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- ~JI&F 5 B F H(Interest Rate Contracts) 533, 659 1,374, 987 1,908, 646 19. 76%
(= )R 3(0TC) 533, 633 357,702 891, 335 9.23%
1. &8 1 F 23 (FRA) 12,911 3,220 16, 131 0.17%
2. #JI1(IRS) 443, 199 342,115 785, 314 8.13%
3. » ¥ 4% 4 (Bought Options) 38, 011 11,884 49, 895 0. 52%
4. % J1:E# 48 (Sold Options) 39,512 483 39, 995 0.41%
(= )% % #7(Exchange-traded Contracts) 26 1,017, 285 1,017,311 10. 53%
1. # | —+& 3% = (Futures - Long Positions) - 540, 709 540, 709 5. 60%
2.8 b —“E3" i (Futures - Short Positions) 26 476, 576 476, 602 4. 93%
3. B » ¥ 4% 4 (Bought Options) - - - -
4. % J1:E# 48 (Sold Options) - - - -
Z ~ =& M E ¥ (Foreign Exchange Transactions) 3, 547, 995 3, 759, 555 7,307, 550 5. 64%
(= )R+ #(0TC) 3,547,995 3, 759, 555 7,307, 550 75. 64%
1. &% % ¥ (Outright Forwards) 424, 322 372,008 796, 330 8. 24%
2. #% % (Fx Swaps) 3,024, 064 2,537, 327 5,561, 391 57.57%
3. # % 4% | (Currency Swaps) 38, 121 968 39, 689 0.41%
4. § » i # ## (Bought Options) 30, 702 423, 568 454, 270 4. 70%
5. % 91 # 4 (Sold Options) 30, 186 425, 684 455, 870 4. 72%
(= )% % #t(Exchange-traded Contracts) - - - -
1. % —%& 3% = (Futures - Long Positions) - - - -
2. 8 | —4&#% = (Futures - Short Positions) - - - -
3. B » £ 4% 4 (Bought Options) - - - -
4. % J1:E#1# (Sold Options) - - - -
= ~EEEE T ME ¥ Eqity-linked Contracts) 343, 989 5,527 349,516 3. 62%
(= )R E Fo10 484 293 7 0.01%
(= )% % #t(Exchange-traded Contracts) 343, 505 5,234 348, 739 3.61%
T~ F &7 B &Y (Commodity Contracts) 768 74,187 74, 955 0. 7%
(= )R E Fo10) - 63, 006 63, 006 0. 65%
(= )% % #t(Exchange-traded Contracts) 768 11,181 11, 949 0.12%
2k #(-3w) 4,426, 411 5,214, 256 9, 640, 667 99. 79%
7 ~7% 3 ME H(Credit Contracts) 100 20, 387 20, 487 0.21%
1. % * & 42 4 (Credit Default Swap) 100 20, 387 20, 487 0.21%
2.F » 5 * it 9i5 % (Bought Credit Default Options) - - - -
3. ¢ iz & EAR(Sold Credit Default Options) - - - -
4. 2 # (Other) - - _ _
* ~##3 MZ H(0ther Contracts) - - - -
1. & £ ¥ (Outright Forwards) - - - -
2. 2 # (Swaps) - - - -
3. ¥ #% # (Options) - - - -
B 3+ 4,426,511 5,234, 643 9,661, 154 100. 00%
LA PIRAER L BT R
2. FRAFEP A2 %ﬁlﬂﬂﬁr oo A TG SRR £ RIS TR
3 TwF I M—BPRY, P THRATERIL | AR RAMERHEATREAEIBED AL THARR

PAeRIREREE NBY R HKIEE o
4.5 FHEHPOBEL PR A - HE f MEYAMELD RN o



G
REri b pE S ) £ R
99#67 i»
AR R A
Fo& A % 996" 99# 5" vu R R
& A £ A £ B
= ~FIF F M F ) nterest Rate Contracts) 1, 908, 646 19. 76% 2,483,416 22.31% -574, 770 -23.14%
(= )JEFED Hro1o 891, 335 9.23% 1,084, 992 9. 75% -193, 657 -17. 85%
