4
Ii 1/27. 3847 [39:30/24:00- 28:00(FOMC)/NZ29:00- 30:45) A 38 F5 LAR—F #iE1A 268 No.1
AT/MUM UsSbD/JPY EUR/JPY AUD/JPY GBP/JPY
SEARRME SHRE SEARRME SHRE
&0 118.43 128.75 82.99 169.97
TUR— EEH +13p BRFER +40p BFR +69p BRFER +137p
=] R RER fER [Z#R4 A =] R RER BT S
wasms || 1/25-18:00 R (ERS S A& 45 A 1/25-17:15 -80p 4 A& 45 A
118.20 B +21p -85p 82608 | 8180k -80p -110p
EEEL By
=P
E 118.20
BRARY 1/25 43 Ry 117.40 3 Ay 3 ZbyT 3 Ay
DEDTS — DEPTS JESYS DRSS
AT/MUN CAD/JPY CHF/JPY EUR/AUD GBP/CHF
B 83.00 SHRIE SHRE SHRIE SHRE
%8 Ry T 81.95 83.91 116.50 1.5526 1.4593
zory— [ sk 8410 +112p RFR ~33p BRFR -17p ZEEH +157p
=] wR RER mR IE#R3 K =] wR RER =R
wagme ||1/25011:45 +94p S ARSE 5 A& SABE ||1/25-18:00| w&iEms =157
82.86 B 83.80 iR +94p 1.4435 & +153p -60p
AT F R EERY
=P
B 1.4435
RERY = AbvF 3 Ay 3 AbvF 1/25 53 AbyF 1.4450
)3yh )3yk )3yh )3yk —
REEE EEHA:LA—FRAPE. SRBSA1£15pl EBELTRL—FLTWWEY  FIREEHRBERENEKELAABEZEEOHLET
—389pips
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By Yoshimune




ﬁ 1/27.884T139:30/3%24:00- 28:00(FOMC)/NZ29:00- 30:45) A 58

&3 LiR—F #1818 268 No.2
NT/RUN EUR/USD GBP/USD AUD/USD NZD/USD
SHRIE SEHKRIE SHRIE SEHKRIE
&8 1.0870 1.4351 0.7007 0.6501
Iory— BR¥R +20p HRFERE +100p EHE +51p EEH+L +28p
KB EES EiR2 AR RER FRES KB EES RER R
HEEE “ AR SRR ||1/25-17:00| ey || SABSE ||1/22-15:00| sfEes || AN
-78p 0.6980 B +22p 0.6500 B -4p
EEHY EEFHY
aAVE
E 0.6980 B 0.6500
RARY - AbvT S AbvT 17254 | A7 06905 1224 | AT oe410
)3yh )3yh )3yk — )3yk —
NT/MON USD/CAD USD/CHF EUR/GBP EUR/CAD
SER{E SEIfR{E SER{E SEIfR{E
*H 1.4121 1.0174 0.7577 15352
TUR)— E:EE -172p E:EE +44p E:EE -39p E:EE -156p
KB R REH R KB R REH R
AR % ARR SAMAE || 1/25-17:00] -70p 4 B R & B s
0.7580 5% | 0.7650 iR ~70p
w9y
=P
BRERS 1= ) = Ay " Ry = Ay
JESTS JESTS JESTS JESTS
AEE EEBH:LR—rAHE. SRESATE15p I ERBBL TV —FLTWEY, FIREFHRHEFRLMKLAAREZEEHLET,
—389pips
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A [x[]

