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USDHRyhk-RISav -312.5 -349.6 -354.2 -348.5 -308.6 -304.1 -328.9 -302.4
avy 283.9 260.6 259.3 276.4 291.6 294.3 280.4 276.4
a—k 596.4 610.2 613.6 624.9 600.2 598.3 609.3 578.8

JPYRyh-ROT 3y 61.1 60.9 60.2 54.3 53.1 41.4 52.2 53.5
avy 84.2 76.9 77.2 76.6 82.9 72.6 77.3 74.7
o3—hk 231 16.1 17.0 22.3 29.7 31.2 25.1 21.2

EURRwk-RIS 3y 219.8 237.9 247.8 251.3 206.3 212.4 229.5 221.6
avy 345.6 349.1 358.6 361.9 326.5 334.7 345.4 334.3
a—k 125.8 111.2 110.8 110.6 120.3 122.3 116.0 112.7

GBPRyhk-R¥ T3y 3.1 1.1 1.7 6.8 8.2 18.2 11.2 3.0
avy 30.3 40.9 39.1 40.7 45.8 52.3 44.5 34.8
o3—hk 271 29.9 27.4 33.8 37.6 34.0 33.2 31.8

AUDF kRO 3y -3.0 4.2 3.7 0.6 -1.1 -0.2 0.8 -2.7
avy 46.4 47.0 46.1 43.7 42.4 43.3 43.9 40.7
a—k 49.4 42.7 42.4 43.1 43.5 43.5 43.1 43.4

NZDFyh-RISay 8.7 10.6 11.4 10.7 8.4 8.4 9.7 8.7
avy 19.3 18.9 19.9 20.4 21.9 211 20.8 20.9
o3—hk 10.6 8.2 8.6 9.7 13.6 12.7 1.1 12.3

CADF kR 3y 11.5 9.5 8.1 10.8 12.6 7.5 9.8 0.5
avy 32.8 34.1 34.3 42.3 36.5 34.9 37.0 31.2
a—k 213 24.6 26.2 314 23.9 274 27.2 30.8

CHF#wk-RI 3y 13.3 16.9 13.3 14.2 20.4 16.0 16.0 16.6
avy 247 28.8 24.9 24.9 30.9 26.3 26.7 27.2
o3—hk 11.4 11.9 1.7 10.6 10.5 10.3 10.8 10.6

MXNFwk- RS> -1.9 -1.4 -2.0 -0.2 0.7 0.4 -0.3 1.3
avy 13.2 14.5 13.4 14.6 13.3 13.2 13.6 14.8
a—k 15.2 15.9 15.4 14.8 12.5 12.9 13.9 13.6

RUBRwk- R 3> 0.3 0.6 0.3 -0.2 -0.2 -0.1 0.0 -0.3
avy 25 23 24 22 2.0 27 23 24
o3—hk 23 1.7 2.1 2.3 2.2 27 23 27

BRLR kRIS 3> -0.6 -1.1 -1.3 -1.6 -2.7 -3.2 -2.2 -2.2
avy 2.0 24 24 2.6 24 1.9 23 22
a—k 2.6 3.5 3.8 4.2 5.1 51 4.5 4.5

CE) YR RO avIE, TSRFEZEBEOOLS ROV ay  RAFRFEZEBEED a— b ROLaVERTUSD AV T EEBEDa—k
BiHE. D a— IR BEOOV T OEEE. *yb ROV ERBEDORYL ROV DEHEDOHFEEHICLEZLD BHE. KD

USD R¥<avIid RUB., BRL IF&F %L,

(BH)CFTC, TIL—LnN—4  HTIFEIT

2021 %2 H 158 2



AT IFRITIMM BEEY DRSS 3 EA

E3: 3:F)L/AEE

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

104 A

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

B3 4:JPY /R 3> (Non-Commercial)

10,000 - (&)

5,000 -

0 _H|||||||||H|H|HH‘HHH“H“ ‘
-5,000 - ' I l

-10,000 -

-15,000 -
Y3—+ mmmOvy

Fuk

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

(B TI—LN—5

(B#)CFTC., FI—Ln—4  HFIFRIT

Bk 5: 1—0/F)L#E15
1.24 - (EUR/USD)

1.22 A

1.20 -

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

E% 6:EUR 7R¥ ¥ 3> (Non-Commercial)

400 - (fEa—n) S3—k 0Ly ESVIS

300 -

200 -

A
N Tl

-100

-200 -+

-300 -

-400 -
19/02 19/05 19/08 19/11 20/02 20/05 20/08 20/11

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

E% 7: RUFIFILIRE

1.40 7 (GBP/USD)

1.35

1.15

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

B3 8:GBP /K<< 3> (Non-Commercial)

60 - ({BRUK) a—F mmmnOvy SIS
40 -

20 -

o - |I|||I|||||||..; w...n. vl |

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

(B TI—LN—5

2021 %2 H 158

(&#)CFTC., FI—Ln—4 HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

Hz 9:Z|FILIFILHE

(AUD/USD) 80

0.80
0.78
0.76
0.74
0.72
0.70
0.68
0.66
0.64
0.62
0.60
0.58

60
40
20 A

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

19/02 19/05

i 10:AUDI::):/

(B=ERIL)

a—k Ly

3> (Non-Commercial)

