HFFIRTT

One MIZUHOD
2021 %10 B 25 H

IMM BE EMDRI T3 B (2021 £ 10 A 19 HEFR)
2021 & 3 AR TRADKENHGADTEYFS

s KEMEYEEIZEER (CFTC)NERKRL: IMM BEEAWYIZLSE. & TG E XS
B/ (Non Commercial, JEEEERFD) ICLHEE 8 BEDKKFILERKR F—IX—ryk-T/IRE
SLavDBENELE (L. BHED 228.6 {ERILMD 222.9 BRILAFHEIZ f_iiffs
%ﬁ%ﬁﬁ’]\bf’ (.i 1 ) o daisuke.karakama@mizuho-bk.co.jp
cFE 8 BETIK.AFFFILOFTYELEENFLEAD 22.4 ERLMS 8.8

BRILA~E 3 BESYITHE/N, ZARURILEHAD 10.2 ERILOFEYELNDS Y—4yk-Ia/3Rb

1 4 ERILOEWNFLIZELT, N EX
- Ffo. A—-AOFYHEEIEATED 26.5 ERLADS 17.6 {ERILARLEIS et honechi@mizho-ok o p
EEME/I LIz, ZFILOFZTYEFEELRIED 64.4 ERLHS 56.8 EFIL
ARLBISHEEHE /N AF ARV DFTYFEEIXFHED 9.5 ERILMGIE T—hryheTa/3Z R
XX R L oT, B OREKX

« — A . HAOFYEHLEIXFHED 84.3 EFILHID 1123 ERILATIHEIZH:E 03-3242-7065

takahiro.hori@mizuho-bk.co.jp

=M K, 2021 & 3 BIZFEYEFLICEEL TUIRD R RKEETFH L=,
s Fr . RARITZUDFTYEEESHLRAGAD 17.4BEFILHG 23 8 BRILAHLE

. AE HE
Ko NZ FILOBWMFLFITERED 6.1 FILAD 4.6 BRILAHE/INLT=, 03-3242-7065
M J:.:EIE 8 ﬁ‘b‘“ﬁi#‘f’)*‘/a‘/G)ffﬁﬁk'ﬁﬁf‘[j:t;l,\bi El:/-?)l/—j‘)l/ yuki.ooshima@mizuho-bk.co.jp

DEWNMFEEIZRHEAD 6.7 ERILAD 7.8 BRILA 3B RYIZHERLT=,
TSDUIILTZILDFTYELEIZEHED 0.1 ERILALIFIFEIEEFRE L
7=,

% 1:IMM BEEHD RV RS 3> (Non-Commercial, T 8 BEARK)
400 < (fERIL)
300

200

100

-100

-200 CHF
NZD AUD — Gpp
=300 EUR I UsD
-400
19/10 20/01 20/04 20/07 20/10 21/01 21/04 21/07

GE)IZTIF. TSRFEZEBEBLVRILEY . /A4 FRIEZRBEFTY/FILELETRT , USD Hyb-
ROLAVEEBEBEDOR VMR I DEEHE,
(B#)CFTC, FIL—LN—5 HF(FRIT

U IMM S8 &5 1. CME (S = -~ —H W A AVEE T B IS QBB e DR Vv
VBT 2B RERHCHY | ElH AN B KR B OB TREROR T v ay (BE) BRERSND,

2021 %10 A 25H 1



AT IFRITIMM BEEY DRSS 3 EA

B3 2: IMM @& 128 +5 Non-Commercial DRI 3> (ER)L)

2021/9/14  2021/9/21  2021/9/28  2021/10/5 2021/10/12 2021/10/19  4:EFH 1388

USDFRyhk-RISav 99.5 141.8 161.4 232.0 228.6 222.9 211.2 116.9
avy 521.0 568.5 609.9 655.5 662.6 662.3 647.6 582.6
a—k 421.5 426.7 448.5 4235 434.0 439.4 436.4 465.7

JPYRyh-ROT 3y -68.7 -64.2 -712.6 -71.4 -84.3 -112.3 -85.2 -74.2
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o3—hk 93.5 90.3 112.2 106.8 123.7 151.3 123.5 108.5
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avy 275.2 277.6 284.8 285.3 291.9 281.1 285.8 291.6
a—t 234.2 259.9 283.6 317.7 318.4 298.7 304.6 267.0

GBPRyhk-R¥ T3y 4.1 -0.2 1.7 -17.1 -10.2 1.4 -6.0 -4.9
avy 38.1 443 49.0 41.0 39.7 42.3 43.0 37.9
o3—hk 34.0 44.5 47.3 58.1 49.9 41.0 49.1 42.8

AUDR kRO 3y -61.0 -61.9 -62.5 -65.6 -64.4 -56.8 -62.3 -49.4
avy 9.6 17.9 13.3 12.7 8.2 8.7 10.7 26.7
23—t 70.6 79.8 75.8 78.4 72.6 65.5 73.1 76.1

NZDF kRIS ay 4.4 5.7 7.1 5.6 6.1 4.6 5.9 2.6
avy 12.5 13.8 12.7 12.5 14.2 15.0 13.6 13.0
o3—hk 8.1 8.1 5.6 6.8 8.1 10.4 7.8 10.3
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CHF#wk-RI 3y -8.0 -12.5 -15.6 -21.1 -17.4 -23.8 -19.5 -3.4
aovy 8.4 10.1 9.1 3.1 4.8 3.2 5.0 14.3
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avy 2.7 2.5 23 1.9 2.6 2.9 24 3.7
a—t 1.3 1.5 1.4 23 2.7 3.1 24 1.7
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