L@ 8P 41 5 53R ) 16,131 0.17% 8,023 0.07% 8,108 101. 06%
2. # lars) 785, 314 8.13% 944, 031 8. 48% -158, 717 -16. 81%
3. B~ iE 4% 42 (Bought Options) 49, 895 0.52% 90, 157 0.81% -40, 262 -44. 66%
4. % 21 3E 45 48 (Sold Options) 39, 995 0.41% 42,781 0.39% -2, 786 -6.51%
(= )R % #(Exchange-traded Contracts) 1,017,311 10. 53% 1,398,424 12. 56% -381, 113 -27. 25%
1. 8 f —& 3% = (Futures - Long Positions) 540, 709 5. 60% 670, 635 6. 02% -129, 926 -19.37%
2. 8 | —&3% = (Futures - Short Positions) 476, 602 4.93% 725, 409 6. 52% -248, 807 -34. 30%
3. B > iF & 4 Bought Options) - - 1,983 0.02% -1, 983 -100. 00%
4. % 91iE 3% 48 (sold Options) - - 397 0. 00% -397 -100. 00%
= ~®FF B H Foreien Bxchange Transactions) 7,307, 550 75. 64% 7,957, 638 71. 48% -650, 088 -8.17%
(= )JEFED Hro1o 7,307, 550 75. 64% 7,957, 638 71. 48% -650, 088 -8.17%
1. B8 & ¥ Qutright Forwards) 796, 330 8. 24% 1,002, 247 9. 00% -205, 917 -20. 55%
2. % % (rx Svaps) 5,561, 391 57.5T% 5, 646, 455 50. 72% -85, 064 -1.51%
3. # %4 1 Currency Swaps) 39, 689 0.41% 132,599 1. 19% -92,910 =70. 07%
4. § » iE % H# Bought Options) 454, 270 4.70% 583, 004 5. 24% -128,734 -22.08%
5. % 1iE # 48 (Sold Options) 455, 870 4.72% 593, 333 5. 33% -137, 463 -23.17%
(= )= % “F(Bxchange-traded Contracts) - - - - - -
1. # p & 3% £ (Futures - Long Positions) - - - - - -
2.8 b &% = (Futures - Short Positions) - - - - - -
3. § » iE #% ¥ (Bought Options) - - - - - -
4. § 2 E 3 AE (Sold options) - - - - - -
ZEEEL D ME Y Guitlinked Contracts) 349,516 3. 62% 581, 713 5.23% -232, 197 -39. 92%
(= )JEFE D Fro1o) 71 0.01% 1,931 0.02% -1, 154 -59. 76%
(= )R % *#(Exchange-traded Contracts) 348, 739 3.61% 579, 782 5.21% -231, 043 -39. 85%
2~ F 57 M H) Comodity Contracts) 74, 955 0.77% 55,410 0. 50% 19, 545 35. 2%
(= )JEEED Fro1o) 63, 006 0. 65% 45, 749 0.41% 17, 257 37.72%
(= )R % *#(Exchange-traded Contracts) 11,949 0.12% 9, 661 0.09% 2,288 23. 68%
-J H(-3m) 9, 640, 667 99. 79% 11,078, 177 99. 52% -1, 437,510 -12.98%
7 ~* 3 MEH(Credit Contracts) 20, 487 0.21% 53, 868 0. 48% -33, 381 -61. 97%
1. 7% & 9 2 3% (Credit Default Swap) 20, 487 0.21% 53, 868 0. 48% -33, 381 -61. 97%
2. % » % ik 4:% 4% # (Bought Credit Default Options) - - - - - -
3.4 %7 % i 9E#(Sold Credit Default Options) - - - - - -
4. 2 (Other) - 7 _ _ _ B
+ ~## 3 M ¥ ¥%(0ther Contracts) - - - - - -
1. & ¥ % % (Outright Forwards) - - - - - -
2. % #% (Swaps) - - - - - -
3. #E & 4 (Options) - - - - - -
kX 3+ 9,661, 154 100. 00% 11, 132, 045 100. 00% -1, 470, 891 -13.21%
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