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USD/JPY VOLATILITY
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20214 USD/IPY SEDMM BID rate
J;::: B4t s w4 | OPENAV | CLOSEAV | O/CHKS @ SefE BEE A5 i B AR5
35 | 202142848 | AKH B4 104.88 | 105.269 . -38.9 105.564.  104.974 59 115.9 39.52
36 = 202142858 | &KH FS 105.075 |  105.5 -42.5 105.766  105.334 43.2
37 | 20212868 | LlH Btk 2021_BA5FS-> 49.17
38 | 202142878 | ERKE B
39 202142888 | ARH BILS 105.287 | 105.34 e 105.671,  105.15 52.1 105.671 - BHRESIE
40 | 20212898 | AKEB BILS 105.313 | 104.886 |  42.7 105.262.  104.497 76.5 104.408 - BREE
41 | 2021#28108 @ KB BALS 105.099 | 104.602 |  49.7 104.842.  104.408 43.4 L 58S | BR5F
42 | 202128118 | AKE BH# | 104.851 @ 104.665 18.6 104.804.  104.549 25.5 126.3 48.72
43 | 202128128 @ 2WH BALS 104.758 | 104.892 | -13.4 105.181.  104.72 46.1
44 | 2021428138 @ LIEH Btk 2021_BA5FE- 49.10
45 | 2021428148 @ BEE B
46 | 2021#28158 | AKEB FS 104.825 | 105.14 -31.5 105.417.  104.892 52.5 106.222 — BESIE
47 | 2021#28168 @ AE BILS 104.982 | 105.662 -68 106.075.  105.18 89.5 104.892 — BRE(E
48 | 2021#28178 | KEH B4 105.322 | 105.973 | -65.1 106.222.  105.778 44.4 L @S L BT
49 | 2021428188 @ AWH FS 105.647 | 105.767 -12 105.923.  105.598 32.5 133 53.84
50 @ 2021428198 | &WH FS 105.707 | 105.527 18 105.742.  105.239 50.3
51 = 2021428208 | L Btk 2021_BA5FS- 49.77
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EUR/JPY VOLATILITY
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20214 EUR/IPY £8DMM BID rate
J; 2:: B R #EmHS  OPENAV | CLOSEAV | O/CAS = @M@ B 25 . . e
28 | 2021418288 @ AKH B1S 125.953 = 126.255 -30.2 126.663 125.99 67.3 174.1 66.84
29 | 2021418298 @ &K&H BI15 126.104 | 126.753 -64.9 127.3391  126.287 105.2
30 | 202118308 | LEH BkH 2021_EAR5T- 65.59
31 | 2021418318 @ HEH Bk
32 | 202142818 AlE B1S 126.428 | 126.803 -37.5 127.126 126.51 61.6 127.126 — BRESE
33 | 202142828 AR FI1S 126.616 | 126.496 12 126.821F  126.627 19.4 126.098 - BBEIE
34 | 202142830 KigE B1S 126.556 | 126.366 19 126.524;  126.144 38 L @RS L BRsES
35 | 202142848 AIEE BI15 126.461 | 126.295 16.6 126.461  126.098 36.3 102.8 47.60
36 | 202142858 218 BA15 126.378 = 126.558 -18 126.99.  126.163 82.7
37 | 202142868 +ia Bk 2021_BR5FE—> 61.99
38 | 202142878 == Btk
39 | 202142H8H AlE BI15 126.483 @ 126.831 -34.8 127.125  126.647 47.8 127.304 - ESRSE
40 | 20212898 NBEE Btk 126.657 = 126.688 -3.1 126.847.  126.433 41.4 126.433 > BREIE
41 | 2021428108 | KEE BI15 126.672 | 126.793 k] 127.076;  126.645 43.1 L @RS | BR5FY
42 | 202128118 | ARE p1S 126.733 = 126.899 -16.6 127.159  126.701 45.8 87.1 42.08
43 | 2021428128 | %A BI15 126.816 @ 127.116 -30 127.304.  126.981 32.3
