Vi P et i 4582
99 11 2
Hix 374 Rp g~
7 o BN KBS RP A AP R b DA
W2 AT R Y z 3 T A
- ~f1% 5 B % H(Interest Rate Contracts) 334, 391 1,532,906 1, 867, 297 19. 21%
(- ) #(0TC) 334, 391 137,737 472,128 4. 86%
1. 8 1 3 #23% (FRA) - - - -
2. #I(IRS) 307, 450 135, 663 443,113 4. 56%
3. § »iE % 4# (Bought Options) 17, 452 - 17, 452 0.18%
4. % M #&14#(Sold Options) 9, 489 2,074 11, 563 0.12%
(= )% % #7(Exchange-traded Contracts) - 1, 395, 169 1, 395, 169 14. 35%
1. % b —& 3% = (Futures - Long Positions) - 682, 111 682, 111 7. 02%
2.9 p —E#v = (Futures - Short Positions) - 713, 058 713, 058 7.33%
3. § »iE % i# (Bought Options) - - - -
4. ¢ 21:£ % 4 (Sold Options) - - - -
= ~®% %3 M % 9Foreign Exchange Transactions) 3,593, 342 3,811,715 7, 405, 057 76. 18%
(= )+ #(0TC) 3,593, 342 3,811,715 7,405, 057 76. 18%
1. & # ¥ % (Outright Forwards) 369, 021 322,039 691, 060 T7.11%
2. # % (Fx Swaps) 3,140, 295 2,276, 625 5, 416, 920 55. 72%
3. #% % 4% 1| (Currency Swaps) 34,503 51, 321 85, 824 0. 88%
4. § » ¥ # 4# (Bought Options) 26, 067 584,910 610,977 6.29%%
5. % J1iE & 4 (Sold Options) 23, 456 576, 820 600, 276 6.18%
(= )% % #7(Exchange-traded Contracts) - - - -
1. % b —& 3% = (Futures - Long Positions) - - - -
2.9 p —#v = (Futures - Short Positions) - - - -
3. § »iE 4% 4# (Bought Options) - - - -
4. % ME#&14#(Sold Options) - - - -
Z~#F#EYT ME YEquity-linked Contracts) 383, 559 4,696 388, 255 3. 99%
(- ) #(0TC) 350 353 703 0.01%
(= )% % #7(Exchange-traded Contracts) 383, 209 4,343 387, 552 3. 98%
r ~ % &7 M% 9(Commodity Contracts) 1,072 45,542 46,614 0.48%
(- ) #(0TC) - 42,073 42,073 0.43%
(= )% % #7(Exchange-traded Contracts) 1,072 3, 469 4,541 0. 05%
- #(-3me) 4, 312, 364 5, 394, 859 9,707, 223 99. 86%
I ~%2% 3 M& H(Credit Contracts) - 13, 753 13, 753 0.14%
1. %% i 2 # (Credit Default Swap) - 13, 753 13, 753 0. 14%
2. % »~ 5% ik X):E 4% # (Bought Credit Default Options) - - - -
3% Mg % g EHHE(Sold Credit Default Options) - - - -
4. 2 # (Other) - - - -
* ~## 5 M% ¥(Other Contracts) - - - -
1. &% % % (Outright Forwards) - - - -
2. % # (Swaps) - - - -
3. % % 1 (Options) - - - -
kA 3+ 4, 312, 364 5,408, 612 9, 720, 976 100. 00%
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- ~{1F 5 B £ 9(Interest Rate Contracts) 1, 867, 297 19. 21% 2,216, 296 21. 71% -348, 999 -15. 75%
(= )5 F(0TC) 472,128 4. 86% 546, 017 5. 35% -173, 889 -13.53%
1. &8 15 #3% (FRA) - - 12,313 0.12% -12,313 -100. 00%
2. # 1(IRS) 443,113 4. 56% 465, 730 4. 56% -22, 617 -4. 86%
3. § »iF # 4 (Bought Options) 17, 452 0.18% 24,573 0. 24% -7,121 -28. 98%
4. % 2 # 4 (Sold Options) 11, 563 0.12% 43, 401 0. 43% -31, 838 ~173. 36%
(= )% % #(Exchange-traded Contracts) 1, 395, 169 14. 35% 1,670,279 16. 36% -275,110 ~16. 47%
1. # § -%& 3% iz (Futures - Long Positions) 682, 111 7.02% 834, 812 8. 18% -152, 701 ~18.29%
2. ¥ f—7&#% = (Futures - Short Positions) 713, 058 7. 33% 835, 467 8. 18% -122, 409 -14. 65%
3. ¥ » ¥ # 4 (Bought Options) - - - - - -
4. % 2 %4 (Sold Options) - - - - - -
= ~%¥j W% HForeign Exchange Transactions) 7, 405, 057 76. 18% 7,528, 294 73.73% -123, 237 -1.64%
(= )& F(0TC) 7,405, 057 76.18% 7,528, 294 73.73% -123, 237 -1. 64%
1. &4 % % (Outright Forwards) 691, 060 7.11% 812, 397 7. 96% -121, 337 ~14. 94%
2. #% % (Fx Swaps) 5, 416, 920 55. 2% 5,473, 820 53.61% -56, 900 -1. 04%
3. # %4 11 (Currency Swaps) 85, 824 0. 88% 96,079 0. 94% -10, 255 -10. 67%
4. § »iE # 4 (Bought Options) 610, 977 6. 29% 578, 670 5. 67% 32,307 5. 58%
5. % 11 #14#(Sold Options) 600, 276 6. 18% 567, 328 5. 55% 32, 948 5.81%
(= )% % #r(Exchange-traded Contracts) - - - - - -
1. % § -%& 3% iz (Futures - Long Positions) - - - - - -
2.8 p @iz (Futures - Short Positions) - - - - - -
3. ¥ » ¥ # 4 (Bought Options) - - - - - -
4. % 2 %4 (Sold Options) - - - - - -
Z#EE YT M H(Eqity-linked Contracts) 388, 255 3. 99% 404, 315 3. 96% -16, 060 -3.97%
(- )R g™ #(0TC) 703 0.01% 361 - 342 94. 74%
(= )% % ##(Exchange-traded Contracts) 387, 552 3. 98% 403, 954 3. 96% -16, 402 -4. 06%
z ~F &3 ¥ % X¥(Comodity Contracts) 46,614 0. 48% 42,170 0.41% 4,444 10. 54%
(=)™ ¥ (0TC) 42,073 0. 43% 37,420 0. 36% 4, 653 12.43%
(= )2 % ##(Exchange-traded Contracts) 4,541 0. 05% 4,750 0. 05% -209 -4. 40%
- #(-imw) 9,707, 223 99, 86% 10, 191, 075 99, 81% -483, 852 -4, 75%
I~ %35 MEH(Credit Contracts) 13,753 0. 14% 19,514 0.19% -5, 761 -29. 52%
1. 5% & $ 23 (Credit Default Swap) 13, 753 0. 14% 19,514 0. 19% -5, 761 -29. 52%
2. F » % i 9% 4% # (Bought Credit Default Options) - - - - - -
3. ¢ &1z * & 9E A (Sold Credit Default Options) - - - - - -
4. 82 % (Other) . _ _ _ _ B
* ~ 2t 3 MF H(Other Contracts) - - - - - -
1. :&# % ¥ (Outright Forwards) - - - - - -
2. 2 # (Swaps) - - - - - -
3. % #% 1 (Options) - - - - - -
k: A 3+ 9,720, 976 100. 00% 10, 210, 589 100. 00% -489, 613 -4, 80%
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