il REFLIEERT &2 3

102&7?

[ - N AL R AL A

W E AT RS R R & 3 g
~ ~ fI& 3 B F 9 (Interest Rate Contracts) 154, 721 396, 136 550, 857 4,217
(=) EE# #(0TC) 154, 721 60, 760 215, 481 1. 67
L@ 8 41 5 42 3& (FRA) - - - -
2. # FI(IRS) 148, 074 53, 921 201, 995 1.56
3. § »i¥ 4% # (Bought Options) 1,867 435 2,302 0.02
4. % 913 # 48 (Sold Options) 4,780 6, 404 11,184 0.09
(= )2 % “7(Exchange-traded Contracts) - 335, 376 335, 376 2.60
1. ¥ § —& 8 = (Futures - Long Positions) - 163, 612 163, 612 1. 217
2. 8 b —%®3%  (Futures - Short Positions) - 171, 764 171, 764 1.33
3. B » ¥ #% 48 (Bought Options) - - - -
4. % 913 #48 (Sold Options) - - - -
Z ~®FF M E K Foreign Exchange Transactions) 4, 420, 670 7,462, 485 11, 883, 155 92.19
(= ) EE# #(0TC) 4,420,670 7,462, 485 11, 883, 155 92.19
1. &% % % (Outright Forwards)? 317, 676 607, 667 925, 343 7.18
2. 3 = (Fx Swaps) 3, 946, 405 4,215, 658 8,162, 063 63. 32
3. # %44 I (Currency Swaps) 112,095 8,404 120, 499 0.93
4. § » i # 4# (Bought Options) 22,775 1,317,210 1, 339, 985 10. 40
5. % 2134 #(Sold Options) 21,719 1, 313, 546 1, 335, 265 10. 36
(= )% % #7(Exchange-traded Contracts) - - - -
1. & j —& % = (Futures - Long Positions) - - - -
2. ¥ | —7&3% = (Futures - Short Positions) - - - -
3. B » i¥ #% 48 (Bought Options) - - - -
4. % 913 # 48 (Sold Options) - - - -
Z EERYT ME N Eqity-linked Contracts) 408, 306 16, 006 424,312 3.29
(= ) EEP #Fo10) 426 5,138 5, 564 0.04
(= )% % #7(Exchange-traded Contracts) 407, 880 10, 868 418, 748 3.25
= ~ % &7 B F H(Commodity Contracts) 1,543 27,764 29, 307 0.23
(= ) EEP 10 - 16, 469 16, 469 0.13
(= )2 % “7(Exchange-traded Contracts) 1,543 11, 295 12,838 0.10
o] #(-3w) 4, 985, 240 7,902, 391 12, 887, 631 99. 98
I ~i* 3 WE H(Credit Contracts) - 2,873 2,873 0. 02
1.z % i& g2 4 (Credit Default Swap) - 2,873 2,873 0.02
2. % » 2% & i % # (Bought Credit Default Options) - - - -
3. ¢ iz ™ EEHE(Sold Credit Default Options) - - - -
4. 2 # (Other) - - - -
+ ~ 3% 5 M A9 (0ther Contracts) - - - -
1. % ¥ £ X (Outright Forwards) - - - -
2. 2 # (Swaps) - - - -
3. ## 18 (Options) - - - -
kN 3+ 4, 985, 240 7,905, 264 12, 890, 504 100. 00

L e RPN RS AP ARERERLS TR
2. TeF 3 M—gWzg @ THZ LRI

SRR REERE N xjﬂﬁ?ji\.rsﬁ .

