% FX Market Daily Comment

Forex Watch Koujiro Mori

2008 5 7
Daily comment
@D
OS
23
<%
1.00 [ Eh
‘ 2008/05/02  05/06 z =
0.50 |- ‘ Qo
)
D 3
0.00 ‘ - —— ‘ ‘ ‘ ‘ ~ 3
02
-050 % am § (]
-1.00 - 3 >
-1.42 @® :
-1.55 ' - Q_J
-1.50 -1.68 r~+ <
(2]
-2.00 - »
JPY EUR GBP CHF AUD CAD NZD
3
40
VIX
VIX 5 1 4 a5 | 2007/01/03-2008/05/06 srop 3224
30.83 31.09 i 03717
20 08/16 11712 01722 \
30
IMM .
\
° N
20
4 29 i
- - 18.18
57.61 6 19 s g MW - T 05/02
10
10.02 06/19
02/16
5 L
IMM 6 4 29
2005 12 13 5
07/11/13 25 33.22% | 43.14% | 03/09/16
08/04/29 1 -11.14% | -16.70% | 05/07/05
08/04/29 1 -18.95% | -36.76% | 05/11/22
08/03/18 7 11.73% | 54.12% | 04/11/16
3 07/05/01 53 7.57% | 52.66% | 07/10/09
06/06/27 97 52.26% | 69.33% | 06/11/07
25
IMM 6 90.0 IMM 1 100
100 2007/05/01-2008/04/29 v
85.0 - 40
43.14
50 | (09716)
AR : 80.0 -100
33.22
L
0 75.0 -200
(07/05) -36.76 ]
. (11/22) : . 70.0 1 -300
(06/26) -71.76  (01/09)
- L 06/19 "
100 ( ) _CFTC 04/29 65.0 ‘ ‘ ‘  _ago
05/01 07/31 10730 01/29 04/29



% FX Market Daily Comment

Forex Watch Kojiro Mori

1600 IMM 21 150,000 2150 IMM 1 62500 7 125000
2007/05/01-2008/04/29 2007/05/01-2008/04/29
-1 100,000
2100
1500 100,000
75,000
2.050
1400 50,000 50,000
2000 {
25,000
1300 0
I 1.950
0
[ ] 1 125,000 [ ]
1.200 ! ! ! '~ -50,000 1.900 s s s -25,000
05/01 07/31 10/30 01/29 04/29 05/01 07/31 10/30 01/29 04/29
0 [vm 100,000 125 MM 1 -300,000
2007/05/01-2008/04/29 2007/05/01-2008/04/29
ﬁ ) 120 -250,000
100 | - "
- i g 75000 115 -200,000
110 pa 110 -150,000
i M. || 50,000 105 -100,000
120 FEEAARIg)- AR I
I II | 100 -50,000
150 i i mn 26000 g ,
05/01  07/31 10/30 01/29 04/29 05/01 07731 10/30 01729 04729
1050 IMM 1 100,000
2007/05/01-2008/04/29
< 50,000
1000 rg 100 USe
0
95.0
IMM -50,000
90.0
-100,000
850 = -150,000
1 12,500,000
80.0 ! ! ! = -200,000
104.95 05/01 07/31 10/30 01729 04/29
1125
95.77 03/17 120 » USDJPY Daily Chart Global Range
-b- : 2008/01/07-05/06
a-b-c 5 01709
108.62
ﬁU 02/14
il 3
104.02 9577 0317 sy Mﬂ " 105.70
i
100.03  04/10 b . oS0z
n ’
NY 104.95 I 102.95 GM ‘I/
01723 [;fj 04703 m s
1025 | 101,04 WT d /
03/25 L/
1 H %
102.95  04/03 ¢‘W 166,03
,/bar10
97.5 | 55,26
: 98721,
/
/
95.77
1.5360 03/17
92.5 | a5
1.5360 05/02 A
1.5360 38.2 of 1.4310 1.6020 B



% FX Market Daily Comment

B
61.8

5

1.600

1.550

1.500

1.4923
01715

1.450 |

1.400 -

Forex Watch Kojiro Mori

A 0.382 0.618 38.2
1.5768 1.5595
B C
7 11 05
5
EURUSD Daily Chart Global Range 1.6020
2007/11/20-2008/05706 1.5905 04/23

T
Wﬁﬂ, J‘

uﬁ ", 4
H%ﬂ L7 'F%
Y
M—-————---133/_15_0_191____ :g"
My pAUN

P

1.4365 02707
1.4310 01/22

1.5612



