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- ~ 415 3 B F ¥ (Interest Rate Contracts) 582, 730 2, 315, 942 2,898, 672 33. 66%
(= )+ #(0TC) 504, 556 1, 575, 256 2,079, 812 24.15%
L. s& 8 40 3 12 3% (FRA) - 18, 767 18, 767 0.22%
2. #I(IRS) 472,120 1,554, 610 2,026, 730 23.53%
3. § »iE % i# (Bought Options) 14, 829 - 14, 829 0.17%
4. % ME#&14#(Sold Options) 17,607 1,879 19, 486 0.23%
(= )% % #7(Exchange-traded Contracts) 78,174 740, 686 818, 860 9.51%
1. 8 b —%& 3% = (Futures - Long Positions) 39, 084 367, 310 406, 394 4. 72%
2. 4 B —“&3% = (Futures - Short Positions) 39,090 368, 926 408, 016 4. 73%
3. § »iE % i# (Bought Options) - 2,225 2,225 0.03%
4. % MiE#&14#(Sold Options) - 2,225 2,225 0.03%
= ~®FF M % 9 Foreign Exchange Transactions) 2,564,472 2,726, 326 5,290, 798 61.43%
- )& ES #H(0TC) 2,564,472 2,726, 326 5,290, 798 61. 43%
1. & # ¥ % (Outright Forwards) 537,500 305, 280 842,780 9. 78%
2. # % (Fx Swaps) 1, 882, 892 1, 835, 946 3,718,838 43.18%
3. # % 4% 1| (Currency Swaps) 57, 458 1,926 59, 384 0.69%
4. § » ¥ # 4# (Bought Options) 50, 975 290, 683 341, 658 3.97%
5. % $1:E 4 # (Sold Options) 35, 647 292, 491 328,138 3.81%
(= )% % #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) 217,968 8,733 226,701 2.63%
(= )R EE® Fo10) 126 76 202 0.00%
(= )% % #7(Exchange-traded Contracts) 217, 842 8,657 226, 499 2.63%
r ~ %57 B% 9 (Commodity Contracts) 93, 916 97, 875 191, 791 2.23%
(= )R EE® Fo10) - 96, 905 96, 905 1.13%
(= )% % #7(Exchange-traded Contracts) 93, 916 970 94, 886 1.10%
b #(-3ez) 3, 459, 086 5, 148, 876 8,607, 962 99. 95%
I ~%*% #x ¥H(Credit Contracts) 960 3, 668 4,628 0. 05%
1. %% i 2 # (Credit Default Swap) 960 3, 668 4,628 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+ 3, 460, 046 5,152, 544 8,612,590 100. 00%
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= ~FIF F M F 5 nterest Rate Contracts) 2,898, 672 33. 66% 3,565, 070 38. 29% -666, 398 -18.69%
(= )JEFED HFro1o 2,079, 812 24. 15% 2,311,009 24. 82% -231, 197 ~10. 00%
L@ 8P 41 5 53R (i) 18, 767 0. 22% 24, 759 0. 26% -5, 992 ~24.20%
2. # flars) 2,026, 730 23.53% 2,182,412 23. 44% -155, 682 =7.13%
3. B~ iE 4% 42 (Bought Options) 14, 829 0.17% 63, 083 0.68% -48, 254 ~76. 49%
4. % 213 45 48 (Sold Options) 19, 486 0.23% 40, 755 0. 44% -21, 269 -52.19%
(= )R % *#(Exchange-traded Contracts) 818, 860 9.51% 1, 254, 061 13. 4% -435, 201 -34. 70%
1. 8} —& 3% = (Futures - Long Positions) 406, 394 4.72% 633, 239 6. 80% -226, 845 -35. 82%
2. 8 | —&3% = (Futures - Short Positions) 408,016 4.73% 620, 822 6.67% -212, 806 -34. 28%
3. B » iE % 4 (Bought Options) 2,225 0.03% - - 2,225 -
4. % 21 3E 3% 4 (sold Options) 2,225 0.03% - - 2,225 -
= ~®FF M H Foreia Bxchange Transactions) 5,290, 798 61.43% 5, 330, 087 57. 24% -39, 289 -0. 74%
(= )JEEED Hro1o) 5,290, 798 61.43% 5, 330, 087 57. 24% -39, 289 -0. 74%
1. B3 & ¥ Qutright Forvards) 842, 780 9.78% 842, 328 9. 05% 452 0. 05%
2. 3% = (rx Svaps) 3,718,838 43. 18% 3,690, 243 39. 63% 28,595 0.77%
3. # %4 1 (Currency Swaps) 59, 384 0.69% 64, 433 0.69% -5, 049 ~7. 84%
4. % » iE 4% 42 Bought Options) 341, 658 3. 9% 363, 842 3.91% -22,184 -6. 10%
5. % 1iE # 48 (Sold Options) 328,138 3.81% 369, 241 3. 96% -41,103 -11.13%
(= )= % “#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) 226, 701 2.63% 209, 940 2. 25% 16, 761 7. 98%
(= )JEFED HFro1o 202 0. 00% 278 0. 00% -76 -27. 34%
(= )R % #(Exchange-traded Contracts) 226, 499 2.63% 209, 662 2. 25% 16, 837 8. 03%
2~ F 57 M H) Comodity Contracts) 191, 791 2.23% 196, 191 2.11% -4, 400 -2. 24%
(= )JEFED Fro1o 96, 905 1. 13% 103, 777 1. 12% -6, 872 -6. 62%
(= )R % *#(Exchange-traded Contracts) 94, 886 1. 10% 92,414 0. 99% 2,472 2.67%
Al H(-3m) 8,607, 962 99. 95% 9, 301, 288 99. 89% -693, 326 =7. 45%
7 ~* 3 MEH(Credit Contracts) 4,628 0. 05% 10, 231 0.11% -5, 603 -54. 76%
1. 7% & 9 2 3% (Credit Default Swap) 4,628 0. 05% 10, 231 0.11% -5, 603 ~54. 76%
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+ 8,612,590 100. 00% 9,311,519 100. 00% -698, 929 -7.51%
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