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USDAwk-RTS 3> -83.5 -91.0 -97.4 -105.7 -106.9 -95.7 -101.4 -1.7
ovy 278.3 264.3 257.2 257.1 263.4 279.2 264.2 427.8
Ta—k 361.8 355.3 354.6 362.8 370.3 374.9 365.6 429.5

JPYRyhk-7ROI 3> 26.8 21.3 25.8 26.4 30.2 37.8 30.0 1.3
nvy 63.5 56.3 56.6 58.1 62.3 70.1 61.8 63.2
La—bk 36.7 35.1 30.8 31.7 32.1 32.3 31.8 61.9

EURFR kRS 3y 82.6 102.4 108.4 118.9 118.4 107.8 113.4 3.5
avy 205.5 213.8 219.5 226.6 231.2 226.2 225.9 220.0
<a—hk 122.8 111.4 111.0 107.7 112.9 118.5 112.5 216.5

GBPRyhk-7RoI 3> 8.0 3.9 2.8 25 1.1 5.2 0.2 11.5
ovy 34.2 28.8 24.1 23.9 22.7 24.4 23.8 40.5
Ta—k 26.2 25.0 21.2 21.3 23.7 29.6 24.0 29.0

AUDFRwk-7R 3> -15.0 -19.4 -21.8 -22.9 -21.9 -24.5 -22.8 -24.4
nvy 18.5 16.7 16.3 14.2 135 14.1 14.5 25.1
La—bk 335 36.2 38.2 37.1 35.3 38.6 37.3 495

NZDFyhk-RPL 3> -9.3 -9.6 -8.8 -8.9 -8.5 -8.3 -8.6 -8.3
avy 4.1 4.8 6.0 5.5 4.9 6.0 5.6 8.5
Ta—k 13.4 14.4 14.7 14.4 13.4 14.3 14.2 16.8

CADFRwhk-RI 3> -20.2 -15.6 -17.5 -17.1 -16.8 -20.7 -18.0 5.4
nvy 14.7 15.3 12.2 13.0 13.9 11.5 12.6 29.5
<3—h 35.0 30.9 29.6 30.1 30.7 32.2 30.7 34.9
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La—bk 6.9 7.1 7.2 9.1 10.1 8.8 8.8 13.1
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aovy 8.2 6.0 55 6.4 53 6.6 6.0 25.0
Ta—k 3.8 4.4 4.3 5.7 5.0 4.9 5.0 6.1

RUBR Yk -RTLay 1.6 1.3 1.7 1.3 1.4 1.9 1.6 5.5
nvy 2.4 2.2 2.8 2.9 25 2.9 2.8 6.4
<3—h 0.9 0.9 1.1 1.6 1.1 1.0 1.2 0.8
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La—bk 7.2 6.1 2.7 2.9 3.1 2.9 2.9 7.1

GE)Ryb RO avik, T5REEBEBEDALY ROy YA T RAFEBEDN I I—hROL3VERT, USD AVS FEBED T a—H
DEFHE. 3—FEIBZBEOOV T DEFHE. Ry ROLaVEEBEEDR VM RO IV O EHEOFBEHICLIZLD . BB RO
USD 7KL avid RUB, BRL [F&FEALY,

(BH)CFTC, TI—Ln—5  #FIFRT

2020%5A7H 2



AT IFRITIMM BEEY DRSO L3 EE

X 3:K/L/MAE

116 7 (USD/JPY)
114 -
112 -
110 A
108 -
106 -

104

102 T T T T T T T
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

B 4:JPY R 3> (Non-Commercial)

15,000 - (BFD Ya—b mmmnOvy Fuk

10,000 -
5,000 -
o W il il
-5,000 -
-10,000 -
-15,000 -

-20,000 -

-25,000 -
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

(B TIL—LN—Y

(B#H)CFTC., FIL—LnN—4  HTIFRIT

E% 5:1—0/F)L1815
1.22 - (EUR/USD)

1.20 4

1.08 -

1.06 T T T T T T T
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

B 6:EUR R 3> (Non-Commercial)
400 - (Ea1—n0)
300 -
200 -
100 - |
o ||||III|||‘ Ly A||||||
200 -

-300 -

400 - Sa—t Oy eSS
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

(BT IL—Ln—5

(B CFTC, TI—Ln—45  #FZ8RIT

Bx 7: RUF/FILEE

1.40 4 (GBP/USD)

1.20

1.15 T T T T T T T
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

B3 8:GBP R+ 3> (Non-Commercial)

ESN

80 ({BRUK) a—F mmmnOVY
60 -
40 -

o -

-100 -
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

(BF)TI—LN—=Y

2020%5A7H

(BH)CFTC, TI—LN—4, #F(FRIT



AT IFRITIMM BEEY DRSO L3 EE

Bz 9:ZF/L/IFILIRE
0.78 - (AUD/USD)
0.76 -
0.74 -
0.72
0.70
0.68 -
0.66 -
0.64 -
0.62 -
0.60 -

0.58 T T T T T T T
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

B 10: AUD 7R¥ 3> (Non-Commercial)

