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20202 A 17H

d1-0/%KR)
EUR/USD A= 7yh - NR—=Tv— LIy - %— HRIH&4E
B4t A2ALAN | O>9 23—k Tk P2 23—k Fyh

2020/1/14 614,421 | 346,822 | 148,520 | 198,302 | 34,101 | 152,981 | -118,880 | 1.1049

2020/1/21 627,893 | 352,307 | 154,005 | 198,302 | 35,869 | 148,632 | -112,763 | 1.1049

2020/1/28 655,157 | 358,122 | 171,023 | 187,099 | 44,829 | 164,221 | -119,392 | 1.1049

2020/2/4 651,676 | 364,434 | 171,118 | 193,316 | 35,186 | 169,744 | -134,558 | 1.1070
2020/2/11 672,682 | 380,551 | 168,458 | 212,093 | 37,897 | 181,333 | -143,436 | 1.0945
JoiELt 21,006 16,117 -2,660 18,777 2,711 11,589 -8,878 | -0.013
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KR/ BEH
USD/JPY A=T> 7Yk NR—Tv— LIy -YR— H B
=E) ZIZ N V) 23—k Fyb o>y 2a—b Fyb

2020/1/14 207,634 | 36,622 | 53,453 | 16,831 | 37,321 | 54,807 17,486 | 108.861
2020/1/21 227,367 | 36,863 | 61,514 | 24,651 | 36,788 | 63,513 26,725 | 109.314
2020/1/28 211,737 | 35,708 | 60,801 | 25,093 | 32,521 | 48,761 16,240 | 109.314
2020/2/4 219,095 | 39,142 | 62,259 | 23,117 | 40,802 | 47,630 6,828 | 109.314
2020/2/11 220,112 | 41,286 | 70,055 | 28,769 | 36,197 | 43,246 7,049 | 109.553

JoilELt 1,017 2,144 7,796 5,652 | -4,605| -4,384 221 0.239

LI\Ly2 - IR—023—MNEZRA™)E02J (FEAE)EERAMAR TS . 2y b TEARRS SV MBEENZ1- MILSADVWTWET, 71
yh-YR=Sr—00YJ (AEAME). >3- MARAME)EBEMLTVES, RybEZa—k (A%R) (R TEELR.

CFTC(ATSaviAd )L Ny -IF—ORY b RS 3> (ol —EiS : K&
REBEL-MCRRIL/BAM : 58)
(201741A3H~2020%2A11H]

140000 120
120000 118
100000 116
80000 i 1
! 112
60000 b
110
40000
108
||||||H Ml |‘ || ||\ ‘ .l il
1 11 Al Ll ] Al
|||| |||||II ] ||||||||| || 104
-20000 102
-40000 100
[ T an TR e T 0 N T ot T o T o T o A N T T, Y 0 Y 0 Y . T 0 T .0 Y . N .0 T 0 TN T .0 T .0 T .0 T .0 Y .0 N o Y .0 T . T .0 T . N .0 T .0 O .0 AR o 0 N 40}
B T Tl T O e ]
w002 dTFHERdaggNJdaFoongaggiddadoonadasgdddos
P = T B R B B O I N N B B I I O B e N I B s o s o R B I B O B T B IR B+ N ) B = I S A o |
OO0 C O 0OC0C 0 0d 4140 00 0000000 A -d-d 0 C0C Q0 C 000 d-d-d Q O
NANAN AN ANNANNND OO ANANNANANANANANNS DO ANANNANNNANANNOOCOOMNN
NN NN N NN
LS RR—OFY R IAY e BAMBSEL—
CFTC(ATY3viAd) ; LILYS - IR—DRY RT3y (FoiF—EiF : #8737 -£8).
FEYM - IR—Sv—ORY - RISV (FTHF—FIF - RyNMIFT-Edn)EBBL—- MR BAM : Aih)
[2017¥1A3H~2020%2A11H]
140000 120
120000 118
100000 116
80000 ol 114
"IK 112
60000 A " (1[0 (
s . 110
40000 || n \ ’ s
Il" v . 108
= T e Ll gl o
f 1 L t f
| I i 3 | I||| | - LTI
v I||| AR ||' 104
-20000 102
-40000 100
-60000 98
QAL Q2000000000000 000Q0000000000000
TN T O N B 0 TN TN T N 0 T NN TN ONB IS TN
B e e T L e et S o e I
NSNS N NN NN N =~ 00 000 00 00 0 W -~~~ 0O 0000 O & & O - — -~ O O
o dd o d o = A N NN A A d = 0m0d A A A OO0
O 00O 000000+ 41—+ 0O OCO0O 00 C0O0O 00 d4dd0 00000000 44—+ -+ G C
N NN AN AN NANN NS OO AN NNANNNMNNNOD OO MNMNMNMNNMNNNMNNMNOOONNMN
NN NN NN
[ IONE DR E S Ox S Y S =W —— T Y Y= S =Ry RT3y —— L BEMAEL -

