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TABLE 5.1 Currency Pair Ranges

European I.5. & Europe Europe &
Currency Pairs (EST) Asian Session Session 11.5. Session Overlap Asia Overlap
7 M- AN, 2 AM-12 AN, B AM.-5 M 8 aMm-12 pM. 2 AM-4 AM,
EUR/USD 5] 87 78 65 32
USD/JPY 78 79 69 58 29
CBP/USD 65 112 84 78 43
USD/CHF 68 117 107 88 43
EUR/CHF 53 53 49 40 24
AUD/USD 38 53 47 39 20
USD/CAD 47 94 84 74 28
NZD/USD 42 52 46 38 20
EUR/CBP 25 40 34 27 16
CBP/JPY 112 145 119 99 60
CBP/CHF 56 150 129 105 62
AUD/JPY 55 03 56 47 26
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Volatility—Asian Session
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Currency Pairs

FIGLRE 5.1 Asian Session Volatility
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Volatility—European Session
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FIGURE 5. F Eurocpean Session Volatility
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Volatility—U.S —European Overlap
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FIGURE 5.4 U.S.—Eurocpean Overlap
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FIGLRE 5.5 European-Asian Owverlap
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