100  (BZFWL)

| \
150 - Sa—h  —Oy ok

18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

(B TIL—LN—Y

(B#H)CFTC., FIL—LnN—4  HTIFRIT

% 11:NZ FIL/IFILIE5
0.72 o (NzD/USD)
0.70
0.68
0.66 -
0.64 -
0.62
0.60

0.58

0.56 T T T T T T T
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

B 12:NzD 78+ 3> (Non-Commercial)

40 - ({BENZF)L)

20 A

La—f mmmmOLy

Rk
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

(BT IL—Ln—5

(B CFTC, TI—Ln—45  #FZ8RIT

B 13:FILAF S RILIEE

1.50 - (USD/CAD)
1.45 -

1.40

1.30

1.25

1.20 T T T T T T T
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

BJ%& 14:CAD 7R3 3> (Non-Commercial)

100 - ({EHFEEIL)
80

ok

La—b mmmm OVY

60 -
40 A

ZZ , 1‘"llllnl...n""l"llui'l

illll

18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

(BF)TI—LN—=Y

2020%5A7H

(BH)CFTC, TI—LN—4, #F(FRIT



AT IFRITIMM BEEY DRSO L3 EE

R & 15: FILIRA RIS H158

B 16:CHF AR 3> (Non-Commercial)

1.04 - (USD/CHF) 60 - (fEZ5>)
Ya—t vy bk
40 -
1.02 -
20 A
1.00
0 -
0.98 - -20 A
-40
0.96
-60 -
0.94
-80
0.92 T T T T T T T -100 -
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02 18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02
(B TIL—LnN—5 (BH)CFTC, TI—LN—45  # T FRIT

B 17:RILIAZSaARYIEE

26 7 (USD/MXN)

25 A

24 A

23 A

22 A

21 A

20 A

19

18

17

18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

EF 18:MXN ;R 3> (Non-Commercial)

1,400

1,200 -
1,000 -

800 -

600

400

200

0

-200
-400
-600 -

1

1 (fBRY)

Ya—+ mmmnOvy FRyb

il AumM\H||H||I\\IN\|\|||\n\\I\HH||\H|““|||||L_A

8/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

(BT IL—Ln—5

(BH#)

CFTC. FIL—LnN—4  #FIFBRIT

& 19:F)L/as 7L —J L5

80

75

70

65

60

55

- (USD/RUB)

18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

BJ%& 20:RUB 7R< 3> (Non-Commercial)

1,400

1,200 1
1,000 -
800 -
600 -
400 +
200 A

0
-200
-400

-600

S(EL—=TL)

[ E=b2%y)

J ook
18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02

a—hk

(BT I —LN—45

2020%5A7H

(BH)

CFTC. T I—Lin—4 #F|E8B1T



AT [FRITIMM BEEY DRI a3 EE

R 21:FILITSC LT ILVEE B % 22:BRL 7R3> (Non-Commercial)
5.8 7 (USD/BRL) 40 - ({BELTIL)
5.6 - 30 -
5.4 -
52 - 20 1
50 - 10 -
48 - 0 -
4.6 - 10 -
4.4 -
_20 -
4.2
4.0 -30 A
3.8 1 -40
3.6 1 50 -
3.4 i
3.2 -60 La—t wm Uy Rk
3.0 . . . . , , i 70 -

18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02 18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02
(B TIL—LN—Y (BH)CFTC, TI—LN—45  # T FRIT
B%& 23:USD k<< 3> (Non-Commercial) ER LIS EF 24: IMM BEAMB T35 EEOEEHAL
105 1 (FIL#E%D (&KLY [ 400 R BEDHENM
103 JPY 12,500,000M
101 | 30 EUR 125,0001—0

- 200 GBP 62,5007 R

99 - .

AUD 100,000%kK)L
97 - - 100 .

NzZD 100,000NZK /L
95 - -0 CAD 100,000hF%KJL
93 - oo CHF 125,000Rf R 75
91 - RUB 2,500,000/L—7JJL

USDRYk-RI a2
g | FARIZZZ L 00 MXN 500,000 4% 3=y
— A ToHR

87 _— 300 BRL 100,000L 7 )L

18/05 18/08 18/11 19/02 19/05 19/08 19/11 20/02
(B#)CFTC. ICE, FI—LN—45  #FFERT (&) CFTC, # T 1F4R4T

LEHIFERIRMOAZBEHELTHERLIZLDTHY . FEDREIDBFZENELILDTREHYFEREA BERITIERT
EHEHILIRRMICE SO THERSNTOET D, TOIEHN. BEMEZRIITILDTRHYFL A CCITRBSNENE
FEANERGLICERSNSLLHYFT . REICHTIRBREIL. BEHRBFOHE THRSHIIITEBVEBELEITET,
Tl BEMOZEFERHTXRTICEL. EOBMEMOT REICTEIAEFERTIILEZRELFTT . 46 AITIEIXER
ERIETOARMLTEYFT  AITHCDREOFERIEMZEZFNGVES ., RIEFLEZFETLIEZHBLHZILY,

2020%5A7H 6



