Futures/FX Daily

. Global Market / 224 O}%1l

true friend UI2EX} zd

SHRAFERIS LR
2020.04.02 (=)

[24hr DESK: 1577-1282]

|
T2 HAZ} H U H| (%) 1wk (%) YTD(%)
0/= DOW 20,943.51 —4.44 -1.21 —26.61
0/= NASDAQ 7,360.58 —4.41 -0.32 -17.97
0]= S&P500 2,470.50 —4.41 -0.20 -23.53
=2 FTSE 5,454.57 -3.83 -4.11 -27.68
DJ Euro STOXX 50 2,680.30 -3.83 -4.28 -28.43
U= NIKKEI 18,065.41 -4.50 -7.58 -23.63
22 Hang Seng 23,085.79 -2.19 -1.88 -18.11
KOSPI 1,685.46 -3.94 -1.13 -23.31
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Market Review

Futures / siIM&E

= HLSt HLH|(%) A7t a7t 7t

Crude Oil 20.31 —0.83 20.10 21.55 19.90
N.Gas 1.587 -3.23 1.643 1.679 1.580
Gold 1,691.4 —0.33 1,689.4 1,612.4 1,676.0
H—G Bopper 217.5 —2.40 221.6 222.2 215.5
Corn 334.75 -1.76 341.25 342.75 333.50
Wheat 550.25 -3.25 567.25 571.75 546.50
Soybean 862.75 —2.62 885.75 887.25 860.75

Dollar Index GOLD CRUDE OIL
% Dollar Index e GOLD (CME) ® Crude Oil (CME)
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. FX Strategy / FX EXlZi&}

|
U S344 714 T8 HUF7} H U H| (%) A7t inkb/} X7t
Dollar Index 99.673 0.63 98.96 99.84 98.91
EUR/USD 1.0964 —0.61 1.1031 1.1039 1.0903
GBP/USD 1.2371 -0.39 1.2420 1.2439 1.2331
USD/JPY 107.17 -0.34 107.54 107.94 106.92
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Daily Chart EUR/USD (30 min Chart)
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USD/JPY (30 min Chart)
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IV. Market Bulletin Board / A|IZ& =&

2020/4/2

US/EU Index (%) ASIA Index
TE HYSIt | HUH | 1wk | YTD T2 HYS7L | MLH | 1wk
O|= DOW 20943.51 —4.44] —-1.21| —26.61  Bt= KOSPI 1685.46 —3.94 —-1.13| —23.31
0= NASDAQ 7360.58 —-4.411 -0.32| —17.97 32 KOSDAQ 551.84 ~3.03 9.13] =17.61
O|= S&P500 2470.50 —4.41] -0.20[ —23.53 ol NIKKEI 18065.41 —a50] -758 2363
:2 E:;Ze" 2000 ;Z;:i :;gi :jj’? :gigz 22 HangSeng 23085.79| -2.19| —1.88| —18.11
’ ) ’ ’ 23 H-Share 9404.98 -1.98 -1.31| —15.79
EY CACA 420724 ma80 m0.08 2962 g o) Singapore 129512 —1.89 —3.91| —25.52
/s gap
=2 DAX 9544.75 —3.94] -—3.34 —27.96 ot . 37195 _o.62 —0.74 —19.66
S & DJ Euro STOXX 50 2680.30 —3.83] —4.28| —28.43 HIE! Mscl Talwan
Ol= CNX Nifty 8253.80] —4.00| —0.77] —32.17
Currency (%) I Interest Rate
TE HYS7t | ™LH| 1wk YTD ag Hauzyt | mMay 1wk
Dollar Index 99.67 0.63] —1.36 3.4  Eurodollar 99.45  —0.03] 0.04f 1.21
EUR/USD 1.0964 —0.61 0.75| —2.22 2 yr US. T-Notes 110.17] —0.02 0.01 2.25
GBP/USD 1.2371 —0.39 4.15| —-6.68 5 yrUS. T-Notes 125.39 0.02 0.51 5.72
AUD/USD 0.6071 -0.98 1.88] —13.53 10 yr U.S. T-Notes 138.98 0.21 1.19 8.22
NzD/USD 0.5912 -0.74 1.04[ —12.28 30 yr U.S. T-Bonds 181.13 1.15 1.90f 16.18
USD/CHF 0.9660 0.51] —1.16 —0.06 Euro Schatz (2yr) 112.125 —0.06 0.17 0.20
USD/JPY 107.17 —0.34] —3.63] —1.33 Euro Bobl (5yr) 135.1 —0.08 0.87 1.10
USb/CAD 1.4191 0.92 0.00 9.25 Euro Bond (10yr) 172.57 0.03 1.74 1.22
Energy (%) Agriculture (%)
7= HUB7F | MYHl | 1wk | YTD T& HMUZ7 | MLH | 1wk | YTD
Crude Oil (CME) 20.31 —0.83| —17.07| —66.74  Corn (CME) 334.75 —-1.76] -—3.95 —13.67
Natural Gas (CME) 1.587 =3.23 —7.41( =27.50  Wheat (CME) 550.25 3925 —-513 -1.52
Heating Oil (CME) 93.23  -6.91| =15.21| =53.91 ¢ pean (M) 86278 262l —213 —9.71
Gasoline (CME) 54.65|  —7.79| —9.73 ~67.67 o pean Oil (CME) 0608 —3.55 —2.51 —25.08
Brent Crude (ICE) 24.74 —-6.11| —=17.51] —62.52 Soybean Meal (CME) 314.9 —0.05] —2.11 3.35
Gas Oil (ICE) 271.75 =717 =11.19] =55.74  Oats (CME) 260.25 151 -2.16| =10.87
ECX EUA (ICE) 17.08 —3.39 —2.46| —30.68 Rough Rice (CME) 14.055 0.14 3.16 5.80
ECX CER (ICE) 0.25 0.00 0.00[ 13.64 Live Cattle (CME) 87.575 —4.89] —9.08 —30.45
Feeder Cattle (CME) 118.4 —3.66] —8.29] —17.91
Metal N Lean Hogs (CME) 57.325| —4.97| -20.1| —19.74
TE HLS7t | HYH | twk | YID  (oc0a (ICE) 22371 -0.97| -0.93 —11.93
GOLD (CME) 1591.4)  =0.33) —2.621  4.48  Cotton No2 (ICE) 48.41| -5.32| -9.41| —29.89
Silver (CME) 13.984 —-1.22 —-5.98] —21.97 (Coffee C (ICE) 116 -2.97] =10.73] =10.56
Platinum (CME) 717.8)  —1.66| —3.77| =26.59  Sugar No11 (ICE) 10.04|  —3.65| —12.01| —25.19
H-G Copper 217.45| —2.40| —1.34| —22.26  FCOJ-A (ICE) 118.85| —1.12| —-1.86 19.15
Commodity Index (%) Bloomberg / SH2EXISH
TE HUASFIF | MUH | 1wk | YTD
RJ-CRB 118.50 —2.70] —8.56| —36.22
RICI B3 1616.76 —3.02] —7.04[ —34.13
RICI Oj| 4 X] 157.43 —4.19| —14.33| —59.05
RICI =% 1826.13 —1.64] -1.87| —14.76
RICI S4t= 643.05 —2.86] —4.93| —15.24
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V. Economic Indicator / ZHX|E % O|HIE 21X

