& E|

90/12
91/3
91/6
91/9
91/12
92/3
92/6
92/9
92/12
93/3
93/6
93/9
93/12
94/3
94/6
94/9
94/12
95/3
95/6
95/9
95/12
96/3
96/6
96/9
96/12
91/3

B phEl

1,235,735
1,577,800
1,910,058
1,642,499
1,683,150
2,181,734
2,431,119
3,340,846
2,581,612
3,980,031
4,245,471
4,083,032
4,626,743
4,965,032
4,773,622
4,898,809
5,773,305
6,350,635
7,029,569
7,041,978
7,208,957
8,841,649
8,325,877
7,444,372
7,194,504
9,903,783

S [ 557 Al RS

1,149,087 86,103
1,311,254 261,223
1,669,183 237,751
1,325,977 297,295
1,495,026 188,124
1,693,392 482,424
1,980,560 433,023
2,872,861 439,052
2,293,359 284,503
3,365,183 558,424
3,434,169 784,338
3,252,826 819,943
3,924,629 700,770
3,760,509 1,150,216
3,544,338 1,213,345
3,708,636 1,183,017
5,006,039 759,679
4,892,798 1,441,170
5,576,623 1,437,864
5,826,624 1,185,914
6,304,659 873,851
6,423,127 2,386,212
5,494,503 2,561,059
5,438,541 1,767,400
5,497,460 1,439,145
6,552,712 2,946,655

RECE pUE sk SR I

1,236 1,149 86
1,578 1,311 261
1,910 1,669 238
1,642 1,326 297
1,683 1,495 188
2,182 1,693 482
2,431 1,981 433
3,341 2,873 439
2,582 2,293 285
3,980 3,365 558
4,245 3,434 784
4,083 3,253 820
4,627 3,925 701
4,965 3,761 1,150
4,774 3,544 1,213
4,899 3,709 1,183
5,773 5,000 760
6,351 4,893 1,441
7,030 5,571 1,438
7,042 5,827 1,186
7,209 6,305 874
8,842 6,423 2,386
8,326 5,495 2,561
7,444 5,439 1,767
7,195 5,497 1,439
9,904 6,553 2,947



9716
979
91/12
98/3
98/6
98/9
98/12
99/3
99/6
99/9
99/12
100/3
100/6
100/9
100/12

9,138,928
9,743,924
6,888,024
9,311,519
9,563,307
9,089,255
8,406,261
10,509,227
9,661,154
10,941,008
9,848,195
11,440,124
11,089,716
11,574,838
8,968,254

5,782,702
6,731,112
4,634,432
5,330,087
5,706,837
6,452,391
6,944,166
7,729,764
7,307,550
8,043,862
7,887,411
8,373,552
8,437,078
10,107,235
7,979,268

2,849,656
2,559,841
1,901,783
3,565,070
3,522,238
2,205,033
1,082,367
2,317,093
1,908,646
2,479,522
1,528,451
2,009,930
2,046,398

987,897

710,861

9,139
9,744
6,889
9,312
9,563
9,089
8,406
10,509
9,661
10,941
9,848
11,440
11,090
11,575
8,968

5,783
6,731
4,634
5,330
5,707
6,452
6,944
7,730
7,308
8,044
7,887
8,374
8,437
10,107
7,979

2,850
2,560
1,902
3,565
3,522
2,265
1,082
2,317
1,909
2,480
1,528
2,010
2,046

988

711
























Al REFI P ERE SRTERA
10141 12 &

B ard R Y

57 pliisimey | meimey f;;;’f‘j BEiEEN| criNEg| Beiuzy| & g
N YR YY S 23, 288, 477 22, 475, 498 46, 503 39, 639 62, 215 45,912, 332 100. 00
(= YA H(0TC) 23, 231, 306 92, 475, 498 29, 147 39, 508 62, 215 45, 837, 674 99. 84
1. & % 4 (Forwards) 2, 876 16, 220, 115 - 464 - 16, 223, 455 35. 34
9. 4 4 (Swaps) 92, 287, 357 9, 336, 834 11, 997 13, 360 60, 715 24, 710, 263 53. 82
3. % » % # f# (Bought Options) 444, 571 1,940, 210 6, 720 12,507 1,500 2, 405, 508 5. 24
4. ¢ #1348 (Sold Options) 496, 502 1,978, 339 10, 430 13, 177 - 2,498, 448 5. 44
(= )% % #7(Exchange-traded Contracts) 57,171 - 17, 356 131 - 74, 658 0.16
1. #¥  —& 2% = (Futures-Long Positions) 1,075 - 542 62 - 1,679 0. 00
2. 8 7 ~E4% = (Futures-Short Posi tions) 56, 096 - 850 - - 56, 946 0.12
3. % » i # 4 (Bought Options) - - 9,385 15 - 9, 400 0.02
4. % % E#48(Sold Options) - - 6,579 54 - 6,633 0.02
N Y 23, 288, 477 22, 475, 498 46, 503 39, 639 62, 215 45,912, 332 100. 00
(= )% 3 P chz & %5 23,013, 463 22, 447, 331 46,503 39, 639 62, 132 45, 609, 068 99. 34
(Z)2ba b P the 2 985 275, 014 28, 167 - - 83 303, 264 0. 66
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4 2

101#12% &

AEFs BERT R L0 > ERHER R

i 372 B F g~ %
101£127 & 101297 & R B R

g 3 Y vt | aw . f &4 TE
- ~LP AEARE 45, 912, 332 100.00 | 47,273,707 100. 00 -1, 361, 375 -2.88
(= )R E» H(0TC) 45,837,674 99.84 | 47,224,131 99. 89 -1, 386, 457 -2.94
1. iz 8 & ¥ (Forwards) 16, 223, 455 35. 34 16, 031, 111 33.91 192, 344 1.20
2. 2 # (Swaps) 24,710, 263 53. 82 25, 205, 389 53. 32 -495, 126 -1. 96
3. B »iZ# 4 (Bought Options) 2,405, 508 5.24 2,947,113 6. 23 -541, 605 -18. 38
4. ¢ 21:E##(Sold Options) 2,498, 448 5. 44 3,040,518 6. 43 -542, 070 -17.83

(= )2 % #r(Exchange-traded Contracts) 74, 658 0.16 49,576 0.11 25, 082 50. 59
1. # p -%& %= (Futures - Long Positions) 1,679 0.00 2, 681 0.01 -1, 002 -37.37
2. 9 | =3 = (Futures -Short Positions) 56, 946 0.12 35, 552 0.08 21, 394 60. 18

3. F » ¥4 # (Bought Options) 9,400 0.02 6, 221 0.01 3,179 51.10

4. ¢ ¥ # 4 (Sold Options) 6, 633 0.02 5,122 0.01 1,511 29.50
Z N LB AERE 45,912, 332 100.00 | 47,273,707 100. 00 -1, 361, 375 -2.88
(-)2 % P ez Y% 45, 609, 068 99.34 | 46,971,880 99. 36 -1, 362, 812 -2.90
(Z )25 b P ez %4 303, 264 0.66 301, 827 0. 64 1,437 0.48
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