HFIFIRIT

19

IMM 2017 12
5
. CFTC IMM 1
Non Commercial 8
91.3 24.3 5
1
. 8 167.2 127.6
3 125.6
126.6 2
. 30.8 9.7
2017 6 13
. 22.5 14.0 2
2017 6 20 NZ
9.3 11.6 2 2015
7 14
. 9.5 17.1 3
2014 9 9
32.6 35.6 3
. 36.3 22.1
3
. 8
7.3 9.5
0.5 0.9
1 IMM Non-Commercial 8
400 -
300 - — VXN CHF CAD :
NZD AUD i GBP |I|I|"I| 1! Lo
200 - ECR =Py  ——USD r Nt
100 - i KNI
il
0 ill)
1l fikt
4100 - . I.!!“"
200 il o
ﬂ
-300 1 fin
-400 -
15/12  16/03  16/06  16/09  16/12  17/03  17/06  17/09
/ / usD
CFTC
L imm CME

2017 12 25

One MIZUHO
2017 12 25

03-3242-7065
daisuke.karakama@mizuho-bk.co.jp

03-3242-7065

takahiko.sasaki@mizuho-bk.co.jp

03-3242-7065
kenta.tadaide@mizuho-bk.co.jp



(IMM

2 IMM Non-Commercial

2017/11/14 2017/11/21 2017/11/28 2017/12/5 2017/12/12 2017/12/19

uUsD -14.7 -43.7 -53.8 -59.7 -91.3 -24.3 -57.3 -91.2
550.8 524.1 531.6 545.0 503.9 535.0 528.9 498.9
565.6 567.9 585.4 604.8 595.2 559.3 586.2 590.1
JPY -149.8 -136.3 -124.1 -126.9 -125.6 -126.6 -125.8 -122.1
54.4 49.3 44.6 38.6 34.9 40.8 39.7 52.3
204.2 185.6 168.7 165.4 160.6 167.5 165.5 174.4
EUR 124.7 140.0 132.7 137.6 167.2 127.6 141.3 1325
295.0 287.4 303.6 303.6 302.4 293.6 300.8 283.1
170.2 147.4 170.9 166.0 135.2 166.0 159.5 150.6
GBP -3.7 -0.2 3.8 54 9.5 17.1 8.9 4.7
43.7 48.3 55.5 75.0 68.8 64.5 65.9 58.9
47.5 48.5 51.7 69.6 59.3 47.5 57.0 54.1
AUD 33.6 30.2 29.5 30.7 30.8 -9.7 20.3 37.2
55.8 59.2 59.4 63.6 70.6 29.1 55.7 63.6
22.2 29.0 29.9 32.9 39.8 38.8 35.4 26.4
NZD -8.2 9.1 -9.7 -8.9 -9.3 -11.6 -9.9 -3.6
12.5 15.4 16.5 16.7 16.5 13.6 15.8 14.9
20.7 24.5 26.2 255 25.8 25.2 25.7 18.6
CAD 37.2 35.3 35.6 335 32.6 35.6 34.3 45.6
55.4 52.7 53.0 52.4 48.3 53.2 51.7 63.8
18.2 17.4 17.3 18.9 15.7 17.5 17.4 18.2
CHF -35.4 -37.5 -38.3 -37.4 -36.3 -22.1 -33.5 -22.9
24.6 26.3 22.3 22.6 24.4 37.9 26.8 255
60.0 63.7 60.7 60.1 60.7 60.0 60.3 48.3
MXN 16.3 214 24.2 25.7 225 14.0 21.6 19.7
24.3 29.3 30.5 32.2 29.3 26.6 29.6 28.0
7.9 7.9 6.3 6.5 6.8 12.6 8.1 8.3
RUB 6.5 6.1 7.0 7.2 7.3 9.5 7.8 6.7
8.5 6.7 9.5 10.2 10.1 11.4 10.3 9.8
2.0 0.7 2.5 3.0 2.8 2.0 2.6 3.1
BRL 2.9 2.5 1.3 -0.6 -0.5 -0.9 -0.2 3.1
4.5 4.1 2.9 1.7 2.0 2.1 2.2 5.0
1.6 1.6 15 2.2 2.5 3.0 2.3 19
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