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- ~ 415 3 B F ¥ (Interest Rate Contracts) 605, 393 2,959, 677 3,565, 070 38. 29%
(- ) #(0TC) 526, 415 1,784,594 2,311,009 24. 82%
L. s& 8 40 3 12 3% (FRA) - 24,759 24,759 0. 26%
2. #I(IRS) 444, 080 1,738, 332 2,182,412 23. 44%
3. § » ¥ 4% # (Bought Options) 43, 878 19, 205 63, 083 0.68%
4. % ME#&14#(Sold Options) 38, 457 2,298 40, 755 0. 44%
(= )% % #7(Exchange-traded Contracts) 78,978 1,175,083 1, 254, 061 13.47%
1. 8 b —%& 3% = (Futures - Long Positions) 39, 489 593, 750 633, 239 6. 80%
2. 4 B —“&3% = (Futures - Short Positions) 39, 489 581, 333 620, 822 6.67%
3. § »iE % i# (Bought Options) - - - -
4. ¢ 21:£ % 4 (Sold Options) - - - -
= ~®FF M % 9 Foreign Exchange Transactions) 2,570,197 2,759, 890 5, 330, 087 57. 24%
(= )+ #(0TC) 2,570,197 2,759, 890 5, 330, 087 57. 24%
1. & # ¥ % (Outright Forwards) 543, 296 299, 032 842, 328 9. 05%
2. # % (Fx Swaps) 1, 890, 226 1, 800, 017 3,690, 243 39.63%
3. # % 4% 1| (Currency Swaps) 59, 774 4,659 64, 433 0.69%
4. § » ¥ # 4# (Bought Options) 37,164 326,678 363, 842 3.91%
5. % $1:E 4 # (Sold Options) 39, 737 329,504 369, 241 3. 96%
(= )% % #7(Exchange-traded Contracts) - - - -
1. # | —& 3% = (Futures - Long Positions) - - - -
2.8 p &% - (Futures - Short Positions) - - - -
3. § »iE % i# (Bought Options) - - - -
4. % ME#&14#(Sold Options) - - - -
Z~EEEE T MBE 9 Equity-linked Contracts) 205, 945 3,995 209, 940 2. 25%
(= )R EE® Fo10) 132 146 278 0.00%
(= )% % #7(Exchange-traded Contracts) 205, 813 3, 849 209, 662 2. 25%
r ~ %57 B% 9 (Commodity Contracts) 90, 881 105, 310 196, 191 2.11%
(= )R EE® Fo10) - 103, 1717 103, 777 1.12%
(= )% % #7(Exchange-traded Contracts) 90, 881 1,533 92,414 0.99%
b #(-3ez) 3,472, 416 5, 828, 872 9,301, 288 99. 89%
I ~%*% #x ¥H(Credit Contracts) 800 9,431 10, 231 0.11%
1. %% i 2 # (Credit Default Swap) 800 9,431 10, 231 0.11%
2§ » i ® it 5iF % # (Bought Credit Default Options) - - - -
3¢ Mz i 9E MR (Sold Credit Default Options) - - - -
4. 2 # (Other) - - - -
+ ~ £ # 5 M % % (0ther Contracts) - - - -
1. i & % (Outright Forwards) - - - -
2. 2 3% (Swaps) - - _ _
3. ¥ % 1 (Options) - - - _
A 3+ 3,473, 216 5, 838, 303 9,311,519 100. 00%
ﬁiLi%°?fﬁﬁ?<%€fﬁiﬂﬁ°
2. FRAFRP AL PHEZ M RAF o A TR HER ’T‘fﬁﬂz:—z}é\ 7 R4 o
TmI I M—EWEY, Y THRIE RIS ) S HATERHARREFECHED IS 5 THARLL

