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(IMM

2 IMM Non-Commercial
2018/9/11 2018/9/18 2018/9/25 2018/10/2 2018/10/9 2018/10/16
USD 202.6 240.1 239.4 267.3 280.3 281.4 267.1 239.6
655.6 654.1 665.9 697.4 700.6 642.5 676.6 671.0
453.0 414.0 426.6 430.0 420.4 361.1 409.5 431.4
JPY -60.3 -70.9 -93.7 -125.4 -127.5 -112.1 -114.7 -80.7
53.8 55.3 52.3 61.7 52.0 33.5 49.9 53.6
114.2 126.3 146.0 187.1 179.5 145.6 164.6 134.3
EUR 16.2 2.4 5.4 -10.3 -23.2 -42.5 -17.6 2.4
238.9 242.8 253.6 237.8 233.1 203.7 232.1 248.2
222.6 240.3 248.2 248.0 256.3 246.2 249.7 245.8
GBP -49.8 -65.1 -55.3 -48.1 -49.7 -41.5 -48.6 -50.7
53.7 27.0 28.6 25.0 24.8 26.5 26.2 36.7
103.6 92.1 83.9 73.1 74.5 68.0 74.9 87.4
AUD -31.5 -49.1 -52.2 -51.6 -52.1 -51.1 -51.7 -41.4
34.3 18.9 15.9 14.7 18.2 14.2 15.7 18.7
65.9 68.0 68.1 66.3 70.2 65.2 67.5 60.2
NzD -14.8 -21.1 -21.2 -20.2 -21.9 -23.3 -21.6 -18.3
12.7 7.3 7.2 7.0 10.0 7.3 7.9 9.5
27.4 28.3 28.4 27.2 31.9 30.6 29.5 27.8
CAD -20.6 -23.2 -15.1 -14.4 -9.4 -8.5 -11.8 -19.1
23.3 20.0 24.6 32.7 30.0 24.9 28.0 24.3
44.0 43.2 39.6 47.1 39.4 334 39.9 43.4
CHF -45.4 -23.9 -20.8 -17.0 -16.1 -20.8 -18.7 -41.7
9.9 12.8 13.5 15.1 18.9 17.0 16.1 10.8
55.3 36.7 34.3 32.1 35.0 37.9 34.8 52.5
MXN 3.8 10.8 13.5 19.6 19.6 18.3 17.8 10.0
26.4 29.8 30.9 36.1 33.3 33.9 33.6 29.5
22.6 19.1 17.4 16.4 13.8 15.7 15.8 19.5
RUB 1.0 -1.4 -1.6 0.0 1.0 1.1 0.1 1.3
3.0 1.8 1.5 2.3 3.9 4.3 3.0 34
1.9 3.2 3.1 2.3 2.9 3.2 2.9 2.2
BRL -6.4 -6.2 -7.0 -6.9 -5.1 -4.2 -5.8 -5.4
2.2 2.3 2.0 1.5 1.8 1.9 1.8 2.3
8.6 8.5 9.0 8.4 6.9 6.2 7.6 7.7
USD
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CFTC

2018

10 22



(IMM
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9 / 10 AUD Non-Commercial

0827 AuD/USD 10

0.80 - 100

0.78 50

0.76 0

0.74 50

0.72 100 -

0.70 . . . . . . . 150 — —

16/10 17/01 17/04 17/07 17/10 18/01 18/04 18/07
16/10 17/01 17/04 17/07 17/10 18/01 18/04 18/07

CFTC
11 Nz / 12 NZD Non-Commercial
0.76 - NZD/USD 60 -~ Nz
0.74 40 -
- N H“ |||| |
0.70 - 0 A N ‘ |||.|I"A ™ J|| |‘ 4l
0.68 - 20 -
0.66 - 40 -
0.64 : : r r r : : 60 - f—
16/10 17/01 17/04 17/07 17/10 18/01 18/04 18/07 16/10 17/01 17/04 17/07 17/10 18/01 18/04 18/07
CFTC
13 / 14 CAD Non-Commercial
1.40 4 USD/CAD 150 - — —_
1.36 - 100 1
50
L ke
o LUl 1 willll
1.28 -
.50 .
1.24 - 100 -
1.20 : . , , , . i -150 -
16/10 17/01 17/04 17/07 17/10 18/01 18/04 18/07 16/10 17/01 17/04 17/07 17/10 18/01 18/04 18/07
CFTC

2018 10 22



(IMM

15 / 16 CHF Non-Commercial
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21 / 22 BRL Non-Commercial
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