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USDFRyhk-RISav 228.6 222.9 205.1 197.5 190.3 184.7 194.4 167.9
avy 662.6 662.3 654.8 630.1 625.9 634.6 636.3 610.0
a—k 434.0 439.4 449.7 432.6 435.6 449.9 442.0 4421

JPYRyh-ROT a3y -84.3 -112.3 -117.2 -118.1 -116.7 -101.4 -113.3 -88.1
avy 39.4 39.0 34.5 22.3 18.2 26.8 255 31.0
o3—hk 123.7 151.3 151.7 140.4 134.9 128.2 138.8 119.1

EURR kRIS 3y -26.5 -17.6 -16.3 -8.9 5.5 -5.4 -6.3 3.8
avy 291.9 281.1 285.4 277.2 279.0 280.4 280.5 282.0
a—k 318.4 298.7 301.7 286.1 273.6 285.8 286.8 278.2

GBPRyhk-R¥ T3y -10.2 1.4 12.9 12.8 -10.2 -26.5 -2.8 -6.1
avy 39.7 42.3 44.7 48.7 45.8 42.3 45.4 40.5
o3—hk 49.9 41.0 31.8 35.9 56.0 68.9 48.1 46.6

AUDR kRO 3y -64.4 -56.8 -56.4 -56.1 -46.8 -44.7 -51.0 -54.9
avy 8.2 8.7 13.1 14.3 17.6 22.5 16.8 18.5
a—t 72.6 65.5 69.5 70.3 64.4 67.1 67.8 73.4

NZDHyh-RISay 6.1 4.6 6.4 9.9 9.2 9.8 8.8 54
avy 14.2 15.0 17.5 19.6 18.0 18.5 18.4 14.8
o3—hk 8.1 10.4 1.2 9.7 8.9 8.7 9.6 9.5

CADF kR 3y -22.3 -8.8 2.7 34 4.1 6.9 4.3 -6.4
avy 18.0 32.7 37.1 33.9 35.3 35.2 354 28.0
a—k 40.3 41.5 34.4 30.5 31.2 28.2 31.1 34.4

CHF#wk-RI 3y -17.4 -23.8 -26.3 -28.2 -23.4 -11.9 -22.5 -13.6
avy 4.8 3.2 1.7 2.0 6.4 74 4.4 8.6
o3—hk 22.2 27.0 28.0 30.2 29.8 19.3 26.8 222

MXNFRwk- RS> -9.5 -9.5 -10.7 -12.3 -11.9 -11.5 -11.6 -7.9
avy 17.8 17.3 15.8 14.8 15.2 16.9 15.7 18.7
a—hk 27.4 26.9 26.5 271 271 28.3 27.2 26.6

RUBRwyhk-RTL 3> 6.7 7.8 7.7 7.0 7.3 7.7 7.4 7.0
avy 10.5 1.1 11.0 12.7 12.0 10.4 1.5 10.2
o3—hk 3.8 3.3 3.3 5.7 4.6 2.6 4.1 3.3

BRLR kRIS 3w -0.1 -0.1 -0.2 -2.5 -2.8 -2.9 -2.1 0.0
avy 2.6 2.9 3.7 1.6 1.9 1.5 22 2.7
a—hk 2.7 3.1 3.8 4.1 4.8 4.4 4.3 2.6

CE) YR RO avIE, TSRFEZEBEOOLS ROV ay  RAFRFEZEEED a— RO aVERTUSD AV T EEBED Y a—k
BiHE. D a— IR BEBEOOV T OEEE. *Yb ROV ERBEDOR YL RO IV DEHEDHFEEHICLEZLD BHE. KD

USD R+ avIid RUB., BRL IF&F 4L,

(BH)CFTC, TIL—LnN—4  HFIFEIT

202111 A 22 H 2



AT IFRITIMM BEEY DRSS 3 EA

E3: 3:F)L/AEE

116 1
114
112
110
108 -
106

104 A

102

(USD/JPY)

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

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

15,000

10,000

5,000 -

0

-5,000

-10,000

-15,000

-20,000

(M)

a—F mmmOVy ESTS

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

(B TIL—Ln—Y

(B#)CFTC., FI—Ln—4 HFIFRIT

Bk 5:1—0/F)L#E5

1.24

(EUR/USD)

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

E% 6:EUR 7R¥ >3~ (Non-Commercial)

400

300

200 -

100 -

0

-100

-200

-300

-400

(Ba—n) Sa—F Oy

Ryk

1|||||||||||||||||“"“|“|||||||““\H\“l\“"l|||||||||||\|||I||.........‘
I

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

(B TIV—L—5

(BH)CFTC, TIL—LnN—4  HTIFE1T

B 7:RUFIFILIRG

1.45

1.40 A

1.15

(GBP/USD)

