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2 IMM Non-Commercial

2019/5/21  2019/5/28 2019/6/4 2019/6/11  2019/6/18  2019/6/25 4

uUsD 316.2 319.5 314.9 294.6 211.4 203.1 256.0 299.9
713.3 717.1 701.2 657.1 600.5 592.0 637.7 687.9
397.1 397.6 386.2 362.4 389.1 388.8 381.7 388.1
JPY -62.4 -63.5 -51.3 -52.0 -19.1 -11.8 -33.6 -69.2
31.2 29.5 31.7 23.9 325 36.3 311 30.1
93.6 93.0 83.0 76.0 51.6 48.1 64.7 99.3
EUR -141.0 -139.1 -123.1 -122.9 -73.2 -80.0 -99.8 -129.1
209.1 210.8 219.1 211.9 227.8 226.3 221.3 212.2
350.1 349.9 342.2 334.8 301.0 306.3 321.1 341.3
GBP -20.8 -25.3 -37.9 -35.6 -41.3 -46.7 -40.4 -18.0
36.2 41.0 33.3 26.9 26.0 254 27.9 34.7
57.0 66.3 71.2 62.5 67.3 72.2 68.3 52.7
AUD -45.5 -46.0 -44.2 -44.0 -44.6 -46.2 -44.8 -41.9
27.4 26.8 254 22.6 29.8 21.2 24.8 23.0
72.9 72.7 69.6 66.6 74.4 67.4 69.5 64.8
NZD -7.1 -10.6 -13.5 -10.6 -16.0 -16.0 -14.0 -8.0
17.2 16.3 15.5 15.2 12.8 11.7 13.8 13.6
24.3 26.9 29.0 25.8 28.7 27.7 27.8 21.7
CAD -31.5 -29.2 -31.2 -24.7 -28.5 -11.2 -23.9 -30.7
12.1 11.8 11.4 19.3 14.8 18.8 16.1 15.3
43.7 41.0 42.6 44.0 43.3 30.0 40.0 46.0
CHF -46.4 -43.0 -45.4 -31.2 -19.3 -21.1 -29.3 -39.1
6.5 5.8 5.7 5.6 7.9 9.0 7.1 9.3
52.9 48.8 51.2 36.8 27.2 30.1 36.3 48.4
MXN 385 37.1 31.7 26.5 30.5 29.9 29.7 36.0
57.4 55.7 44.0 37.1 37.6 40.1 39.7 49.9
18.8 18.6 12.3 10.6 7.0 10.2 10.0 13.9
RUB 14.0 12.9 13.2 12.9 10.8 11.4 12.1 13.0
15.3 15.6 15.6 14.8 14.8 16.9 155 15.8
1.3 2.6 2.4 2.0 4.0 5.5 3.5 2.8
BRL -6.4 -6.7 -8.0 -6.6 -5.8 E580) -6.6 -5.5
3.7 4.1 1.8 15 2.0 2.3 1.9 3.0
10.1 10.8 9.8 8.1 7.8 8.2 8.5 8.4
usD
usD RUB BRL
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2019 7 1 2



(IMM

3 /

120 7 USD/IPY

117 ~

114 A

111 A

108 -

105 A

102 T T T T T T T
17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

4 JPY Non-Commercial
15,000 - fr— —_—
10,000 -
5,000 -
0 - A
-5,000 -
-10,000 -
-15,000 -

-20,000

-25,000 -
17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

CFTC

5 / 6 EUR Non-Commercial
1.27 4 EUR/USD 400 -
1.24 - 300 -
1.21 - 200 -
- A
- T AN
1.12 - -100 A
1.09 - 200 -
1.06 - 300 -
1.03 . . . . . . . -400 - f— —

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

CFTC
7 / 8 GBP Non-Commercial
1.45 4 GBP/USD 80 - — —_—
60 -
1.40 40 -
" |
1.35 1 0 ‘IA U A'““l"illh‘l il..m
.20 —
1.30 -
40 A
1.25 - 60 7
.80 -
1.20 . ; . . . : : -100 -

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

2019 7 1

CFTC



(IMM

9 / 10 AUD Non-Commercial
0.82 4  AUD/USD 150 -
0.80 7 100 -
0.78 -
50
i
0 1 Iunllllil; I
0.74 -
0.72 0 1
0.70 - -100
0.68 r ' T T T T T -150 -
CFTC
11 Nz / 12 NZD Non-Commercial
0.76 o NZD/USD 60 - Nz
0.74 - 40 -
- N “N“ |‘|
0.70 o “IIIlII AL I” hx f S,
0.68 - -20 A
0.66 - 40 -
0.64 T T T T : T T -60 -
17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03 17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03
CFTC
13 / 14 CAD Non-Commercial
1.40 4 USD/CAD 150 - — —_
1.36 - 100
1.321 N |H||N||’
. . .4|H !||!|||..|.||I|nm
1.24 - 50 -
1.20 ’ . . . : . , -100 -
17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03 17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03
CFTC

2019 7 1



(IMM

15 / 16 CHF Non-Commercial
1.04 - USD/CHF 60 -
40 -
1.02 -
20 -
1.00 -
0 AL
0.98 - 20 -
40 A
0.96 -
_60 4
0.94 -
_80 p
0.92 . . . . . ; . -100 -
17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03 17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03
CFTC
17 / 18 MXN Non-Commercial
22 - USD/MXN 1,200 -
1,000 - — —
2 1 800
600 -
20 -
400 ]
19 A 200 - H
0 . | il {LILITYIA .
18 -200 -
-400
17 . . . . r . r 600 -

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

CFTC
19 / 20 RUB Non-Commercial

71 - USD/RUB 1,200 -
69 1,000 - ] —
67 - 800

600
65 -

400
63 -

200
61 7 0 . |
59 A -200
57 1 -400 -
55 . . . . . . . -600 -

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

2019

7 1

CFTC



(IMM

21 / 22 BRL Non-Commercial
42 7 USD/BRL 30 -
20 -
40 -
. |||‘||| |
38 1 0 .‘II'lllH |||l l'" I\I III YT}
w W ki’
36 - 10 -
20 -
34 -
_30 .
3.2 1 -40 -
[ | —
30 . . . , , , . 50 -
17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03 17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03
CFTC
23 USD Non-Commercial 24 IMM
105 0 .
JPY 12,500,000
108 1 UsD - 300
EUR 125,000
101 { =——
L 200 GBP 62,500
% AUD 100,000
97 - 100 NZD 100,000NZ
95 - Lo CAD 100,000
93 A CHF 125,000
- 100
o1 | RUB 2,500,000
50 F -200 MXN 500,000
BRL
87 ‘ ‘ . . ' ' . 300 100,000

17/06 17/09 17/12 18/03 18/06 18/09 18/12 19/03

CFTC ICE CFTC

2019 7 1 6