'16/01 NY#{E

2016 | 11 USD/JPY EUR/JPY AUD/JPY GBP/JPY NZD/JPY CAD/JPY CHF/JPY JPN 225
Gl 12/18. [ 12117 | 12/23. [ 131,98 | 12/31. | 87.64 | 12/8. | 18457 | 12/31. | 82.45 | 12/7. | 9141 | 12/23. [ 122.20 | 12/30. | 18,922
ERFH/H 52 50 93 120 67 78 49 324
U/DEH | 44 59 36 66 79 102 111 126 62 69 73 81 57 47 207 455
| il [ EEE ] &ME | EHEE] KE | EEE] BE | EEE] KME [ EEE] RE | EEE] KIE | EEE | KiE | EER
£BS&A] 12022 | -32 |13062 [ -117 | 87264 | 20 |177.18 | -146 | 8245 | -34 | 86.93 +8 | 12027 | -169 | 18841 | -81
4] B L11945 | -77 | 12940 | -122 | 8589 | 175 | 17586 | -132 | 8072 | -143 | 8566 | -127 | 11925 | -102 | 18281 | -560
5 & J119.07 | -38 ] 12801 | -139 | 85.31 58 | 17477 | -109 | 7987 | -85 | 8509 | -57 ]i1810 | -115 | 18408 | +127
6| sk | 11849 | -58 12775 | -26 | 8384 | —147 | 17336 | -141 | 7867 | 120 | 8419 | -90 | 11766 | -44 18043 | -365
7 & | 11771 | -78 12868 | +93 | 8257 | —127 | 17208 | -128 | 7805 | 62 | 8339 | -so | 11856 | +90 17587 | -456
8| & [11730 | -41 |12813 | -55 | 8153 | —104 17032 | -176 | 7674 | -131 | 8276 | -63 11796 | -60 | 17280 | —298
11 B 11777 | +47 J12790 | 23 | 8242 | +89 | 17131 | +99 | 7729 | +55 | 82385 +9 |11763 [ -33 17398 | +109
12 w 11765 | -12 Ji12782 | -8 | 8225 | -17 17001 | -130 | 7700 | 29 | 8252 | -33 Q11745 | -18 | 17408 | +10
13 sk 11770 | +5 12807 | +25 | 8190 | -35 6964 | -37 | 7674 | 26 | 8209 | -43 J11707 | -38 17208 | -180
14] A& | 11806 | +36 | 12828 | +21 | 8250 | +60 17047 | +53 | 7654 | —20 | 8220 | +20 |11754 | +47 ]| 17508 | +280
15] & |11697 | -109 | 12773 | -55 | 8032 | -218 | 16689 | -328 | 7568 | -86 | s053 | -176 | 11688 | 66 | 16803 | -705
18| B 11736 | +39 12784 | +11 | 8059 | +27 16718 | +29 | 7577 +9 | 8063 [ +10 |11679 | -9 16858 | +55
19 x | 11765 | +290 |12834 | +50 | 8129 | +70 ]i6659 | 59 | 7547 | -30 | 8075 | +12 11734 | +55 | 17037 | +179
20| sk | 11696 | -69 | 12738 | -96 | so.s1 48 | 16601 | -58 | 7522 | -25 | 8065 | -10 11653 | -81 16358 | 679
21 & 11772 | +76 | 12803 | +65 | 8240 | +159 | 16744 | +143 | 7693 | +171 | 8253 | +188 | 11690 | +37 |16470 | +112
22| & | 11879 | +107 | 12828 | +25 | 8321 +81 | 16946 | +202 | 7712 | +19 | 8411 | +158 | 11689 | -1 J17240 [ +770
25 B 11830 | -49 J12835 | +7 | 8230 | -o1 |i6860 | -s6 | 7643 | -69 | 8279 [ -132 | 11683 | -6 |16.847 | -393
26| ¢ 11843 | +13 |12875 | +40 | 8299 | +69 | 16997 | +137 | 7699 | +56 | 8391 | +112 | 11650 | -33 |17072 | +225
27| K
28] K
29| &
pips 352 531 327 524 555 | 1020 | 663 | 1384 | 310 826 509 811 229 606 | 1,867 | 3,636
BB | e 8 9 9 8 7 10 6 11 5 12 7 10 4 13 9 8
BHEAK 17 17 17 17 17 17 17 17
| 883 851 1575 2,047 1,136 1,320 835 5,503

