HFIFIRIT

One MIZUHO
2019 2 27
IMM 2019 2 12
. CFTC IMM 1
Non Commercial 8
198.4 219.3 7
03-3242-7065
1 daisuke.karakama@mizuho-bk.co.jp
. 8 74.1 90.5
4 27.3
34.6 4
03-3242-7065
* 22.6 25.7 Takafumi.horiuchi@mizuho-bk.co.jp
NZ 0.4 0.8
. 32.0 28.4
258 24.5 03-3242-7065
kenta.tadaide@mizuho-bk.co.jp
18.8 19.8
35.7 34.8
8
. 8
6.0 7.0 4
0.8 0.4
CFTC 2
1 IMM Non-Commercial 8
400
300
200
100
0
-100 I |""
-200 IIIII||I||||||
[ MXN CHF CAD
-300 NZD AUD  mmmmm GBP
EUR E PY = USD
-400 -
17/02 17/05 17/08 17/11 18/02 18/05 18/08 18/11
/ / USD
CFTC
L imm CME

2019 2 27 1



(IMM

2 IMM Non-Commercial
2019/1/8 2019/1/15 2019/1/22 2019/1/29 2019/2/5 2019/2/12 4
USD 275.5 227.1 220.5 205.1 198.4 219.3 210.8 267.6
627.4 592.0 568.5 563.2 553.2 589.8 568.7 628.0
352.0 364.9 348.0 358.1 354.8 370.5 357.8 360.4
JPY -70.5 -53.4 -45.3 -38.1 -35.7 -34.8 -38.5 -81.5
49.1 445 325 30.9 23.6 27.8 28.7 349
119.6 97.9 77.8 69.0 59.3 62.5 67.1 116.5
EUR -58.0 -46.6 -58.2 -66.4 -74.1 -90.5 -72.3 -71.5
209.2 217.6 2111 209.5 207.4 222.5 212.6 2111
267.2 264.2 269.3 276.0 281.5 313.0 284.9 282.7
GBP -47.8 -48.6 -42.2 -28.7 -27.3 -34.6 -33.2 -38.3
22.0 25.0 24.3 32.1 28.4 24.8 27.4 28.3
69.8 73.6 66.5 60.8 55.7 59.4 60.6 66.6
AUD -27.0 -27.3 -25.7 -23.0 -25.8 -24.5 -24.7 -28.5
16.0 15.1 12.5 15.1 13.7 13.3 13.7 13.6
42.9 42.5 38.2 38.1 39.5 37.7 38.4 42.1
NzD -1.0 -2.0 -3.1 -1.9 0.4 -0.8 -1.4 -4.3
10.0 9.6 10.4 10.2 13.3 12.1 11.5 115
11.0 11.6 13.5 12.1 12.9 12.8 12.8 15.8
CAD -49.7 -44.9 -42.0 -42.5 -32.0 -28.4 -36.2 -26.5
14.5 12.8 12.5 12.5 15.1 16.2 14.1 22.2
64.3 57.7 54.5 54.9 47.1 44.5 50.3 48.7
CHF -29.5 -19.4 -20.6 -22.7 -22.6 -25.7 -22.9 -25.4
7.3 7.4 7.6 8.6 12.1 12.7 10.3 13.0
36.8 26.8 28.2 31.3 34.7 38.4 33.2 38.4
MXN 8.0 15.1 16.6 18.3 18.8 19.8 18.4 8.5
23.9 32.8 37.0 39.3 41.2 41.2 39.7 25.7
15.9 17.7 20.4 21.0 22.4 21.4 21.3 17.2
RUB 0.9 0.5 2.2 4.3 6.0 7.0 4.9 4.1
5.2 5.3 4.5 6.6 8.8 11.0 7.7 7.2
4.2 4.8 2.3 2.3 2.8 4.1 2.9 3.0
BRL -0.8 -0.4 0.0 0.0 0.8 0.4 0.3 0.1
2.4 2.5 2.2 2.3 2.7 2.6 2.5 2.3
3.2 2.9 2.2 2.4 2.0 2.2 2.2 2.2
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