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- ~ 415 3 B F ¥ (Interest Rate Contracts) 559, 415 1,125,128 1,684, 543 21. 66%
(- ) #(0TC) 482,572 448, 027 930,599 11.97%
L. s& 8 40 3 12 3% (FRA) 1,500 11, 347 12, 847 0.17%
2. #I(IRS) 442, 935 428, 034 870,969 11. 20%
3. § » ¥ 4% # (Bought Options) 19, 939 3, 320 23, 259 0. 30%
4. % ME#&14#(Sold Options) 18,198 5, 326 23,524 0. 30%
(= )% % #7(Exchange-traded Contracts) 76, 843 677,101 753, 944 9. 69%
1. 8 b —%& 3% = (Futures - Long Positions) 38,395 323, 389 361, 784 4. 65%
2. 4 B —“&3% = (Futures - Short Positions) 38, 448 321, 222 359,670 4. 62%
3. § »iE % i# (Bought Options) - 17,116 17,116 0.22%
4. % MiE#&14#(Sold Options) - 15, 374 15, 374 0.20%
= ~®FF M % 9 Foreign Exchange Transactions) 2,323,119 3, 360, 930 5, 684, 049 3. 08%
(= )+ #(0TC) 2,323,119 3, 360, 930 5, 684, 049 73. 08%
1. & # ¥ % (Outright Forwards) 685, 413 452, 106 1,137,519 14. 62%
2. # % (Fx Swaps) 1,453, 589 2,160, 222 3,613, 811 46. 46%
3. # % 4% 1| (Currency Swaps) 105, 494 10, 233 115, 727 1.49%
4. § » ¥ # 4# (Bought Options) 37,857 377,270 415,127 5. 34%
5. % $1:E 4 # (Sold Options) 40, 766 361,099 401, 865 5.17%
(= )% % #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) 300, 336 12, 906 313, 242 4. 03%
(= )R EE® Fo10) - 120 120 0.00%
(= )% % #7(Exchange-traded Contracts) 300, 336 12,786 313,122 4.03%
r ~ %57 B% 9 (Commodity Contracts) 25, 749 59, 785 85, 534 1. 10%
(= )R EE® Fo10) - 59, 745 59, 745 0.77%
(= )% % #7(Exchange-traded Contracts) 25, 749 40 25, 789 0. 33%
b #(-3ez) 3,208, 619 4,558, 749 7,767, 368 99. 87%
I ~%2% 3 M& H(Credit Contracts) 100 10, 143 10, 243 0.13%
1. %% i 2 # (Credit Default Swap) 100 10, 143 10, 243 0.13%
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+ 3,208,719 4,568, 892 7,777,611 100. 00%
ﬁiLiiL?fﬁﬁﬁiiif?%$9°
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




4 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



& 2

MEFI e RE B s B i

97#87" i
ATEREE A
Fo& A % 97# 8" 97& T vl R
&3 pav £ i Fav £ pav
= ~FIF F M F 5 nterest Rate Contracts) 1,684, 543 21. 66% 2,071, 806 23.69% -387, 263 -18.69%
(= )JEFED HFro1o 930, 599 11.97% 1,076, 650 12.31% -1486, 051 -13.57%
L@ 8P 41 5 53R (i) 12, 8417 0.17% 21,474 0. 25% -8, 627 -40. 17%
2. # flars) 870, 969 11.20% 939, 667 10. 74% -68, 698 ~7.31%
3. B~ iE 4% 42 (Bought Options) 23, 259 0. 30% 55, 304 0.63% -32, 045 -57. 94%
4. % 213 45 48 (Sold Options) 23,524 0. 30% 60, 205 0.69% -36, 681 -60. 93%
(= )R % *#(Exchange-traded Contracts) 753, 944 9.69% 995, 156 11. 38% -241, 212 ~24. 24%
1. 8} —& 3% = (Futures - Long Positions) 361, 784 4. 65% 491, 008 5.62% -129, 224 -26. 32%
2. 8 | —&3% = (Futures - Short Positions) 359, 670 4.62% 498, 642 5. 70% -138,972 -27. 8%
3. B > iE % 4 Bought Options) 17,116 0. 22% 2,753 0.03% 14, 363 521. 72%
4. % 21 3E 45 48 (Sold Options) 15, 374 0. 20% 2,753 0.03% 12, 621 458. 45%
= ~®FF M H Foreia Bxchange Transactions) 5, 684, 049 73.08% 6, 085, 706 69. 58% -401, 657 -6. 60%
(= )JEEED Hro1o) 5, 684, 049 73.08% 6, 085, 706 69. 58% -401, 657 -6. 60%
1. B3 & ¥ Qutright Forvards) 1,137,519 14.62% 1,115,298 12. 75% 22,221 1.99%
2. 3% = (rx Svaps) 3,613,811 46. 46% 3,793, 206 43.37% -179, 395 -4. 73%
3. # %4 1 (Currency Swaps) 115, 727 1.49% 121, 756 1. 39% -6, 029 -4. 95%
4. » iE % H# Bought Options) 415,127 5. 34% 538, 999 6. 16% -123,872 -22.98%
5. % 1iE # 48 (Sold Options) 401, 865 5.17% 516, 447 5.91% -114, 582 -22.19%
(= )= % “#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) 313, 242 4.03% 385, 279 4.41% =72, 0317 -18.70%
(= )JEFED HFro1o 120 0. 00% 315 0.01% -195 -61. 90%
(= )R % #(Exchange-traded Contracts) 313, 122 4.03% 384, 964 4. 40% =71, 842 -18. 66%
2~ F 57 M H) Comodity Contracts) 85, 534 1. 10% 197, 939 2. 26% -112, 405 -56. 79%
(= )JEFED Fro1o 59, 745 0. 7% 166, 500 1. 90% -106, 755 -64.12%
(= )R % *#(Exchange-traded Contracts) 25,789 0.33% 31,439 0. 36% -5, 650 -17.97%
-J #(-3m) 7,767, 368 99. 87% 8,740, 730 99. 94% -973, 362 -11.14%
7 ~* 3 MEH(Credit Contracts) 10, 243 0.13% 5,499 0. 06% 4,744 86. 27%
1. 7% & 9 2 3% (Credit Default Swap) 10, 243 0.13% 5,499 0. 06% 4,744 86. 27%
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+ 7,771,611 100. 00% 8, 746, 229 100. 00% -968, 618 -11.07%
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