16/1/27 Yoshimune—fx




A iE1] '16/01 NY#&{E
2016 | 11 EUR/USD GBP/USD AUD/USD NZD/USD USD/CHF USD/CAD GBP/NZD AUD/NZD
BIE 12/31. ] 1.0866 | 12/14. [ 1.5144 | 12/22. T0.7238 | 12/18. [ 0.6733 | 12/31. [ 0.9999 | 12/31. [ 1.3825 | 12/14. [ 2.2423 | 12/31. ] 1.0680
ERFH/H 43 50 45 39 40 91 103 53
U/DEH 44 42 39 56 44 46 40 38 39 42 71 156 94 123 56 49
| #iE | EEE] #&E [ EEiE] &E [ EEE] &E | ZEiE] KE | ZEE] #KE | ZEE] #&E | EEE] &KE | EiEiE
BTER#A] 10866 | -67 | 14738 | -84 |0.7290 +3 06834 | -10 09999 | +109 | 13825 | -55 | 21574 | -84 |1.0680 | +24
4] B 110832 | -34 14722 | -16 J07193 | -97 Jo6754 | -80 | 10024 | +25 |1.3955 | +130 | 21811 | +237 | 1.0655 | -25
5] X 110753 | -79 | 14678 | -44 |o7166 | 27 Jo06707 | -47 | 10094 | +70 13997 | +42 | 21899 | +88 | 1.0688 | +33
6| sk | 10782 | +29 J14636 | -42 07075 | -91 |o6643 | -64 J1.0082 | -12 |14078 | +81 | 22037 | +138 | 1.0661 -27
7| A& |10940 | +158 J14619 | -17 Jo7017 | -58 | 0.6634 -9 J09940 | -142 J14116 | +38 | 22074 | +37 |1.0596 [ -65
8] & | 10932 -8 | 14519 | -100 06959 | -58 Jo06552 | -82 09952 | +12 | 14178 | +62 | 22204 | +130 | 10642 | +46
11| B 110860 | -72 14546 | +27 06998 | +39 Jo06563 [ +11 J1.0015 | +63 |14217 | +39 |22178 | -26 | 1.0671 +29
12| & ]1.0865 +5 | 14453 | -93 | 0.6990 -8 Jo06545 | -18 10025 | +10 | 14263 | +46 |22110 | -68 | 1.0708 | +37
13| sk 11.0883 | +18 |1.4414 | -39 Jo06967 | -23 Jo06520 | -25 J1.0064 | +39 |1.4342 | +79 |22126 | +16 |1.0678 | -30
14| &K 110865 | -18 | 1.4415 +1 0.6987 | +20 06475 | -45 | 1.0055 -9 | 14368 | +26 [|22273 | +147 | 1.0794 | +116
15| & 110919 | +54 | 1.4262 | -153 | 06865 | -122 | 0.6471 -4 | 10020 | -35 | 14541 | +173 | 22067 | -206 | 1.0629 | -165
18| B 110894 | -25 |1.4245 | -17 ] 0.6867 +2 Jo6456 | -15 |10057 | +37 | 14563 | +22 | 22083 | +16 | 10648 [ +19
19 & | 1.0911 +17 14160 | -85 06912 | +45 Jo6412 | -44 |10038 | -19 J14583 | +20 | 22100 | +17 |1.0779 | +131
20[ sk ] 1.0891 -20 | 14194 | +34 | 0.6909 -3 Jo6432 | +20 | 1.0051 +13 14507 | -76 | 22080 | -20 | 10746 | -33
21 & J 10877 | -14 |14223 | +29 07013 | +104 | 06534 | +102 | 1.0077 | +26 | 1.4267 | 240 | 21785 | 295 | 10727 | -19
22 & | 10799 | -78 | 14266 | +43 ]o0.7011 -2 | 06491 -43 110164 | +87 [1.4130 | -137 | 21995 | +210 | 1.0809 | +82
25 B ]| 10850 | +51 | 1.4251 -15 106956 | -55 J 06473 | -18 | 10130 | -34 | 14293 | +163 | 22085 | +90 | 1.0779 | -30
26| X |1.0870 | +20 | 14351 | +100 J0.7007 | +51 ] 0.6501 +28 11.0174 | +44 | 14121 | -172 | 2.2092 +7 | 1.0794 | +15
27[ K
28] K
29| &
pips 352 381 234 621 261 508 161 494 426 251 921 625 1,133 615 508 394
& | = 8 9 6 11 6 11 4 13 11 6 13 4 12 5 9 8
BEEAHN 17 17 17 17 17 17 17 17
| 733 855 769 655 677 1,546 1,748 902

