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USDFRyhk-RIS 3y 199.4 197.0 200.3 130.4 106.1 105.4 135.6 183.8
avy 597.5 609.4 611.8 546.7 538.3 528.7 556.4 604.9
a—k 398.1 412.4 411.4 416.4 432.2 423.2 420.8 421.0

JPYRyh-ROT a3y -57.8 -67.0 -94.9 -88.2 -74.9 -66.1 -81.0 -80.4
avy 35.4 43.9 24.2 8.7 17.4 15.8 16.5 22.3
o3—hk 93.2 110.9 119.1 96.9 92.4 81.9 97.6 102.7

EURRyk-RIS 3y -9.4 -2.2 8.5 34.8 44.6 41.9 32.4 1.5
avy 280.8 280.9 290.4 300.0 301.5 300.9 298.2 283.9
a—t 290.2 283.1 281.8 265.2 256.9 259.0 265.7 282.4

GBPRyhk-R¥ T3y -42.6 -33.1 -24.9 -0.2 -6.6 -19.9 -12.9 -26.7
avy 19.4 22.0 26.0 33.8 30.9 25.0 28.9 31.7
o3—hk 62.0 55.1 50.9 34.0 37.5 45.0 41.8 58.4

AUDF k- RO 3Y -59.1 -64.7 -66.0 -63.6 -59.5 -56.9 -61.5 -56.6
avy 12.2 9.1 8.9 6.5 10.8 134 9.9 16.5
a—k 71.3 73.8 74.9 70.1 70.4 70.3 71.4 73.1

NZDFyh-RISay -5.7 -6.0 -5.8 -5.6 -7.2 -7.8 -6.6 -0.2
avy 7.6 6.4 7.4 7.9 10.7 12.7 9.7 12.9
o3—hk 13.4 12.4 13.3 13.5 17.9 20.5 16.3 13.1

CADF kR 3y -8.1 -8.7 -5.9 6.0 9.8 14.4 6.1 -1.6
avy 33.2 33.0 35.2 39.8 42.1 41.3 39.6 35.4
a—k 41.2 41.7 41.1 33.8 32.3 26.9 33.5 36.9

CHF#wk-RI 3y -14.6 -13.0 -10.4 -14.7 -12.0 -11.2 -12.1 -14.3
avy 1.4 6.2 6.2 1.3 2.7 0.9 2.8 4.2
o3—hk 16.0 19.2 16.6 16.0 14.7 121 14.8 18.5

MXNFwk- RO a2 -2.2 -2.3 -1.1 1.2 -0.2 0.2 0.0 -5.6
avy 8.1 10.9 13.0 18.5 16.1 131 15.2 141
a—k 10.3 13.2 14.1 17.3 16.3 12.9 15.2 19.6

RUBRwyk- RT3y 2.9 24 3.2 21 1.3 4.6 2.8 4.3
avy 71 6.5 6.4 52 4.8 8.1 6.2 7.4
o3—hk 4.2 4.0 3.2 3.1 3.6 3.5 34 3.2

BRLR k7RIS 3w -0.9 -0.2 -1.9 -2.0 -2.3 -2.5 -2.2 -1.8
avy 2.5 1.9 1.3 2.0 3.9 6.9 35 23
a—k 34 2.1 3.3 4.0 6.3 9.4 5.7 4.2

CE)Ryb RO av & TSREEBEDOL S ROy YA FRFEBED a— RO 3V%FT,USD OV EEEEDa—+
BEHE. Pa—FEEEBEOOVY DEFHE. RVb-ROLIVEEEBED RN ROV DEHEDOHSEHICLIZLD, HE. RO

USD /R¥ < a> ([ RUB, BRL [Z&F %ALY,

(BH)CFTC, FIL—LnN—4  HTIFEIT

2022%2HT7H 2



AT IFRITIMM BEEY DRSS 3 EA

B 3: FIL/IMEE
118 7 (UsD/JPY)

116
114 A
112 -
110
108 -
106 -

104

102 T T T T T T T
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11

B3k 4:JPY RP L3> (Non-Commercial)

15,000 - (EA)
10,000 -
5,000
0

-5,000

-10,000

-15,000 -

eSS

a—F mmmnOVy

-20,000 -
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11

(BT —Ln—Y

(B#)CFTC., FI—Ln—4 HFIFRIT

Bk 5: 1—0/F)L#E15
1.24 - (EUR/USD)

1.22 A

1.20 -

1.06 T T T T T T T
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11

E% 6:EUR 7R¥ ¥ 3> (Non-Commercial)