AT PIERER L LAFFEA -
; Taheb i g




42 4

2= L=

747

IR ERP R BN RE

Hi i ATERFE~%
Fo& A % 102# 7" 102#6 " vU R R
&3 g £ g i b
- ~JIF F B 2 5 Anterest Rate Contracts) 550, 857 4.27 649, 559 5.54 -98, 702 -15.20
(= )R EE™ H10) 215, 481 1. 67 287, 357 2.45 -1, 876 -25.01
1.2 415 & e - - - - - -
2. # Flars 201, 995 1.56 272,064 2.32 =70, 069 -25.75
3. % » iE 3% 1 (Bought Options) 2,302 0.02 5, 065 0.04 -2, 763 -54.55
4. % 213 4% 4 sold Options) 11,184 0.09 10, 228 0.09 956 9.35
(= )R % #f(Bxchange-traded Contracts) 335, 376 2.60 362, 202 3.09 -26, 826 -7.41
1. 8§ % 3% = (Futures - Long Positions) 163, 612 1.27 191, 645 1.64 -28,033 -14. 63
2.4 f —7&38 - (Futures - Short Positions) 171,764 1.33 170, 557 1.45 1,207 0.71
3. B > iE # ## (Bought Options) - - - - - -
4. ¢ 213E 3% 4 Sold options) - - - - - -
= ~®FF M E ) Goreign Bxchange Transactions) 11, 883, 155 92.19 10, 698, 044 91. 32 1,185,111 11.08
(= )R EE™ H10) 11, 883, 155 92.19 10, 698, 044 91. 32 1,185,111 11.08
1. 4 £ 5 Qutright Forvards)” 925, 343 7.18 1,059, 770 9.05 -134, 428 -12.68
2. $ % (Fx Swaps) 8,162, 063 63. 32 7,253,708 61.92 908, 355 12.52
3. # 4% 1 (Currency Swaps) 120, 499 0.93 68, 555 0.58 51, 944 T5.77
4. % » iE 3% 1 (Bought Options) 1, 339, 985 10.40 1,143,712 9.76 196, 273 17.16
5. § 1% # 1# (Sold Options) 1, 335, 265 10. 36 1,172, 299 10. 01 162, 966 13.90
(= )2 % *T(Bxchange-traded Contracts) - - - - - -
1. 4 f —& 3% £ (Futures - Long Positions) - - - - - -
2. 8P b ~4EF% - (Futures - Short Positions) - - - - - -
3. B > iE # ## (Bought Options) - - - - - -
4. ¢ 21iE 3% 4 Sold options) - - - - - -
Z~BERELYT W E Y ity linked Contracts) 424, 312 3.29 332, 346 2.84 91, 966 27.67
(= )R EE™ H10) 5, 564 0.04 1,927 0.02 3,637 188. 74
(= )R % #f(Bxchange-traded Contracts) 418, 748 3.25 330, 419 2.82 88, 329 26.73
2~ FHF ME 5 Comadity Contracts) 29, 307 0.23 24, 890 0.21 4,417 17.75
(= )R E™ Ho10) 16, 469 0.13 14,711 0.12 1,758 11.95
(= )R % #f(Bxchange-traded Contracts) 12, 838 0.10 10, 179 0.09 2,659 26.12
-] #F(-zw) 12, 887, 631 99. 98 11,704, 839 99.91 1,182,792 10. 11
I ~ %% 5 MF ¥(Credit Contracts) 2,873 0.02 10, 694 0.09 -7,821 -73.13
1. % * & 923 (Credit Default Swap) 2,813 0.02 10, 694 0.09 -7,821 -73.13
2. f o~ &% i& ¥ 4 4# (Bought Credit Default Options) - - - - - -
3. ¢ i3 * & HEHAE(Sold Credit Default Options) - - - - - -
4. 82 % (Other) - _ _ _ _ B
* ~ 2t 3 MF H(Other Contracts) - - - - - -
1. s # % ¥ (Outright Forwards) - - - - - -
2. 2 # (Swaps) - - - - - -
3. % #% 1 (Options) - - - - - -
k: A 3+ 12, 890, 504 100. 00 11,715,533 100. 00 1,174,971 10. 03

FELELE LBD T YA

L s REMES A RFE LR TS
2. Tesd M—aBWEg, ¢ THzi
ﬁ °

1o

bomly

B2 FRNLFEIE AL PILREFE EHPE L o

PEFsRAMETHNTE IR MRS
1 &% v ] +

[ sd oh e

)

SR T R




RIL 102# 77 REFyHLE e RE S £ Rt

—_—

e
-5
e
¥
-
a2
S
s
<k
W
(]
ﬁé\
A
=
A
“:,il\..
=
EN
~mde
=
by
i

15,000

14,000
13,000
12,000
11,000
10,000

9,000

8,000

7,000

6,000 |
5000 &\ o
4,000 - 4,634

3000 |

2000 Hf---- e AN N N T N N AR A i

1,000 | 1439 % 1528 X N e A A 102/7 -
1,082

0 [
96/12 97/3 97/6 97/9 97/12 98/3 98/6 98/9 98/12 99/3 99/6 99/9 99/12 100/3 100/6 100/9 100/12 101/3 101/6 101/9 10112 102/3 102/6



EEE S

61.33%
W a FTA R B
38.67%
4117 5 %)
R 4L
71.70%
o B4

b A

28.30%







