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2 IMM Non-Commercial

2018/7/10  2018/7/17  2018/7/24  2018/7/31 2018/8/7 2018/8/14 4

usD 174.8 193.4 214.6 209.6 227.7 241.0 223.2 104.9
612.7 650.9 631.0 625.1 660.3 700.6 654.2 596.5
437.9 457.5 416.3 415.5 432.5 459.5 431.0 491.6
JPY -44.9 -64.9 -82.9 -76.5 -70.5 -65.6 -73.9 -41.5
68.2 85.3 56.2 53.7 51.8 55.5 54.3 62.6
113.1 150.2 139.1 130.2 122.3 121.2 128.2 104.1
EUR 35.8 31.2 43.3 334 15.3 -2.5 224 66.7
263.4 258.6 262.2 255.1 258.0 267.2 260.6 289.0
227.6 227.4 218.9 221.7 242.6 269.7 238.3 222.3
GBP -33.5 -31.8 -38.4 -38.9 -47.6 -48.3 -43.3 -20.6
26.6 335 26.4 28.7 35.5 47.7 34.6 41.3
60.1 65.2 64.8 67.6 83.1 96.0 77.9 61.9
AUD -30.6 -29.9 -33.8 -38.2 -40.5 -37.5 -37.5 -27.8
22.5 21.1 16.8 16.1 15.9 18.6 16.8 26.6
53.0 51.0 50.6 54.3 56.3 56.1 54.3 54.4
NZD -18.2 -17.0 -16.6 -16.1 -16.5 -17.5 -16.7 -10.4
9.0 10.4 10.2 9.9 9.5 10.3 10.0 13.6
27.2 27.4 26.8 26.0 26.0 27.9 26.7 24.0
CAD -40.3 -36.0 -33.8 -24.3 -19.1 -20.1 -24.3 -23.3
20.3 194 15.3 18.2 25.5 235 20.6 23.2
60.6 55.4 49.1 42.5 44.6 43.5 44.9 46.5
CHF -50.6 -52.7 -57.6 -56.1 -57.9 -57.6 -57.3 -51.6
10.5 9.1 6.0 7.8 7.2 6.8 7.0 14.9
61.0 61.8 63.6 63.9 65.1 64.5 64.3 66.5
MXN 7.4 7.7 5.2 7.1 9.0 8.2 7.4 3.5
17.6 20.1 23.2 26.1 29.3 29.9 27.1 20.2
10.1 12.4 18.0 19.0 20.3 21.7 19.7 16.8
RUB 2.6 3.0 3.2 3.1 3.0 2.0 2.8 3.4
4.2 6.1 6.1 5.8 5.3 2.7 5.0 4.7
1.6 3.0 2.9 2.7 2.3 0.7 21 1.3
BRL =Ml ol2 -7.0 -7.1 o -4.6 -4.4 -5.4 -6.7
1.9 1.9 1.9 2.1 2.0 2.0 2.0 21
9.0 9.0 9.0 7.7 6.6 6.4 7.4 8.9
usb
usb RUB BRL
CFTC

2018 8 20 2



(IMM

3 / 4 JPY Non-Commercial
120 7 USD/JPY 15,000 -
117 - 10,000
5,000
114 -
0
111 -
-5,000
108 -
-10,000
105 -15,000
102 A -20,000 -
99 i i i i i i i -25,000 - — —

16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05

CFTC
5 / 6 EUR Non-Commercial
1.27 4 EUR/USD 400 A
1.24 - 300 -
1.21 200 -
o Il |||IVI\||“”|V|’|”|”|||||I
1.12 - -100
1.09 - -200 -
1.06 - -300 -
1.03 . . . . . . . -400 - — E—
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
CFTC
7 / 8 GBP Non-Commercial
1.45 4 GBP/USD 80 - — —_—
60 -
1.40 - 40 -
" I
1.35 - 0 - ), 'Alllll||||||llnl‘| sl
.20 -
1.30 - -40 A
60
1.25 - 80
-100 -
1.20 : : . . . . . -120 -
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
CFTC

2018 8 20



(IMM

9 / 10 AUD Non-Commercial
0.82 9 Aup/usD 150 1
0.80 - 100 -
0.78 - 50 H
. A.AIMMIL d""”“"l"" || m
0.74 - 50
0.72 - 100 |
0.70 : : : . . . . — —

-150 -

16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05

CFTC
11 Nz / 12 NZD Non-Commercial
0.76 o NZD/USD 60 - Nz
50 -
0.74 40 -

0.72

]

=N
o o
1 1

0.68 - 10 1 i ‘ '

20 -
0.66 - 30 1
40 -
0.64 T T T T T T T -50 -
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
CFTC
13 / 14 CAD Non-Commercial
1.40 4 USD/CAD 150 - — —_
1.36 - 100 1
50 - |
(L
o 1M L] I uilllli
vy
1.28 -
.50 .
1.24 - -100 -
1.20 : . , , i i i -150 -
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
CFTC

2018 8 20



(IMM

15 / 16 CHF Non-Commercial
1.04 - USD/CHF 60
40
1.02
20
1.00 -
0
0.98 - -20
-40
0.96 -
-60
0.94 -
-80 A
0.92 . . . . . . . -100 -
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
CFTC
17 / 18 MXN Non-Commercial
22 4 USD/MXN 1,000
800
21 1 600
400
20 -
200
19 - 0
-200
18 - -400
-600 -
1 ' ' ' ' ' ' ' -800 -
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
CFTC
19 / 20 RUB Non-Commercial
68 - USD/RUB 1,000 -
66 - 800 - 1
61 - 600 -
400
62 -
200
60 -
o JUIRRREREL gAML
58 - 200 -
56 - -400 -
— —
54 r r r r r r r '600 -

16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05

CFTC

2018 8 20



(IMM

21 / 22 BRL Non-Commercial
3.9 7 USD/BRL 40 -
3.8
3.7
3.6
35
34 -10 -
3.3 20 -
32 -30
31 h '40 T
] —
3.0 . : . . , i i 50 -
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05 16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
CFTC
23 USD Non-Commercial 24 IMM
105 - o
JPY 12,500,000
108 1 UsD - 300
EUR 125,000
101 - —_—
- 200 GBP 62,500
% AUD 100,000
] - 100
97 NzD 100,000NZ
95 - -0 CAD 100,000
93 - CHF 125,000
- -100
91 - RUB 2,500,000
50 - -200 MXN 500,000
BRL
87 . . . . . . . 300 100,000
16/08 16/11 17/02 17/05 17/08 17/11 18/02 18/05
CFTC ICE CFTC

2018 8 20 6