44 | 202128138 - LEH Btk 2021_AR5FE—> 58.67
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GBP/JPY VOLATILITY
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20214 GBP/JPY £ DMM BID rate
J; !f: B BE Smi  OPENAV | CLOSEAV = O/CKS & SeiE BEE A5 i B AR5
35 2021€2H4H g 15 143.356 143.687 -33.1 144.361 142.836 152.5 204.8 85.14
36 20212858 =8 15 143.522 144.522 -100 144.884 144.145 73.9
37 | 2021&286H Ee 1= BkH 2021_BR5FE-> 90.17
38 20212878 HiEB BRH :
39 2021€2H8H AigR 15 144.022 144.591 -56.9 144.928 144.408 52 145.474i— BEmmiE
40 2021€2H9H NBEH 15 144.307 144.43 -12.3 144.668 144.034 63.4 144.034i— BERTE
41 202124108 KR 15 144.368 144.638 -27 145.063 144.371 69.2 L AEARS 1 BR5%E
42 2021€2H11H E NS HBARH 144.503 144.697 -19.4 144.902 144.562 34 144 63.34
43 2021€2H12H =8 15 144.6 144.997 -39.7 145.474 144.493 98.1
44 | 2021428138 | LA Bk : 2021_ARSF- 85.70
45 2021€2H14H BHiEB BRH
46 2021€2H15H Higg 15 144.799 145.918 -111.9 146.631 145.28 148.155i— BEmiE
47 2021€2H16H NBgER 15 145.358 146.928 -157 147.467 146.379 145.28:— BRET{E
48 2021€2H17H 7KBEH 15 146.143 146.996 -85.3 147.562 146.415 L AEARS l BAR5¥EE
49 2021€2H18H NS 15 146.569 147.151 -58.2 147.783 146.548 287.5 113.88
50 2021€2H19H F = 15 146.86 147.699 -83.9 148.155 147.282
51 202125204 L8R BRH 2021_HHRFFES- 89.73
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CHF/JPY VOLATILITY
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20214 CHF/JPY 28 DMM BID rate
Jgg:: B BE W4 | OPENAV | CLOSEAV = O/CKS @ S BEME A5 i ERS AR5
35 20212848 ARiEH 15 117.011 116.738 27.3 116.875 116.589 28.6 112.3 45.96
36 2021€2AH5H8 =8 15 116.874 116.948 -7.4 117.234 116.673 56.1
37 | 2021%286H +i2E Btk 2021_BR5FE-> 52.58
38 2021€2/878 =]=) Bk
39 2021€2H8H AR 15 116.911 117.113 -20.2 117.336 116.973 36.3 117.879i— BEm{E
40 2021€2H9H NiEH 15 117.012 117.092 -8 117.235 116.914 32.1 116.914i— B\LE
41 2021€2H104 KR 15 117.052 117.364 -31.2 117.727 117.117 61 L EARS I BAR3¥EE
42 2021€2H11H AKiEH Bk 117.208 117.544 -33.6 117.716 117.375 34.1 96.5 39.36
43 2021€2H12H Frl = 15 117.376 117.672 -29.6 117.879 117.546 33.3
44 © 2021428138 | L Bk 2021_BAR5F- 50.38
45 2021€2H14H BHiE8 HBRH i
46 2021€2H15H AR 15 117.524 117.986 -46.2 118.39 117.614 77.6 118.861:— B\ {E
47 2021€2H16H NigER 15 117.755 118.547 -79.2 118.835 118.244 59.1 117.571:— B\|ET{E
48 2021€2H1786 KR 15 118.151 118.28 -12.9 118.861 117.723 113.8 L ERS l BR5%E
49 202142H18H ARiEH LS 118.215 117.838 37.7 117.987 117.669 31.8 129 66.48
50 2021€2H19H =8 15 118.027 117.8 22.7 118.072 117.571 50.1
51 | 2021428208 +6208 Btk 2021_HER5FS—- 52.68
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