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2 IMM Non-Commercial

2018/1/2 2018/1/9 2018/1/16  2018/1/23  2018/1/30 2018/2/6

uUsD -43.1 -88.4 -102.6 -130.1 -161.3 -156.8 -137.7 -74.7
579.4 530.5 546.4 571.8 564.2 536.0 554.6 544.5
622.5 619.0 649.0 701.9 725.5 692.7 692.3 619.2
JPY -135.5 -139.3 -135.1 -139.2 -131.8 -128.8 -133.7 -132.9
441 41.5 43.2 42.2 55.0 44.6 46.2 44.8
179.6 180.8 178.3 1815 186.8 173.4 180.0 177.6
EUR 192.7 215.9 213.8 222.5 230.6 217.9 221.2 173.8
357.0 361.2 389.8 403.1 400.0 388.9 395.4 338.1
164.2 145.3 176.0 180.6 169.4 171.0 174.3 164.3
GBP 13.8 21.6 22.6 28.9 28.1 24.3 26.0 14.0
79.5 72.0 73.0 86.9 84.6 71.2 78.9 68.2
65.7 50.4 50.4 58.0 56.5 46.9 53.0 54.2
AUD -15.7 4.3 8.0 13.3 10.6 10.9 10.7 12.8
354 41.0 40.1 50.8 51.3 54.0 49.1 49.2
51.1 36.7 32.1 37.5 40.7 43.1 38.3 36.5
NzZD -12.1 -7.9 -5.8 -1.1 2.5 2.4 -0.5 -7.0
11.0 12.4 12.9 18.1 21.7 21.5 18.6 15.5
231 20.3 18.7 19.2 19.2 19.1 19.1 22.5
CAD 11.8 14.0 14.1 18.2 27.1 32.2 22.9 26.2
394 47.0 49.4 55.9 61.0 55.6 55.5 50.5
27.6 33.0 35.3 37.8 33.9 23.5 32.6 24.3
CHF -20.9 -27.9 -27.5 -28.9 -27.2 -27.0 -27.6 -29.5
321 23.6 18.5 18.6 22.3 22.6 20.5 259
53.0 51.4 46.0 47.5 49.5 49.6 48.1 55.4
MXN 9.0 7.7 12.5 16.4 21.3 25.0 18.8 17.3
24.0 20.5 22.1 26.2 29.6 34.3 28.0 27.0
15.0 12.7 9.6 9.8 8.2 9.3 9.3 9.7
RUB 11.2 11.4 12.0 11.6 10.5 9.2 10.8 9.2
13.8 14.2 151 14.7 12.4 9.8 13.0 115
2.6 2.8 3.1 3.1 2.0 0.5 2.2 2.3
BRL 0.0 1.6 3.5 3.0 3.1 4.0 3.4 15
2.2 4.8 6.6 5.9 6.0 4.8 5.8 3.8
2.2 3.1 3.1 3.0 2.9 0.8 2.4 2.3
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CFTC

2018 2 13 2



(IMM

3 / 4 JPY Non-Commercial
125 7 USD/IPY 20,000 -
15,000 -
120 4
10,000 -
soo JHIMHIY
o MUY
110 -
5,000 -
105 - -10,000 -
-15,000 -~
100 -
-20,000 -
95 . . . . . . . -25,000 -

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

CFTC
5 / 6 EUR Non-Commercial
1.27 - EUR/USD 400 -
1.24 - 300 -
1.21 - 200 -
o [ ||||||||||||||||||||||I\|Iﬂ|“|
1.15 - 0 - fl ||
1.12 - -100 -
1.09 - 200 -
1.06 - 300 -
1.03 . . . . . : . -400 - — I
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11 16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11
CFTC
7 / 8 GBP Non-Commercial
1.50 4 GBP/USD 80 - — —_—
60 -
1.45 - a0 -
20 -
1.40 -
0 gl
1.35 - 20 -
40 A
1.30 - %0 4
-80 -
1.25 -
-100 -
1.20 : : : : : : : -120 -
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11 16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11
CFTC

2018 2 13



(IMM

9 / 10 AUD Non-Commercial
0.82 1 AUD/USD 120 1
100 -
0.80 %
0.78 4 60
0.76 - 40
A
074 o AT L i
V {
0.72 20 -
0.70 -40 7
60 -
0.68 . . . . . . : — —

.80 -
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11

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

CFTC
11 Nz / 12 NZD Non-Commercial
0.76 o NZD/USD 50 o NZ
40 -
0.74 - 30 -
0.72 - 20 1
© WLl
0.70 - 0 - ,A.|I||||II|'A ,n' A n It i
o i
0.68 - 20 4
0.66 30 1
40 -
0.64 ’ ’ ’ ’ ; ; . 50 - f—
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11 16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11
CFTC
13 / 14 CAD Non-Commercial
1.45 4 USD/CAD 150 - — —_
1.40 - 100
50
1.35 -
0
1.30 -
-50
1.25 1 -100
1.20 . . . . . . . -150 -
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11 16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11

CFTC

2018 2 13 4



(IMM

15 / 16 CHF Non-Commercial
1.04 - USD/CHF 60 -
1.02 40 7
1.00 2
o LUl I
0.98 -
20
0.96 -
40
0.94 - -60
0.92 : : : — : : -80 -
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11 16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11
CFTC
17 / 18 MXN Non-Commercial
22 4 USD/MXN 800 -
600 -
21
400 -
. o 1“ M ” ||’|H|‘ |||I|
- ||
19 -
-200 -
18 - -400 -
-600 -
1 ' ' ' : : ' ' -800 -
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11 16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11
CFTC
19 / 20 RUB Non-Commercial
80 - USD/RUB 1,000 -
800
75 -
600
70 - 400
200
65 - 0
-200
60 -
-400 -
[ ] —
55 r r r r r r r -600 -
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11 16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11

CFTC

2018 2 13 5



(IMM

4.2

3.9

3.6

3.3 A

3.0

21

/

USD/BRL

16/02 16/05 16/08

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

22 BRL Non-Commercial

40

30
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11

CFTC
23 USD Non-Commercial 24 IMM
JPY
103 w0 12,500,000
EUR 125,000
101 4
- 300 GBP 62,500
% - 200 AUD 100,000
97 -
L 100 NzD 100,000NZ
95 | CAD 100,000
0
93 - CHF 125,000
o1 | - .100 RUB 2,500,000
89 - cmm— -200 MXN 500,000
BRL
. . . . . . . . 200 100,000
16/02 16/05 16/08 16/11 17/02 17/05 17/08 17/11
CFTC ICE CFTC
2018 2 13 6