16/1/27 Yoshimune—fx




A E2) ’16/01 NY#&I{E
2016] 11 EUR/CAD EUR/GBP EUR/AUD GBP/CHF GBP/AUD GBP/CAD EUR/NZD US30
Air[E] 12/31. [ 15080 | 12/1. T0.7053 | 12/29. T 14973 | 12/2. [ 15233 | 12/18. [ 2.0768 | 12/29. [ 2.0524 | 12/14. [ 16274 | 12/22. | 17,454
EgFH/8 129 46 142 89 109 87 124 182
U/DFE | 126 134 62 33 189 100 76 104 106 113 76 101 147 92 118 227
#iE | EEmE | #&E | EmiE] &M@ | EEiE] #E | EEE | #E | EEiE] &E | EEiE] #iE | EEE | #KE | EEE
AMAZKA] 15030 | -147 ]| 07373 -10 | 14910 | -100 | 1.4736 +78 | 20223 | -119 | 2.0387 | -189 | 1.5907 -85 | 17,556 -58
4| B | 15118 | +88 | 0.7364 -9 15070 | +160 | 1.4757 +21 | 20476 | +253 | 2.0546 | +159 | 1.6053 | +146 | 17,184 | -372
5| % | 15044 | -74 |]0.7328 -36 | 1.5015 -55 | 1.4808 +51 ] 2.0501 +25 | 2.0545 -1 16040 | -13 | 17,163 -21
6] sk J15180 | +136 | 07372 | +44 | 15250 | +235 | 1.4749 -59 | 20700 [ +199 | 20605 | +60 | 1.6245 | +205 | 16,939 | -224
7l K | 15437 | +257 07486 | +114 ] 15600 | +350 | 1.4523 | -226 | 2.0858 | +158 | 2.0636 +31 | 16507 | +262 | 16520 | -419
8| & | 15492 +55 | 0.7532 +46 | 15720 | +120 | 1.4450 | -73 | 2.0886 +28 | 2.0589 -47 | 16711 | +204 | 16328 | -192
11 B J 15440 | -52 ] 0.7469 63 | 15530 [ -190 | 1.4568 | +118 | 2.0798 -88 | 2.0681 +92 | 16565 | -146 | 16,370 | +42
12| & ] 1.5496 +56 | 0.7522 +53 | 1.5548 +18 | 1.4489 -79 | 20689 | -109 | 2.0615 -66 | 16620 [ +55 | 16440 | +70
13| sk 15609 | +113 ] 0.7552 +30 | 1.5641 +93 | 14500 [ +11 | 20718 | +29 | 2.0672 +57 | 1.6709 +89 | 16,166 | -274
14| K ] 1.5615 +6 | 0.7550 -2 1.5557 -84 | 1.4495 -5 | 2.0641 -77 | 2.0711 +39 | 1.6788 +79 | 16,364 | +198
15| & 15873 | +258 | 07659 | +109 | 15909 | +352 | 1.4200 | -205 | 20795 | +154 | 2.0735 +24 | 16898 | +110 | 15998 | -366
18] B | 1.5866 -7 ] 0.7650 -9 1.5868 -41 | 1.4326 +36 | 2.0749 -46 | 2.0746 +11 | 1.6893 -5 16,003 +5
19 ¢ ] 1.5908 +42 ] 0.7707 +57 | 1.5798 -70 | 14213 | -113 | 20504 | -245 | 20650 | -96 | 1.7025 [ +132 | 15996 -7
20| sk | 15800 | -108 ] 0.7677 -30 | 15772 -26 | 1.4261 +48 | 2.0553 +49 | 20574 | -76 | 1.6947 -78 | 15780 | -216
211 & | 15517 | -283 ] 0.7649 -28 | 15545 | 227 | 1.4333 +72 | 20330 | 223 20292 | -282 | 16665 | -282 | 15862 +82
22| & | 15261 | -256 | 0.7572 -77 | 15418 | -127 | 1.4507 | +174 | 2.0360 | +30 | 20161 [ -131 | 1.6633 -32 | 16,084 | +222
25| B | 15508 | +247 ] 0.7616 +44 | 15603 | +185 | 1.4436 -71 | 20494 | +134 ] 20370 | +209 | 1.6821 | +188 | 15903 [ -181
26| X | 15352 | -156 | 0.7577 -39 | 15526 -77 | 14593 | +157 | 2.0493 -1 2.0265 | -105 | 1.6735 -86 | 16,111 | +208
27 K
28] K
2| £
pips 1,258 936 497 293 1513 897 688 831 1,059 789 682 804 1,469 642 827 2,272
B | = 10 7 8 9 8 9 9 8 10 7 9 8 10 7 7 10
BEEAHN 17 17 17 17 17 17 17 17
| 2,194 790 2,410 1,519 1,848 1,486 2,111 3,099

16/1/27 Yoshimune—fx




