 15.7 16.0 11.2 13.2
27.2 22.5 19.7 19.1 28.0 27.2 23.5 26.7

MXN -14.2 -14.9 -14.1 -11.4 -11.0 -1.4 -9.5 -13.6
7.6 7.5 8.8 9.7 9.9 13.0 10.4 7.4
21.8 22.3 22.9 21.1 20.9 14.4 19.8 21.1

RUB 7.4 8.0 7.7 7.4 7.2 7.4 7.4 7.0
8.4 8.6 8.3 7.8 7.6 7.7 7.9 7.7
1.0 0.6 0.7 0.5 0.4 0.3 0.5 0.7

BRL 8.3 8.4 7.9 6.0 5.8 5.0 6.2 6.6
9.1 9.3 8.8 7.3 7.1 6.2 7.4 7.8
0.8 0.9 0.9 1.3 1.4 1.2 1.2 1.2

USD
USD RUB BRL
CFTC
2017 3 21



(IMM

w

/

130 7 USD/IPY

125 ~

120 A

105 -

100 A

95 T T T T T T T

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

4 JPY Non-Commercial

15,000

10,000 -

" i
0 1| || If ’Il "llh

-5,000 A
-10,000 -
-15,000

-20,000

-25,000 -
15/03 15/06 15/09 15/12 16/03 16/06 16/09 16/12

CFTC
5 / 6 EUR Non-Commercial
1.18 - EUR/USD 200 -
100 -
1.14 -
0 -
1.10 - -100 -
-200 -
1.06
-300 -
1.02 . . . . . : . -400 - — -

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

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

CFTC
7 / 8 GBP Non-Commercial
1.70 - GBP/USD 60 - —
40
1.60 -
20 -
1.50 - 0 - Vil
-20
1.40 -
.40
1.30 60 -
-80 -
1.20 A
-100 A
1.10 . : : : . ; . -120 -

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

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

2017 3 21

CFTC



(IMM

9 / 10 AUD Non-Commercial
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