LENE REREICETSSERFRORBEZEMELTISA-TEIMEREHIMERLI-EMTY . RESFEEMEL
ADTEHYFER A BERFEETETLLEIONIERICEIETERSIATOET A FROEHENE. TL2UERIAT S
DTREBHBYFERB A, CCISRSNEERBE R, HEMMFABREDO UMD RBTHY . FRIDERLLICERESNDHEAHY
FI . REICEHTHIREL. BERCB S THMGESL OB WLET,




20202 A 17H

KR/ KR
AUD/USD A=T> 7Yk NR—Tv— LIy -vxr— HhEHME
=E) 1250 | O 23—k Fyb o>y 2a—b Fyb

2020/1/14 156,902 | 24,661 | 38,186 | -13,525 38,316 42,452 -4,136 0.6758
2020/1/21 151,677 | 23,611 | 43,697 | -20,086 36,567 34,405 2,162 0.6758
2020/1/28 174,368 | 20,249 | 61,681 | -41,432 41,010 28,481 | 12,529 0.6758
2020/2/4 200,365 | 19,835 | 75,964 | -56,129 44,886 40,842 4,044 0.6742
2020/2/11 195,734 | 19,823 | 77,071 | -57,248 44,504 33,822 | 10,682 0.6719
JoilELt -4,631 -12 1,107 -1,119 -382 -7,020 6,638 -0.002
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TRYR/HKRI
GBP/USD A=T> TYh - XR—Tv— LIy -vR— HEHME
=E) P73 o>y 23—k Fwh o>y 2a—b Fwh

2020/1/14 214,901 | 74,254 64,918 9,336 | 59,267 | 38,909 20,358 1.3025
2020/1/21 216,633 | 76,171 67,900 8,271 | 53,156 | 38,770 14,386 1.3025
2020/1/28 223,421 | 75,877 67,797 8,080 | 51,705 | 42,994 8,711 1.3025

2020/2/4 227,665 | 72,600 65,932 6,668 | 55,883 | 47,120 8,763 1.3052
2020/2/11 231,911 | 68,873 66,874 1,999 | 62,586 | 43,773 18,813 1.2975
JoilELt 4,246 | -3,727 942 -4,669 | 6,703 | -3,347 10,050 -0.008
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KEERE 2 F
TSY2Yr A=T> 7Yk XR—Tv— LIS Y%~ HAA#E
B SPZII 1) e Ty h o>y 23—-h Ry h &
2020/1/14 | 3,626,124 | 1,722,952 | 866,703 -856,249 | 900,539 | 1,861,870 961,331 | 1.44
2020/1/21 | 3,684,452 | 1,715,545 | 925,029 -790,516 | 912,175 | 1,819,260 907,085 | 1.44
2020/1/28 | 3,739,988 | 1,672,594 | 892,710 -779,884 | 914,223 | 1,859,042 944,819 | 1.44
2020/2/4 3,910,685 | 1,623,573 | 920,892 -702,681 | 976,028 | 1,836,440 860,412 | 1.41
2020/2/11 | 4,024,863 | 1,675,245 | 908,033 -767,212 | 906,635 | 1,874,673 968,038 | 1.41
SEiELE 114,178 51,672 | -12,859 -64,531 | -69,393 38,233 107,626 0.00
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KEES 10 £
TSY10Yr A=T> Tyh-XR—Tv— LIy -vxr— HIEHR
=E) LPZIZN o>J 2a3—-b Fyb (1p27) 2a3—-b Fyb &

2020/1/14 | 4,416,360 | 1,639,610 | 819,201 | -820,409| 317,109 | 1,089,030 | 771,921 | 1.65

2020/1/21 | 4,550,182 | 1,649,704 | 818,094 | -831,610| 337,291 | 1,069,453 | 732,162 | 1.65

2020/1/28 | 4,739,920 | 1,685,078 | 819,952 | -865,126 | 400,999 | 1,097,559 | 696,560 | 1.65

