HFFIRTT

One MIZUHO

20214 9AH6H

IMM BE WD RI 3B (2021 5 8 A 31 HREFR)
A—RADOEWVFHM 2020 F 3 A UBREORIEKEZERH

KESREMIEIZEESR (CFTC)NHERLI: IMM BEEWIZ&DE. &
##7 (Non Commercial, JEFEEIRM) IC&SHFE 8 BEDKFILERKAR
S avDEBEWELE . BED 91.1 ERILMS 116.6 ERILARTEIC
BEmALE(BER 1),
cFEBBETIK. A—ODEVEHLEEHNFLEAD 36.2 EFILHS 155 &
RILARLEIZHEEME/ N, 2020 & 3 AICELMEFSICEC TLUBO RIEKE
EBEHLI=. AFERILITIELA®D 4.7 ERILOEBEWNFLEND 2.3 ERILD
FTURFBLIZELL =, YL LD DI(E 2020 £ 12 AU LT,
« T ZRLOFTYHLEIXEHED 41.1 ERFLHD 44.0 ERILA~ 10 B
EHETIHLALIZoNZ FLDOFEYESELELED 0.3 ERILAS 1.5 EF)L
AFTBEIZHEENL K, RAARTSUDBEVEEEXEHED 5.6 ERLMS
5.4 fBRI)LA 3 BEEH T/ L=,
—A.AOFTYHLE THHED 76.0 BRILHDS 7T1.7BRILA 4:BRYIZ
Ltz ERURFDOFYHEELEED 14.4 ERLMS 12.8 BRILA
BN AT ARVDFTYHFESLELAD 5.9ERFILHG 5.2 BRILA~HE/
L=,
TRFESHEEAMRD L IVOEBBER TIERWLA, TSVILLTILD
BEWNELEILEHED 2.5 BRILMS 2.4 BRILA 4 BE#H TR/ L=, —
A.OVTFIL—TIOENEEEIERIAD 4.4 ERILNG 7.3 ERILAS
BEEH TR,

= 1:IMM BB EHD RV RS 3> (Non-Commercial, T 8 BEARK)

400 7 (f&F)L)

300
200
100

0

-100

-200 CHF
NzD AUD . GBP
-300
EUR I PY usbD
-400
19/09 19/12 20/03 20/06 20/09 20/12 21/03 21/06

CE) TR TFREIEBEELVRILEY, IAFRIEEBEFTY/FILENETRY, USD Ruk-

ROLAVEEBEBEDOR VMR I DEEHE,
(BH)CFTC., FI—LnN—4 #F1FERIT

UMM S8 &5 1. CME (S h = -~ —H U ZAVEE T CTHE IS QBB e DR Vv
BT DI ECTHY . IR AR B KR B OB TR R ORY v ar (X)) BRERShD,

20214 9A6H

miSEELR
F—IY—4 k- TA/3RE
FESk K

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

T—4yk-Ta/IRb
BER EX

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

Y—4yk-Ta/3RE
& EX

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

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



AT IFRITIMM BEEY DRSS 3 EA

B 2: IMM B E E£WIZH175 Non-Commercial DRI a> (fER)L)

2021/7/27  2021/8/3  2021/8/10  2021/8/17  2021/8/24 2021/8/31 458 T 1388

USDFRyhk-RIS 3y 35.6 26.7 37.5 15.5 91.1 116.6 65.2 -28.7
avy 542.1 526.3 562.5 558.4 569.7 579.1 567.4 498.7
a—k 506.5 499.6 525.0 542.9 478.6 462.5 502.3 527.4

JPYRyh-ROT 3y -68.2 -63.3 -68.6 -712.1 -76.0 -71.7 -72.1 -66.2
avy 37.5 34.9 41.5 314 30.5 33.0 34.1 35.2
o3—hk 105.8 98.1 110.0 103.5 106.5 104.7 106.2 101.4

EURRyk-RIS 3y 56.3 56.4 49.6 84.4 36.2 15.5 46.4 90.2
avy 208.7 295.2 311.8 341.8 285.3 281.3 305.1 311.0
a—k 242.4 238.9 262.2 257.5 2491 265.9 258.7 220.8

GBPRyhk-R¥ L3y -4.9 -0.1 6.1 4.0 -14.4 -12.8 -4.3 6.5
avy 35.7 37.5 38.7 36.0 33.9 314 35.0 40.7
o3—hk 40.7 37.6 32.6 32.0 48.3 44.2 39.3 34.2

AUDF kRO 3y -29.0 -30.5 -36.2 -36.5 -41.1 -44.0 -39.5 -25.5
avy 42.3 42.7 42.1 46.5 44.2 34.7 41.9 40.3
a—t 71.2 73.2 78.4 83.1 85.3 78.6 81.3 65.8

NZDFyh-ROSay 1.0 -0.2 -0.7 -0.2 -0.3 -1.5 -0.7 1.1
avy 13.6 1.9 12.1 1.5 12.0 12.5 12.0 13.2
o3—hk 12.6 121 12.8 1.7 12.2 14.0 12.7 121

CADF kR 3y 4.3 5.9 52 21 4.7 -2.3 24 17.7
avy 37.3 36.7 36.3 36.8 35.0 32.2 35.1 46.6
a—t 33.1 30.8 31.1 34.7 30.4 34.5 32.7 28.9

CHF#wk-RI 3y 11.6 10.4 13.1 7.6 5.6 5.4 7.9 10.5
avy 25.0 22.9 25.1 19.6 20.0 19.5 211 23.1
o3—hk 13.4 12.4 12.0 12.0 14.4 14.0 131 12.6

MXNF k- RO a> -6.6 -5.4 -5.9 -4.8 -5.9 -5.2 -5.5 -5.6
avy 16.4 17.8 17.4 191 17.6 17.9 18.0 17.2
a—k 23.0 23.2 23.3 23.9 23.5 23.2 23.5 22.9

RUBRwk-RTL 3> 2.6 3.1 3.6 4.0 4.4 7.3 4.8 3.1
avy 6.6 7.4 7.4 8.2 8.2 8.7 8.2 6.5
o3—hk 4.0 4.4 3.8 4.3 3.8 1.4 3.3 34

BRLR k7RIS aw 4.2 4.5 4.0 3.6 25 24 3.1 3.8
avy 5.6 6.1 5.0 4.9 4.3 3.9 4.5 54
a—k 1.4 1.6 1.1 1.3 1.8 1.5 1.4 1.6
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