ARV EREII URDE

HAE

x o

f

S|



1

A= 4 B2 g p 934 P
P ME R 93E LT R B 4 p 94
. SRR EESEIEY: P O R TE RO YES RN F



MEFI e RE B s B i

G

98#37" i
i 3rdBp g~
Fo& A % 98 & 37 98# 2" vl R
& A £ A £ BA
= ~FIF F M F 5 nterest Rate Contracts) 3,565,070 38.29% 3,124,378 37.23% 440, 692 14.10%
(= )JEFED HFro1o 2,311,009 24. 82% 2,041, 153 24. 32% 269, 856 13.22%
L@ 8P 41 5 53R (i) 24,759 0. 26% 17, 475 0.21% 7,284 41. 68%
2. # flars) 2,182,412 23. 44% 1, 952, 499 23. 26% 229,913 11. 78%
3. B » iE & 4 Bought Options) 63, 083 0.68% 44,036 0.53% 19, 047 43. 25%
4. % 213 45 48 (Sold Options) 40, 755 0. 44% 27,143 0. 32% 13,612 50. 15%
(= )R % *#(Exchange-traded Contracts) 1, 254, 061 13.47% 1, 083, 225 12.91% 170, 836 15. 77%
1. 8} —& 3% = (Futures - Long Positions) 633, 239 6. 80% 525, 715 6. 26% 107, 524 20. 45%
2. 8 | —&3% = (Futures - Short Positions) 620, 822 6.67% 516, 053 6. 15% 104, 769 20. 30%
3. B > iE % 4 Bought Options) - - 23, 410 0. 28% -23,410 -100. 00%
4. % 21iE 3% 48 (sold Options) - - 18, 047 0. 22% -18, 047 -100. 00%
= ~®FF M H Foreia Bxchange Transactions) 5, 330, 087 57. 24% 4,966, 324 59. 16% 363, 763 7.32%
(= )JEEED Hro1o) 5, 330, 087 57. 24% 4,966, 324 59. 16% 363, 763 7.32%
1. B3 & ¥ Qutright Forvards) 842, 328 9. 05% 759, 168 9. 04% 83, 160 10. 95%
2. 4 % (Px Svaps) 3,690, 243 39. 63% 3, 469, 680 41. 34% 220, 563 6. 36%
3. # %4 1 (Currency Swaps) 64, 433 0.69% 75, 894 0. 90% -11, 461 -15. 10%
4. » iE % H# Bought Options) 363, 842 3.91% 338, 311 4.03% 25, 531 7. 55%
5. % J1iE % 18 (Sold Options) 369, 241 3. 96% 323, 271 3. 85% 45, 970 14. 22%
(= )= % “#F(Bxchange-traded Contracts) - - - - - -
1. # p & 3% £ (Futures - Long Positions) - - - - - -
2.8 b &% = (Futures - Short Positions) - - - - - -
3. § » iE #% ¥ (Bought Options) - - - - - -
4. § 2 E 3 A (Sold options) - - - - - -
ZEEEL D ME Y Guitlinked Contracts) 209, 940 2. 25% 183,318 2.18% 26, 622 14.52%
(= )JEFED HFro1o 278 0. 00% 142 0. 00% 136 95. 7%
(= )R % #(Exchange-traded Contracts) 209, 662 2. 25% 183,176 2.18% 26, 486 14. 46%
2~ F 57 M H) Comodity Contracts) 196, 191 2.11% 115,714 1. 38% 80, 477 69. 55%
(= )JEFED Fro1o 103, 777 1. 12% 20, 788 0. 25% 82, 989 399. 22%
(= )R % *#(Exchange-traded Contracts) 92,414 0. 99% 94, 926 1. 13% -2,512 -2.65%
-J H(-3m) 9,301, 288 99. 89% 8, 389, 734 99. 95% 911, 554 10. 87%
7 ~* 3 MEH(Credit Contracts) 10, 231 0.11% 3, 869 0. 05% 6, 362 164. 44%
1. 7% & 9 2 3% (Credit Default Swap) 10, 231 0.11% 3, 869 0. 05% 6, 362 164. 44%
2. % » & % ik 4:% 4% # (Bought Credit Default Options) - - - - - -
3.4 #17%% i ¥ #(Sold Credit Default Options) - - - - - -
4. 2 (Other) - 7 _ _ _ B
+ ~## 3 MZ ¥%(0ther Contracts) - - - - - -
1. & ¥ % % (Outright Forwards) - - - - - -
2. % #% (Swaps) - - - - - -
3. & 4 (Options) - - - - - -
kX 3+ 9,311,519 100. 00% 8,393, 603 100. 00% 917,916 10. 94%
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