2020/2/4 5,185,451 | 1,660,028 | 895,578 | -764,450 | 368,484 | 1,061,663 | 693,179 | 1.60

2020/2/11 | 5,318,536 | 1,605,980 | 933,610 | -672,370 | 382,440 | 1,053,569 | 671,129 | 1.60

JoilELt 133,085 -54,048 38,032 92,080 13,956 -8,094 | -22,050 0.00

LI\Ly2 - IR—033—MNEHEA M) YRS 2aVEEFEFVTIMEIMER TS, 7E2ybh-IR—Sr—033— b RYNRT 2 a2 E6HE

[FWNCROTEF LR,
CFTC(ATYaviAd) ; LALYS - Ir—ORS AV (Fois—E# - i)
KEEE1OFESH
[2017%1A3H~2020%2H11H]
1400000 34
1200000 3.2
3
1000000
28
800000 Rl Ve
600000 d < 2.4
]
400000 2.2
) 5
“ i
1.8
0 Il ||||||II||||I|.,I|...,....,..|I|||
1.6
-200000 1.4
NN N NN NDINRO0DONDODO0DG
- N TN ONOOOO AN AN TNON OO0 A NA~MNMT M OUNDOOOOCO = N = N
B e e B e o e T e S G N O A
Py PSS S IS NSNS~~~ 0000 W oW W0~~~ 0 O ~ ~ =~ 0 O
C OO0 000000 ddd OO0 000000 4dd0 000000004+ 0 O
NN AN AN ANANN NN OO AN ANNANANNNANNODOD QO ANNANANNANNANNSOOMNN
N NN NN~ NN N
-y RO R et EEE 04
CFTC(ATYaviAd) ; LIS -IR—ORSSIY GEis—815 - 1§7357- k).
PEYh-IR—Sv—0OFY M RTIIV(FEiF—EIF : £ CKEREL0FESH
[20174E1A3H~202042A11H]
1500000 3.4
3.2
1000000
500000 28
2.6
[ 2.4
2.2
-500000
2
-1000000 1.8
1.6
-1500000 1.4
[ I It It T ot IOt Tt T o T o T o T o T o T e T N o T o T T o T o T o T e IO T T T IO o T o I IO e I o T b I b TR o B o I e I o I s B b
e T Tl Tl el Tl Tl Tl e Tl el Tl el Tl Tl e T el Tl el el Tl el el Tl Tl el T e Tl el Tl Tl Tl el el e
AN TN ONOONDO ANANMSTTNONNOOOTO AN AANMTWONOOCO AN —AN
e e e e e A e B e G R R BN
PSISIS SIS SIS N 00O oWWMWOoWwOON N~~~ 0O000 0000 0O~ 0O
A A A A A A A A NNNMN™A A= A A A A AO D0 A AA A A A A A A DO O
O 000000001 110000000001 11000000000 d-d+d0O0
ANANAN NN ANANN N OO DO AN ANN NN NN N MNOD OO ANMNANMANANANMNNMNOODOMNMN
NN NN NN
[N RS ) 3 S S5 = T [ YR T —DRY R a ==K [EEFLI0F

LENE REREICETSSERFRORBEZEMELTISA-TEIMEREHIMERLI-EMTY . RESFEEMEL
ADTEHYFER A BERFEETETLLEIONIERICEIETERSIATOET A FROEHENE. TL2UERIAT S
DTREBHBYFERB A, CCISRSNEERBE R, HEMMFABREDO UMD RBTHY . FRIDERLLICERESNDHEAHY
FI . REICEHTHIREL. BERCB S THMGESL OB WLET,




20202 A 17H

KEEE 30 £F
TSY30Yr F-T> Tyh YR —Sv— LIy - IR— AR
BT EPZIZ o>y 2a-hk Fyh o>y 2a-hk Fyh
2020/1/14 | 1,241,924 519,902 | 300,562 -219,340 70,321 224,390 | 154,069 2.11
2020/1/21 | 1,227,199 520,634 | 291,124 -229,510 87,694 241,578 | 153,884 2.11
2020/1/28 | 1,174,606 505,255 | 288,660 -216,595 80,405 231,469 | 151,064 2.11
2020/2/4 | 1,170,251 538,171 | 303,301 -234,870 72,003 241,601 | 169,598 2.08
2020/2/11 | 1,235,027 514,713 | 301,068 -213,645 75,366 208,892 | 133,526 2.07
5oL 64,776 -23,458 -2,233 21,225 3,363 -32,709 -36,072 -0.01
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