I|.Ill|
o/

e

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

(B TIL—Ln—Y

(B#)CFTC., FI—Ln—4 HFIFRIT

B 11:NZ FJLIK)LiBES

0.74

0.72

0.70

0.66

0.64

0.60

0.58

0.56

(NzD/USD) 40

20

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

(f&NzEJL)

a—hk

E% 12:NzD R¥<3> (Non-Commercial)

il

[ W=y Tk

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

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

B3 13: FILIAF S RILIEES

1.50

1.45

1.25

1.20

(USD/CAD) 100
80
60
40

20

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

B3k 14:CAD R

(BAFFEL)

3> (Non-Commercial)

Sa—t w—Ovy

Fuk

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

(BT I —Ln—Y

2021 %2 H 158

(&#)CFTC., FI—Ln—4 HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

BEF& 15: FILIRA RISV HE

B3 16: CHF 7R<<3> (Non-Commercial)

1.04 - (USD/CHF) 40 - (BI7V)
1.02 -

20 -
" ML
095 o Lt
0.96 -

20 A
0.94 -
0.92 - -40 -
0.90 -

60 -
0.88 -

DER N =2 Fubk
0.86 : : : : : : : -80 -
19/02 19/05 19/08 19/11 20/02 20/05 20/08 20/11 19/02 19/05 19/08 19/11 20/02 20/05 20/08 20/11

(BH) T I—LN—5 (B#)CFTC, FI—LN—T  HT(ZERIT

B 17:RILIAZSaRYIES

26 - (USD/MXN)

25
24
23 A
22
21
20
19 1

18

17 T T T T T T T

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

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

1,400

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

o0 -
200 -

-400

-600
1

1 (BRY)

a—bF mmmnOoVy

Ryk

9/02 19/05 19/08 19/11 20/02 20/05 20/08 20/11

(B TIV—L—5

(B#)

CFTC. FIL—LN—4  #HTFRIT

Ezz 19:F)L/As 7L —J L85

85

80

75

70

65

60

55

- (USD/RUB)

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

Ez 20:RUB 7R < 3> (Non-Commercial)

1,400

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

0 -
-200 A
-400 A

-600

EBL—TL)

| a—h Sl
19/02 19/05 19/08 19/11 20/02 20/05 20/08 20/11

_— Y

(B TI—LN—4

2021 %2 H 158

(&#)CFTC., FI—Ln—4 , HTIFRIT



AT IFRITIMM BEEY DRSS 3 EA

% 21:FILITSILLTIIEE E 3% 22:BRL 7R<< 3> (Non-Commercial)
6.5 7  (USD/BRL) 40 1 (fBL 7))

30 -
6.0 -

20 -
55 | 10 -

| il
50 10 -

_20 -
45

_30 -
4.0 40 -

50 -
3.5 -

60 1 Ya—t mmmpnyy S
3.0 . . - - - - - 70 -

19/02 18/05 19/08 19/11 20/02 20/05 20/08 20/11 19/02 19/05 19/08 19/11 20/02 20/05 20/08 20/11
(BT IL—L—4 (BH)CFTC., TIL—LN—5 HF(FIBIT
B35 23:USD << 3> (Non-Commercial) ER LIS H HF 24: IMM BB EMICHBT5EERDEFEHA
103 ¢ (FLIE%D) (BFIL) - 400 R BEQHEM

JPY 12,500,000H
- 300
101 EUR 125,000—A
- 200 GBP 62,500/ R K
9 - L 100 AUD 100,000& KL
o | L 6 NzZD 100,000NZKJL
CAD 100,000+ %KL
- 100
95 CHF 125,000/ X275
N - 200 RUB  2,500,000/L—7 /L
03 - usDrwk-ARo 3>
- -300 MXN 500,000 4% Ry
—_— R AT YIR BRL 100.000
91 r r r r r -400 ’ L7

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

(BH)CFTC, ICE, TIN—LiN—5 HT(ZERIT (B#)CFTC. #F1F8R1T

LEHIFRIREMOAZEHNELTHERLIZLOTHY . HEDEGIDENFEZBHELI-LDTEHYFEREA, DERIIEET
EHEHMLRRICE SV TERENTOET A, TDIEHNE. BEUZRAEITHLDTREHYEL A, CCISRESA-AE
FHEAHERBLICERTSNSLLHYFT . REICETIRERE L. BERCEHFDHIMTHESSESITEELRALLETFET,
Fl- AEMOEEREAHTZRITICEL. TOBMEROLT B TSIAELFERTHILEZELET 4H. BTEXER
ERETOHMRMLTEYFTY  ATHLDREDFERIRMELEFTNLGVG S BREFLEFEITIEEHPLUIIL,

2021 %2 H 158 6



