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(IMM

2 IMM Non-Commercial
2020/3/10  2020/3/17  2020/3/24  2020/3/31 2020/417 2020/4/14 4

UsSD 5.4 -77.8 -83.5 -91.0 -97.4 -105.7 -94.4 20.1
469.9 323.6 278.3 264.3 257.2 257.1 264.2 472.5
464.5 401.5 361.8 355.3 354.6 362.8 358.6 452.5

JPY 9.7 38.2 26.8 21.3 25.8 26.4 25.1 -11.0
73.0 66.5 63.5 56.3 56.6 58.1 58.6 61.5
63.4 28.3 36.7 35.1 30.8 31.7 33.6 72.5

EUR -17.9 44.7 82.6 102.4 108.4 118.9 103.1 -25.2
216.9 202.3 205.5 213.8 219.5 226.6 216.3 221.9
234.8 157.6 122.8 111.4 111.0 107.7 113.2 247.1

GBP 21.2 14.0 8.0 3.9 2.8 2.5 4.3 14.7
45.3 42.6 34.2 28.8 24.1 23.9 27.8 44.8
24.0 28.6 26.2 25.0 21.2 21.3 23.4 30.1

AUD -35.1 -17.2 -15.0 -19.4 -21.8 -22.9 -19.8 -23.3
32.4 23.5 18.5 16.7 16.3 14.2 16.4 27.5
67.5 40.8 335 36.2 38.2 37.1 36.2 50.8

NzD -9.6 -12.1 -9.3 -9.6 -8.8 -8.9 9.1 -6.8
13.0 5.9 4.1 4.8 6.0 55 5.1 10.1
22.6 18.0 13.4 14.4 14.7 14.4 14.2 16.8

CAD -1.4 -6.8 -20.2 -15.6 -17.5 -17.1 -17.6 1.8
35.0 30.4 14.7 15.3 12.2 13.0 13.8 36.4
36.5 37.1 35.0 30.9 29.6 30.1 31.4 34.6

CHF 0.8 9.6 6.2 6.4 7.2 6.1 6.5 4.0
17.9 18.2 13.1 13.5 14.4 15.1 14.0 17.7
17.1 8.6 6.9 7.1 7.2 9.1 7.6 13.7

MXN 27.0 7.4 4.4 1.6 1.2 0.7 2.0 25.7
31.0 12.1 8.2 6.0 55 6.4 6.5 32.6
4.0 4.7 3.8 4.4 4.3 5.7 4.5 7.0

RUB 9.3 1.4 1.6 1.3 1.7 1.3 1.5 7.1
10.3 2.8 2.4 2.2 2.8 2.9 2.6 8.0
1.1 1.5 0.9 0.9 1.1 1.6 1.1 0.9

BRL -8.6 -6.8 -6.5 -5.3 -1.8 -1.8 -3.9 -6.3
0.8 0.8 0.6 0.8 0.9 1.1 0.8 1.6
9.4 7.6 7.2 6.1 2.7 2.9 4.7 7.9

USD
USD RUB BRL
CFTC
2020 4 20 2



(IMM

3 / 4 JPY Non-Commercial
118 7 USD/IPY 15,000 - — -
116 - 10,000 -
114 - 5,000 -
12 o 4 vl""llh il
110 - -5,000 -
108 - -10,000 -
106 - -15,000 -
104 4 -20,000 .
102 . . . . ; ; . -25,000 -
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01 18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01
CFTC
5 / 6 EUR Non-Commercial
1.27 - EUR/USD 400 -
1.24 - 300 -
101 - 200
“ 1l
[
o JILILTA |
1.15 -
-100 -
1.12 - 200 -
1.09 - 300 -
1.06 . . . . . : . -400 - — -
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01 18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01
CFTC
7 / 8 GBP Non-Commercial
1.45 4 GBP/USD 80 - — —_—
60 -
1.40 - 20 -
20
1.35 -
o -ny 1l Il‘llllllllli._
1.30 - 20 -
40 A
1.25 - %0 4
-80 -
1.20 -
-100 -
1.15 : . : : . : : -120 -
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01 18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01
CFTC

2020 4 20



(IMM

9 / 10 AUD Non-Commercial

0.80 - AUD/USD 100 -
0.78 -
0.76 -
0.74 -
0.72 -
0.70 -
0.68 -
0.66 - -50 1
0.64 -
0.62 - -100 -
0.60 -

0.58 T T T T r T T
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01

2150 - — —
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01

CFTC
11 Nz / 12 NZD Non-Commercial
0.76 o NZD/USD 60 - Nz
0.74 -
40 -
0.72
0.70 - 20 '
0.68 - 0 - Iu 1 ML
0.66 -
0.64 - -20 1
0.62 - 40 -
0.60 -
_60 _
0.58 -
0.56 . . , ’ ’ . . 80 - f—
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01 18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01
CFTC
13 / 14 CAD Non-Commercial
1.50 4 USD/CAD 100 - — —_
80 -
1.45 -
60 -
1.40 - 40 1
o it
20
1.30 40
60 -
1.25 -
_80 4
1.20 . . . . . : . -100 -

18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01 18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01

CFTC

2020 4 20



(IMM

15 / 16 CHF Non-Commercial
1.04 - USD/CHF 60 -
40 -
1.02 -
20 -
1.00 0 A VINUALTIT
0.98 - 20 -
40 -
0.96 -
_60 .
0.94 -
_80 -
0.92 . . . . . ; : -100 -
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01 18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01
CFTC
17 / 18 MXN Non-Commercial
26 7 USD/MXN 1,400 - — —_—
25 - 1,200
24 1,000 -
23 - 800
2 | 600 -
400 A
21 -
200 -
20 -
0 -
19 -
200 -
18 1 -400
1 ' ' ' ' ' ' ' 600 -
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01 18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01
CFTC
19 / 20 RUB Non-Commercial
80 - USD/RUB 1,400 -
1,200
75 1,000
800
70 600
400
65 - 200
0
60 - -200
-400
| —
55 : : . . . . . -600 -

18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01 18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01

CFTC

2020 4 20



(IMM

5.4
5.2
5.0
4.8
4.6
4.4
4.2
4.0
3.8
3.6
3.4
3.2
3.0

21

/

USD/BRL

18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01

22 BRL

Non-Commercial

18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01

CFTC
23 USD Non-Commercial 24 IMM
JPY
103 0 12,500,000
EUR 125,000
101
200 GBP 62,500
% AUD 100,000
o7 100 NZD 100,000NZ
95 0 CAD 100,000
93 CHF 125,000
-100
01 RUB 2,500,000
89 -200 MXN 500,000
- BRL
. ' ' ' ‘ ‘ ‘ ‘ 200 100,000
18/04 18/07 18/10 19/01 19/04 19/07 19/10 20/01
CFTC ICE CFTC
2020 4 20



