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2 IMM Non-Commercial

2017/6/20  2017/6/27 2017/7/4 2017/7/11  2017/7/18  2017/7/25 4

uUsD 49.2 4.1 -43.3 -49.8 -77.8 -96.8 -66.9 28.5
496.5 477.5 461.9 464.7 483.7 471.9 470.5 492.8
447.3 473.4 505.1 514.5 561.5 568.6 537.4 464.3
JPY -56.0 -68.3 -82.8 -123.0 -141.6 -135.7 -120.8 -75.7
44.3 42.6 48.2 44.7 41.7 31.3 415 43.7
100.3 110.8 131.0 167.7 183.3 167.0 162.3 119.4
EUR 62.4 83.2 109.9 120.1 131.9 132.3 1235 86.7
232.8 254.7 263.7 272.7 288.2 287.8 278.1 246.9
170.3 171.5 153.8 152.6 156.3 155.5 154.6 160.2
GBP -29.7 -31.3 -22.4 -19.4 -13.4 -21.3 -19.1 -28.6
40.0 35.0 43.6 374 41.5 42.5 41.2 38.5
69.6 66.3 66.0 56.8 54.9 63.8 60.4 67.1
AUD 11.4 15.0 24.7 28.1 40.7 447 345 17.2
32.0 37.1 43.8 42.7 54.7 64.1 51.3 40.1
20.6 22.1 19.1 14.6 14.0 19.4 16.8 22.9
NZD 15.5 18.3 21.2 231 26.4 25.8 241 7.4
27.8 32.7 32.4 32.8 32.5 30.6 321 211
12.3 14.4 11.2 9.8 6.1 4.8 8.0 13.7
CAD -62.5 -37.5 -30.4 -6.7 6.4 21.3 -2.4 -43.3
21.5 21.7 26.5 35.7 47.5 56.3 41.5 30.8
84.0 59.2 56.9 42.3 41.1 35.0 43.9 74.1
CHF -3.8 -6.1 -0.1 0.3 -4.8 -2.0 -1.7 -13.4
145 14.6 141 13.4 18.1 19.5 16.3 11.9
18.3 20.7 14.3 13.2 22.9 21.6 18.0 25.2
MXN 13.5 225 23.3 27.3 32.2 31.8 28.6 21.2
34.5 35.0 32.8 35.0 37.2 36.6 354 31.3
211 12.5 9.5 7.7 5.0 4.8 6.8 10.1
RUB 0.6 -0.3 -1.6 -2.4 -2.6 -2.6 -2.3 1.7
1.7 21 1.7 15 2.8 2.0 2.0 3.8
11 2.3 3.3 3.9 5.4 4.6 4.3 2.1
BRL 1.2 13 1.2 0.4 1.6 1.4 11 1.6
2.7 2.9 3.1 1.8 3.7 4.4 3.3 3.3
15 1.6 1.9 14 2.1 3.0 2.1 1.6
usD
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CFTC
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