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- ~ 415 3 B F ¥ (Interest Rate Contracts) 395, 439 907, 789 1, 303, 228 21.12%
(- ) #(0TC) 317,110 525, 534 842, 644 13. 66%
L. s& 8 40 3 12 3% (FRA) - 48, 944 48, 944 0.79%
2. #I(IRS) 226, 351 474,543 700, 894 11. 36%
3. § »iE % i# (Bought Options) 43,498 33 43, 531 0.71%
4. % ME#&14#(Sold Options) 47, 261 2,014 49, 275 0.80%
(= )% % #7(Exchange-traded Contracts) 78, 329 382, 255 460, 584 7. 46%
1. 8 b —%& 3% = (Futures - Long Positions) 38, 890 211,135 250, 025 4. 05%
2. 4 B —“&3% = (Futures - Short Positions) 39, 439 158, 891 198, 330 3. 22%
3. § »iE % i# (Bought Options) - 6, 988 6, 988 0.11%
4. % MiE#&14#(Sold Options) - 5,241 5, 241 0.08%
= ~®FF M % 9 Foreign Exchange Transactions) 2,041, 656 2,574, 404 4,616, 060 4. 82%
(= )+ #(0TC) 2,041, 656 2,574,404 4,616, 060 4. 82%
1. & # ¥ % (Outright Forwards) 451, 988 392, 203 844,191 13. 68%
2. # % (Fx Swaps) 1,486,574 1, 821, 092 3,307, 666 53.61%
3. # % 4% 1| (Currency Swaps) 62, 822 2,272 65, 094 1. 06%
4. § » ¥ # 4# (Bought Options) 19, 284 185, 447 204, 731 3. 32%
5. % $1:E 4 # (Sold Options) 20, 988 173, 390 194, 378 3.15%
(= )% % #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) 171, 868 4,906 176, 774 2. 86%
(= )R EE® Fo10) 18 - 18 0.00%
(= )% % #7(Exchange-traded Contracts) 171, 850 4,906 176, 756 2. 86%
r ~ %57 B% 9 (Commodity Contracts) 26, 624 43, 863 70, 487 1. 15%
(= )R EE® Fo10) - 42,987 42,987 0.70%
(= )% % #7(Exchange-traded Contracts) 26, 624 876 27,500 0. 45%
b #(-3w) 2, 635, 587 3,530, 962 6, 166, 549 99. 95%
I ~%*% #x ¥H(Credit Contracts) - 2,993 2,993 0. 05%
1. %% i 2 # (Credit Default Swap) - 2,993 2,993 0. 05%
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+ 2,635, 587 3, 533, 955 6, 169, 542 100. 00%
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= ~FIF F M F 5 nterest Rate Contracts) 1,303, 228 21. 12% 1,463, 731 15. 80% -160, 504 -10. 97%
(= )JEFED HFro1o 842, 644 13. 66% 836, 054 9.02% 6,590 0. 79%
1.8 1 3 oo 48, 944 0.79% 66, 563 0.72% -117,619 -26. 47%
2. # flars) 700, 894 11. 36% 677,122 7.31% 23,712 3.51%
3. B~ iE 4% 42 (Bought Options) 43, 531 0.71% 57, 539 0.62% -14, 008 -24. 35%
4. % 213 45 48 (Sold Options) 49, 275 0. 80% 34, 830 0. 38% 14, 445 41. 47%
(= )R % *#(Exchange-traded Contracts) 460, 584 7. 46% 627, 677 6. 7% -167, 093 -26. 62%
1. 8} —& 3% = (Futures - Long Positions) 250, 025 4.05% 370, 898 4.00% -120, 873 -32.59%
2. 8 | —&3% = (Futures - Short Positions) 198, 330 3.22% 216, 238 2. 33% -17,908 -8.28%
3. B~ i 4% 42 (Bought Options) 6, 988 0.11% 20, 048 0.22% -13, 060 -65. 14%
4. % 21iE 3% 48 (sold Options) 5,241 0. 08% 20,493 0.22% -15, 252 ~74. 43%
= ~®FF M H Foreia Bxchange Transactions) 4,616, 060 74. 82% 7,462, 691 80. 54% -2, 846, 631 -38.14%
(= )JEEED Hro1o) 4,616, 060 74. 82% 7,462, 691 80. 54% -2, 846, 631 -38.14%
1. B3 & ¥ Qutright Forvards) 844,191 13.68% 1, 900, 761 20. 51% -1, 056, 570 -55. 59%
2. 3% = (rx Svaps) 3,307, 666 53.61% 4, 879, 290 52. 66% -1,571, 624 -32.21%
3. # %4 1 (Currency Swaps) 65, 094 1. 06% 113,474 1. 22% -48, 380 ~42. 64%
4. % » iE 4% 42 Bought Options) 204, 731 3. 32% 292, 552 3. 16% -817, 821 -30. 02%
5. % 1iE # 48 (Sold Options) 194,318 3. 15% 276, 614 2.99% -82, 236 -29. 73%
(= )= % “#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) 176, 774 2. 86% 264, 705 2. 86% -817, 931 -33.22%
(= )JEFED HFro1o 18 0. 00% 30 0. 00% -12 -40. 00%
(= )R % #(Exchange-traded Contracts) 176, 756 2. 86% 264, 675 2. 86% -87,919 -33.22%
2~ F 57 M H) Comodity Contracts) 70, 487 1. 15% 66, 557 0.72% 3,930 5. 90%
(= )JEFED Fro1o 42, 987 0. 70% 37,615 0.41% 5, 372 14. 28%
(= )R % *#(Exchange-traded Contracts) 27,500 0. 45% 28,942 0.31% -1, 442 -4. 98%
-J #(-3m) 6, 166, 549 99. 95% 9, 257, 684 99. 92% -3,091, 136 -33.39%
7 ~* 3 MEH(Credit Contracts) 2,993 0. 05% 7,706 0. 08% -4,713 -61.16%
1. 7% & 9 2 3% (Credit Default Swap) 2,993 0. 05% 7,706 0.08% -4,713 -61.16%
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+ 6, 169, 542 100. 00% 9, 265, 390 100. 00% -3, 095, 849 -33.41%
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