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

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

60

40

20 -

-60

(fBRUR) a—F mmmnOvy

Ryk

|||||||||||||..‘ ! .4I||‘||||’|||||||||‘|"|||; |
A\ PV Y

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

(BT I —Ln—Y

202111 A 22 H

(&#) CFTC., FI—Ln—4  HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

EIE 3
0.86

0.82

0.62

0.58

9: ZFJLIFIL1EIG

- (AUD/USD)

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

B3 10: AUD 7R<<3> (Non-Commercial)

100 1 (B=FL)

50
0 il s L TN
-50
-100 4
a—F Yy b
-150 -

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

(B TI—LN—4

(B#)CFTC., FI—Ln—4 HFIFRIT

EIE

0.76
0.74
0.72
0.70
0.68
0.66
0.64
0.62
0.60
0.58

0.56

11:NZ FJLIR)LBS

- (NzD/usD)

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

E% 12:NzD R¥< 3> (Non-Commercial)
40 - (BENZF)L)
30 -
20 -

“

il eI

A

0 -

-50 -

S3—F w4 ESTIS

60 -
19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

(B TIL—L—5

(BH)CFTC, TIL—LnN—4  HTIFEIT

E1E 3

1.15

13:FILIAFZRIVHEE

- (UsD/cAD)

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

B 14:CAD 7">< 3> (Non-Commercial)

100 - BHFERL) Sa—h Oy Fe
80
60 -
40 -

20 | ||
|||l|

0 -

hi |I|||||n|||..‘_4|||‘|‘||‘hl...., )
b A W

.40

-60 -

.80
19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

(B TI—LN—4

202111 A 22 H

(&#)CFTC., FI—Ln—4 , HTIFRIT



AT IFRITIMM BEEY DRSS 3 EA

B 15: FILIRA RISV 5

.02 A

0.94 -

0.92 -

0.90 -

0.86

.04 - (USD/CHF)

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

EIE 3

40
30

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

N

- (BI3Y)

ok

a—F mmmmO b

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

(BT —Ln—Y

(&M

JCFTC. D IL—Li—5  HF(Z8RIT

B 17: RILIAZSaRYIEE

26 - (USD/MXN)

25 1

24 A

23

22 1

21 A

20

19

18

17 T T T T T T T

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

E&

1,200

1,000 1
800 +
600 -
400
200

0 -
-200 1
-400 +

-600 -

-800

18: MXN 7R3> (Non-Commercial)

1 (BRY)

Ya—+ mmmnOvy Rk

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

Ezz 19:F)L/As 7L —J )L ia5

85

80

75

70

65

60

55

- (USD/RUB)

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

E1E 3

1,000
800 -
600
400 -
200

0 A
200
-400

-600

20:RUB 7R<< 3> (Non-Commercial)
{BL—T W)

| a—t S
19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08

=D

(B TIL—Ln—Y

2021

F#£11A22A8

(&#)CFTC., FI—Ln—4 , HTIFRIT



HTFRATIMM BEEMOKRS 3L B

Bk 21: FILITZ2P LT VS B3 22: BRL /R <32 (Non-Commercial)
6.5 7  (USD/BRL) 40 1 (fBLT7L)

30 -
6.0 -

20 -
55 10 -

o -
50 - 10 4

20 -
45 -

_30 -
4.0 -40

50 -
35 -

-60 2a—b mmmmOyy S
3.0 . : . . T " " 70 -

19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08 19/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08
(A T I— Lo — Y (B4 CFTC. T b— Lo/ S— Y . 58 (EERFT
B35 23:USD "< a> (Non-Commercial) ER LIS H HF 24:IMM BREMICHBT5EBERDEFEHA
103 1 (FLIER) (KL - 400 i BEOEL

JPY 12,500,000H
- 300
101 EUR 125,000—A
- 200 GBP 62,500/ R K
% - | 100 AUD  100,000ZKL
o . NzZD 100,000NZKJL
CAD 100,000+ %KL
- -100
95 - CHF 125,000/ RI5>
N - -200 RUB 2,500,000/)L—7 )L
93 | UsDR k=R 3w
| 200 MXN  500,0004%33Y
—_— R TIIR BRL 100.000
o1 . . 400 , L7IL

19/11 20/02 20/05

(BH)CFTC, ICE, TIN—LiN—5 HT(ZERIT (BEH#)CFTC. # T IXER1T

LEHIFRIREMOAZEHNELTHERLEZLOTHY . HEDEGIDENFEZBHELI-LDTEHYFERE A, HERIIEET
ELEHMLRRICE SO TEREISN TOET A, TOIEHNE. BEUZRIAEITHLDTREHYEL A, CCICEESA-AE
FHEAHERBLICERTSNSGCLLHYFET . REICETIRERE L. BERCEHEDHIHTHESSESITEELRALLEITFET,
F- AEMOEMERAH T ZRITICEL. TOEBMEROLT B TSI AELFERTILEZELES . 4H. BTEXER
ERETOHMRMLTEYFTY  AITHLDREDFERIRMELETNLGVG S BREFLEFEITIEEHPLUISL,

202111 A 22 H 6



