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(IMM

2 IMM Non-Commercial

2017/4/18  2017/4/25 2017/5/2 2017/5/9 2017/5/16  2017/5/23 4

uUsD 160.2 159.4 131.3 99.2 124.4 75.1 107.5 147.5
634.6 607.4 575.0 512.7 543.0 504.6 533.8 577.1
474.4 447.9 443.7 413.5 418.6 429.5 426.3 429.6
JPY -35.1 -30.2 -34.0 -39.8 -66.3 -57.8 -49.5 -52.5
52.8 54.6 41.9 46.8 46.4 46.9 455 45.1
87.9 84.8 75.9 86.6 112.7 104.6 94.9 97.6
EUR -29.0 -28.5 -2.3 30.4 52.1 90.6 42.7 -12.7
249.2 215.6 217.8 211.5 227.5 244.7 225.4 216.1
278.2 2441 220.1 181.0 175.4 154.0 182.6 228.7
GBP -79.8 -73.2 -65.8 -37.8 -26.6 -19.3 -37.4 -63.5
38.8 43.4 43.9 36.3 39.0 39.8 39.8 35.0
118.6 116.6 109.7 74.1 65.7 59.2 77.2 98.6
AUD 32.7 32.2 32.2 18.9 4.7 2.0 14.4 29.3
53.2 48.7 48.4 415 38.8 32.1 40.2 55.2
20.5 16.6 16.2 225 34.1 30.1 25.7 25.9
NZD -10.6 -10.7 -8.3 -7.4 -8.2 -6.5 -7.6 -7.3
12.9 13.0 13.3 8.3 8.2 9.8 9.9 13.3
235 23.7 21.6 15.8 16.4 16.3 17.5 20.6
CAD -24.9 -31.4 -34.8 -62.8 -72.0 -73.3 -60.8 -25.0
27.9 38.7 48.6 34.6 28.8 22.0 335 34.6
52.7 70.1 83.4 97.4 100.8 95.3 94.2 59.6
CHF -17.3 -21.8 -22.3 -18.9 -26.8 -25.3 -23.3 -18.2
13.6 9.6 5.6 10.5 5.0 7.8 7.2 10.1
30.9 31.4 27.9 29.4 31.8 33.2 30.6 28.3
MXN 3.8 4.3 4.0 18.2 18.8 14.6 13.9 2.5
26.1 24.3 24.3 24.1 24.9 26.5 24.9 20.1
22.3 20.1 20.3 5.9 6.1 11.9 11.0 17.7
RUB 8.7 9.0 8.3 4.7 4.4 3.6 58 7.3
12.0 12.4 9.9 5.4 5.3 4.6 6.3 8.8
3.3 3.4 1.6 0.7 0.9 1.0 1.0 15
BRL 4.3 3.9 2.4 1.9 2.4 2.3 2.3 4.1
55 5.3 3.8 3.4 3.7 3.6 3.7 5.4
1.2 14 1.4 1.6 13 1.3 14 12
usD
usD RUB BRL
CFTC
2017 5 29



(IMM

3 / 4 JPY Non-Commercial
130 9 USD/IPY 15,000 -
125 - 10,000 -
5,000 -
LA
0 | I l
115 -
5,000 -
110 -
-10,000 -
105 - -15,000 -
100 4 -20,000 -
95 . . . . . . . -25,000 -

15/05 15/08 15/11 16/02 16/05 16/08 16/11 17/02 15/05 15/08 15/11 16/02 16/05 16/08 16/11 17/02

CFTC
5 / 6 EUR Non-Commercial
1.18 - EUR/USD 200 -
100 -
1.14 -
0 - I
1.10 - -100 -
200 -
1.06 -
300 -
1.02 . . . . . : : -400 - —
15/05 15/08 15/11 16/02 16/05 16/08 16/11 17/02 15/05 15/08 15/11 16/02 16/05 16/08 16/11 17/02
CFTC
7 / 8 GBP Non-Commercial
1.60 4 GBP/USD 60 - —  —
1.55 - 40 -
1.50 - 20 -
1.45 - 0 - (N
1.40 220 -
1.35 - -40 -
1.30 - 60 -
1.25 80
1.20 - -100 -
1.15 : . . : . . : -120 -
15/05 15/08 15/11 16/02 16/05 16/08 16/11 17/02 15/05 15/08 15/11 16/02 16/05 16/08 16/11 17/02
CFTC

2017 5 29



(IMM

9 / 10 AUD Non-Commercial
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