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- ~JI&F 5 B F H(Interest Rate Contracts) 562, 797 1, 668, 664 2,231, 461 22. 18%
(= )R # #(0TC0) 562, 797 492, 344 1, 055, 141 10. 49%
1. sz 8 1% 3 (FRA) 1,157 471 1,628 0. 02%
2. # F1(IRS) 500, 599 488, 733 989, 332 9.83%
3. » ¥ 4% 4 (Bought Options) 33,422 - 33,422 0.33%
4. % J1:E# 48 (Sold Options) 27,619 3,140 30, 759 0.31%
(= )% % #7(Exchange-traded Contracts) - 1,176, 320 1,176, 320 11.69%
1. # | —+& 3% = (Futures - Long Positions) - 580, 280 580, 280 5. 76%
2.8 b —“E3" i (Futures - Short Positions) - 594, 370 594, 370 5.91%
3. B » ¥ 4% 4 (Bought Options) - - - -
4. % J1:E# 48 (Sold Options) - 1,670 1,670 0.02%
Z ~ =& M E ¥ (Foreign Exchange Transactions) 3,673,401 3,563, 455 7,236, 856 1. 95%
(= )R+ #(0TC) 3,673,401 3,563, 455 7, 236, 856 71. 95%
1. &% % ¥ (Outright Forwards) 492,123 452, 160 944, 283 9.39%
2. #% % (Fx Swaps) 2,967,519 2, 058, 220 5, 025, 739 49. 96%
3. # %4 1| (Currency Swaps) 49,021 - 49,021 0.49%
4. § » i # ## (Bought Options) 79, 930 528, 956 608, 886 6. 05%
5. % 91 # 4 (Sold Options) 84, 808 524, 119 608, 927 6. 06%
(= )% % #t(Exchange-traded Contracts) - - - -
1. % —%& 3% = (Futures - Long Positions) - - - -
2. 8 | —4&#% = (Futures - Short Positions) - - - -
3. B » £ 4% 4 (Bought Options) - - - -
4. ¢ 13 $# H#(Sold Options) - - - -
= ~EEEE T ME ¥ Eqity-linked Contracts) 489, 837 1, 852 491, 689 4.89%
(= )R H oo 659 313 972 0.01%
(= )% % #7(Exchange-traded Contracts) 489,178 1,539 490, 717 4. 88%
T~ F &7 B &Y (Commodity Contracts) 701 60, 952 61, 653 0.61%
(= )R H om0 - 55, 582 55, 582 0. 55%
(= )% % #t(Exchange-traded Contracts) 701 5,370 6,071 0. 06%
A #(-3w) 4,726,736 5,294, 923 10, 021, 659 99. 63%
I %73 M&F H(Credit Contracts) 100 37,229 37,329 0.37%
1. %% & %2 4% (Credit Default Swap) 100 37,229 37,329 0.37%
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+ 4,726, 836 5,332,152 10, 058, 988 100. 00%
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= ~FIF F M F ) nterest Rate Contracts) 2,231, 461 22.18% 2,317,093 22.05% -85, 632 -3.70%
(= )JEFED Hro1o 1, 055, 141 10. 49% 1, 347, 026 12. 82% -291, 885 -21.67%
L@ 8P 41 5 53R ) 1,628 0.02% 7,954 0. 08% -6, 326 -79. 53%
2. # lars) 989, 332 9. 83% 1,217, 846 11.59% -228,514 -18. 76%
3. B~ iE 4% 42 (Bought Options) 33,422 0.33% 63, 231 0. 60% -29, 809 -47. 14%
4. % 21 3E 45 48 (Sold Options) 30, 759 0.31% 57,995 0. 55% -27, 236 -46. 96%
(= )R % #(Exchange-traded Contracts) 1, 176, 320 11. 69% 970, 067 9.23% 206, 253 21. 26%
1. 8 f —& 3% = (Futures - Long Positions) 580, 280 5. 76% 480, 012 4.57% 100, 268 20. 89%
2. 8 | —&3% = (Futures - Short Positions) 594, 370 5.91% 490, 055 4. 66% 104, 315 21. 29%
3. § » iE #% ¥ (Bought Options) - - - - - -
4. % 91iE 3% 48 (sold Options) 1,870 0.02% - - 1,670 -
= ~®FF B H Foreien Bxchange Transactions) 7,236, 856 71. 95% 7,729, 764 73. 55% -492, 908 -6. 38%
(= )JEFED Hro1o 7,236, 856 71. 95% 7,729, 764 73. 55% -492, 908 -6. 38%
1. B8 & ¥ Qutright Forwards) 944, 283 9. 39% 810, 421 7.71% 133, 862 16. 52%
2. 4 % (Px Svaps) 5,025, 739 49. 96% 5,673,319 53. 98% -647, 580 -11. 41%
3. # %4 1 Currency Swaps) 49, 021 0. 49% 88, 048 0. 84% -39, 027 -44. 32%
4. § » iE % H# Bought Options) 608, 886 6. 05% 575, 525 5. 48% 33, 361 5. 80%
5. % 1iE # 48 (Sold Options) 608, 927 6. 06% 582, 451 5. 54% 26,476 4. 55%
(= )= % “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) 491, 689 4.89% 367, 169 3. 49% 124, 520 33.91%
(= )JEFE D Fro1o) 972 0.01% 189 0. 00% 783 414. 29%
(= )R % *#(Exchange-traded Contracts) 490, 717 4.88% 366, 980 3. 49% 123,737 33.72%
2~ F 57 M H) Comodity Contracts) 61, 653 0.61% 76, 270 0. 73% -14, 617 -19. 16%
(= )JEEED Fro1o) 55, 582 0. 55% 71,538 0. 68% -15, 956 -22. 30%
(= )R % *#(Exchange-traded Contracts) 6,071 0. 06% 4,732 0. 05% 1,339 28. 30%
Al H(-3m) 10, 021, 659 99. 63% 10, 490, 296 99. 82% -468, 637 —4. 4%
7 ~* 3 MEH(Credit Contracts) 37,329 0.37% 18,931 0.18% 18, 398 97.18%
1. % * i $ 2 # (Credit Default Swap) 37, 329 0.37% 18,931 0.18% 18, 398 97.18%
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+ 10, 058, 988 100. 00% 10, 509, 227 100. 00% -450, 239 -4, 28%
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