400 - (fEa—n) S3—k 0Ly ESVTS
300 -
200 -
il

o I||||||||||| |||||||||| |||||III|Im"_ Wl
-100
-200 -~

-300

-400 -
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11

(B TIV—L—5

(BH)CFTC, FIL—LnN—4  HTIFEIT

B 7:RUFIFILIRG

1.45 7 (GBP/USD)

1.40 A

1.15

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

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

60 - ({BRUK) a—F mmmnOvy ESIS
40 -
20 -

0

T e
N i

80 -
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11

(B TI—LN—5

2022%2HT7H

(B#)CFTC., FI—Ln—4 , HFIFRIT



AT IFRITIMM BEEY DRSS 3 EA

BX 9: FFILIFLIBE
0.86 - (AUD/USD)

0.82 -

0.58 T

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

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

100 1 (B=FL)

50 A
0 - I it UUATTMULA
VA N
-50
-100 ~
Sa—b  — O Sk
-150 -

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

(B TI—LN—5

(B#)CFTC., FI—Ln—4 HFIFRIT

B 11:NZ FJLIK)LiBES

0.76 - (NzD/USD)
0.74 -
0.72 -
0.70 -
0.68 -
0.66 -
0.64 -
0.62 -
0.60 -

0.58 -

0.56 T

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

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

20 A

° Il
Al ‘||||||||||||||||

0

|||I||I|||I|||Ilmm | JI"I“"“II

-40 -

S3—F omm oy ESIS

50 -
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11

(B TIV—L—5

(BH)CFTC, TIL—LnN—4  HTIFBIT

B3 13: FILIAF S RILIEES

1.50 - (USD/CAD)

1.15

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

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

100 - (BHFFEIL) Sg—t w04

80

60 A

40 -

" il

B LU ALL
NPy il

40

-60 -

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

(BT I —Ln—Y

2022%2HT7H

(B#)CFTC., FI—Ln—4 , HFIFRIT

Fuk



AT IFRITIMM BEEY DRSS 3 EA

B3 15: FILIRA RISV 1815 B3 16: CHF 7R<<3> (Non-Commercial)
1.04 - (USD/CHF) 40 - (EI3YV)
1.02 A 30
1.00 - 20
0.98 -
10
0.96 -
0
0.94 -
-10
0.92 -
0.90 - -20
0.88 - -30
3—F mmmOVy ESTS
0.86 . . . . . . . 40 -
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11
(B TIL—L—5 (BH)CFTC. TIL—LN—5 HF(FBIT
E3& 17:RLIASFSaARYIEE E% 18: MXN ;R 3> (Non-Commercial)
26 7 (USD/MXN) 1,200 |(f8~Y) a—F mmmnOvy SIS
25 - 1,000
2 800
600 -
23 -
400 -
22 - 200 -
21 - 0 |I.., ,._.Allllll ...... ‘IIII'"I"II.___v
20 - -200
19 -400
-600
18
-800 -
17 ' ' ' ' ' ' ' -1,000 -
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11
(B TIV—L—5 (BH)CFTC., TIL—LN—5 #F(FEEIT
B 19:Fms7IL—T L5 B3k 20: RUB 7R3> (Non-Commercial)
85 - (USD/RUB) 1,000 .({’%”'_j\)l’)
800 -
80 -
600 -
75 -
400 -
70 200 -
0 -
65 -
=200 -
60 7 -400
600 a—bF mmmOvy S
55 . . . . . . . )
20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11 20/02 20/05 20/08 20/11 21/02 21/05 21/08 21/11
(B TIL—L—5 (BH)CFTC., TIL—LN—5 HF(FIRIT

2022%2HT7H



AT IFRITIMM BEEY DRSS 3 EA

EF 21:FILITSCILLT IV

6.5 1

6.0 1

5.5 A

5.0

4.5 A

4.0 A

3.5

3.0

20/02 20/

(USD/BRL)

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

E 3% 22:BRL "< 3> (Non-Commercial)

50
40
30

20 A

10

0
-10
-20
-30
-40
-50
-60

{BEL7I)

a—b Oy

eSS

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

(BT I —Ln—Y

(B#)CFTC, TI—LN—5 HF(FRIT

E % 23:USD
104 -
102
100 A
98 1
96 A
94 A
92 1

90

88

(L0

RO L3> (Non

(&)

USDAR Yk RI T3y

— R TYIR

-Commercial) ER)LIEH

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

- 400

r 300

- 200

- 100

- -100

r -200

- -300

-400

B 24:IMM BREMICE L5 EROBEEHM

HE BEOHM
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EUR 125,000 —0
GBP 62,500 K

AUD 100,000% KL
NzD 100,000NZK )L
CAD 100,000 45 K)L
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