HFFIRTT

One MIZUHO

202012 A1H

IMM BEEMDRT I3V BR (2020 F 11 A 24 BER)

ARILDFEYEFLEH 9B SYITHRK

KESEMIEIZEEER (CFTC)NFERLI: IMM BEEWI2&SE. &

BHH (Non Commercial, JEEEEPD ICKSEE 8 BEDKFILERKR

TLavMFEYELEIX. BHED 229.5 ERILAD 254.8 ERILAE 9B

SYICHKRLEZ(BE 1),

cTESEETHEH. HOBWFLEILFHEAD 35.6 ERLHMS 48.2 (BRIL
AER, A—ADEWNFEELEHAD 198.6 ER LMD 205.5 BERILAE
9 BESYIZHEKRLT=,

« T2 AFFRILDFEYHLEILEHED 15.5 ERILADL 13.0 ERILAL
ADEICHEER /D, RARVFOFYVEFEELILED 16.3 BERILAS 14.3 &
FILAE 5 BSYIZHE/ NN T,

s ZOEFEMN AR ARVDBEWVFLEILEHAD 5.0 EFILAL 5.9 ERL

ANERGBITHEEIE R LTz, ZERILFYHBEIXEIHED 4.5 ERLMS 3.9

BRILAFLAIZHESHE /D RARTZVDEWVFEEIERTED 20.5 EF

ILHS 20.6 BRILAEKLT=,

—ANZEILOEWNFEE(FEHEAD 6.1 ERILHS 5.8 BRILIZ6 BR

YIZHkE/MLT=,

FRFEESEEAHRI I IVOBHEETIEGLA, TIDVILLTILD

SRUBELEIFFEIED 4.0 ERILHID 34 ERILA 3 EEETHE/N, ODT

IW—DILDFYFEELIHAD 1.7 ERILAS 1.3 ERILIZHE/INLT=.

% 1:IMM BB EHD R VRT3 (Non-Commercial, T 8 BEASRK)

400 1 ({&FJL)
300 - [ MXN CHF CAD
NZD AUD W GBP
200 7 EUR — jpy USD
100 - . | "
| LTI T
0 "
-100 ] w
II"IIIII " IIII |||
LT
200 '|I|||I L
-300
-400 -
18/11  19/02  19/05 19/08 19111 20/02  20/05  20/08

CE) TR TFREIFEBEELVRILEY, RAFRIEEBEFTY/FILENETRY, USD Ruk-

ROV EEBEBEDOR YRV DEEHE,
(B#)CFTC, FIL—LN—5 HF(FRIT

UMM S8 &5 1%, CME (S h = -~ —H U A AVEE T CTHE S QBB e DR Vv

(B2 G THY . il EE B I KIE B OBGHE TIREROR Y ay () BFERSHD,

2020 12H 18

miSE XL
F—IY—4yh-TA/3RE
FEsk K

03-3242-7065
daisuke.karakama@mizuho-bk.co.jp

X—4rykeTa/IRE
EA EX

03-3242-7065
takafumi.horiuchi@mizuho-bk.co.jp

Y—4yk-Ia/3RB
& EX

03-3242-7065
takahiro.hori@mizuho-bk.co.jp

AXE HE
03-3242-7065
yuki.ooshima@mizuho-bk.co.jp



AT IFRITIMM BEEY DRSS 3 EA

Bz 2: IMM B E E£MI=H175 Non-Commercial DRI a> (f8F)L)
2020/10/20 2020/10/27 2020/11/3 2020/11/10 2020/11/17 2020/11/24 438 F 18 13:8F 1

USDHRyhk-RIS 3w -279.5 -270.7 -244 1 -243.6 -229.5 -254.8 -243.0 -287.3
avy 265.8 252.8 257.2 261.3 261.4 271.0 262.7 250.5
23—k 545.3 523.4 501.3 504.8 490.8 525.8 505.7 537.8

JPYRYh-ROT 3y 16.8 21.4 33.6 49.7 35.6 48.2 41.8 31.2
avy 55.1 55.2 61.0 66.1 48.4 65.2 60.2 58.1
o3—hk 38.3 33.8 27.4 16.3 12.8 17.0 18.4 26.9

EURRyk-RIS 3y 245.2 229.4 205.5 199.8 198.6 205.5 202.4 245.4
avy 339.7 320.6 304.9 298.9 301.8 306.7 303.1 334.3
a—t 94.5 91.3 99.4 99.1 103.2 101.2 100.7 88.9

GBPRyhk-R¥ T3y -1.6 -5.4 -9.2 -14.7 -16.3 -14.3 -13.6 -5.3
avy 32.2 25.9 22.6 23.1 22.7 25.7 23.6 30.4
o3—hk 33.9 31.4 31.8 37.8 39.1 40.0 37.2 35.7

AUDR k- RT3y 4.8 6.3 -0.9 -6.4 -4.5 -3.9 -3.9 2.6
avy 43.1 42.6 40.5 36.0 35.7 38.0 37.5 411
23—t 38.3 36.2 41.4 42.3 40.1 41.9 41.4 38.5

NZDHyh-ROSay 4.3 4.7 4.7 5.3 6.1 5.8 5.5 4.2
avy 13.1 14.8 14.6 17.6 20.2 22.5 18.7 14.6
3—hk 8.7 10.1 9.9 12.3 141 16.7 13.3 10.4

CADF kR 3y -14.5 -13.7 -15.7 -16.4 -15.5 -13.0 -15.2 -14.4
avy 18.8 18.8 16.4 19.9 20.0 24.3 201 19.3
a—k 33.4 32,5 32.1 36.3 35.5 37.2 35.3 33.8

CHF#wk-RI 3y 19.8 21.3 20.4 21.7 20.5 20.6 20.8 18.9
avy 29.9 30.5 28.5 29.2 273 27.6 28.1 271
3—hk 10.0 9.2 8.1 7.6 6.9 7.0 7.4 8.2

MXNFwk- RSO3 4.7 6.6 5.7 4.5 5.0 5.9 53 4.7
avy 13.3 15.0 12.8 141 14.7 15.8 14.4 13.0
a—k 8.6 8.4 71 9.6 9.7 9.8 9.1 8.3

RUBRwk- R a> -1.4 -1.3 -1.8 -1.7 -1.7 -1.3 -1.6 -0.5
avy 25 2.8 2.6 23 1.9 22 2.2 27
o3—hk 3.8 4.2 4.3 4.0 3.6 3.5 3.9 3.2

BRLA kRIS aw -4.9 -4.7 -4.9 -4.8 -4.0 -3.4 -4.3 -4.4
avy 1.4 1.4 1.7 1.9 2.3 21 2.0 1.7
a—k 6.3 6.1 6.6 6.7 6.3 5.5 6.3 6.1
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