LA Azt =7} X|z/0|HE 7|2t ol & EE o|H
04¢ 01¢ 8:50 N CHZE O M= K| 1Q -10 -8 0
042 01¢ 9:30 JN &2y 42 pMmI A=Y Mar F - 448 448
048 01¢ 10:45 CH Ao|d F= PMI M= Mar 45 50.1 403
04& 01¢ 14:00 N Xhs A+ EO§ Yoy Mar - -10.20% | -10.70%
04¢ 01¢ 17:00 EC ozl S2E HEY PMI Mar F 446 445 448
042 01¢ 18:00 EC HYE Feb 7.40% 7.30% 7.40%
04& 01¢ 22:45 us O O MY PMI Mar F 48 485 492
04& 01¢ 23:00 us AEX|E Ty Feb 060% | -130% | 1.80%
04 01 23:00 us ISM | =X 5= Mar 445 49.1 50.1
04& 01¢ 23:00 us ISM 0.8 Mar -- 438 469
04¥ 01¢ 23:30 us DOE O|= AR M 27-Mar | 3300k | 13833k | 1623k
04& 01¢ 23:30 us DOE 4 oK €% M2 27-Mar - 3521k 858k
048 01¢ 23:30 us DOE 0= 2|¥&F Mo 27-Mar 1200k 7524k | -1537k
04& 02¢ 8:50 N 2d S HE| Mar - - 3.60%
048 02 8:50 JN =AS3 7|1 Mar -- -- ¥515.9t
04 02¢ 18:00 EC PPl T EH] Feb -0.40% - 0.40%
04¥ 02¢ 18:00 EC PPI ™ A H| Feb -0.80% - -0.50%
04 02¢ 21:30 us FA=X Feb -$40.0b - -$45.3b
04¥ 02¢ 21:30 us Mo g B1ds 28-Mar | 3700k - 3283k
04 02¢ 21:30 us = TE s dH-F 26-Mar - - 397.2
04¥ 02¢ 21:30 us HAUEHAS=FAHE K 21-Mar | 4941k - 1803k
04& 02 23:00 us HNEYsF Feb 0.20% - -0.50%
04¥ 02¢ 23:00 us NEgeF, 285K 2 Feb -- -- -0.10%
04& 02 23:00 us W+ =2 Feb F 1.20% - 1.20%
04¥ 02¢ 23:00 us &M Q| LK Feb F -0.60% - -0.60%
04& 03¢ 9:30 JN A& 2 L& PMI AH| A Mar F - - 32.7
04¥ 03¢ 9:30 N XNeed de2 pMml B Mar F -- - 35.8
04 03¢ 10:45 CH Xo|Al &= PMI B Mar -- - 275
04& 03¢ 10:45 CH Kol B= PMI A H| A Mar 39 - 26.5
042 03¢ 17:00 EC Ozl Q2= MH[A PMI Mar F 28.2 -- 284
04 03¢ 17:00 EC Ozl K 2& B PMI Mar F 314 - 314
04¥ 03¢ 18:00 EC 0oy (™ 2 THH)) Feb 0.10% - 0.60%
04 03¢ 18:00 EC AO§EO) Yoy Feb 1.60% - 1.70%
04¥ 03¢ 21:30 us HesYHEE218As HE Mar -100k - 273k
04¥ 03¢ 21:30 us RZIEE 18Xt HE Mar -123k - 228k
04¥ 03¢ 21:30 us Hxrgelads Mar -10k - 15k
04¥ 03¢ 21:30 us MAE Mar 3.80% - 3.50%
04¢ 03¢ 22:45 us OFZl O MH|A PMI Mar F 385 - 39.1
04¥ 03¢ 22:45 us O Ol & PMI Mar F -- - 405

°
rhr
Ral

£Q HU
rir
on
>

.

HOIERAAL NN £TS AHE U WEE 7|E2 SHE HO|L YA 1 A2 2 ol
#35H= 20| ot L|Ch X[5H
C




