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- ~JI&F 5 B F H(Interest Rate Contracts) 498, 290 1, 289, 894 1,788,184 14.59%
(= )R 3(0TC) 498, 290 213, 482 711,772 5. 81%
L. g 1 5 #23% (FRA) - - - -
2. # F1(IRS) 483, 731 207,908 691, 639 5. 64%
3. B » £ 4% 4 (Bought Options) 5, 688 - 5, 688 0. 05%
4. % J1:E# 48 (Sold Options) 8,871 5,574 14, 445 0. 12%
(= )% % #t(Exchange-traded Contracts) - 1,076, 412 1,076, 412 8. 78%
1. # | —+& 3% = (Futures - Long Positions) - 545, 081 545, 081 4. 45%
2.8 b —“E3" i (Futures - Short Positions) - 523, 602 523, 602 4.27%
3. B » ¥ 4% 4 (Bought Options) - 7,439 7,439 0. 06%
4. % J1:E# 48 (Sold Options) - 290 290 -
= ~®FF M % 9 Foreign Exchange Transactions) 4,000, 043 5,818, 382 9, 818, 425 80. 10%
(= )R+ #(0TC) 4,000, 043 5, 818, 382 9, 818, 425 80. 10%
1. &% % ¥ (Outright Forwards) 475, 050 927, 275 1,402, 325 11. 44%
2. # %= (Fx Swaps) 3, 384, 439 3,236, 694 6, 621, 133 54. 02%
3. # % 4% | (Currency Swaps) 75, 309 20, 626 95, 935 0. 78%
4. § » & # # (Bought Options) 34, 471 819, 584 854, 055 6. 97%
5. % 91 # 4 (Sold Options) 30, 774 814, 203 844, 977 6. 89%
(= )% % #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) 510, 836 42,570 553, 406 4.51%
(= )R E Fo10 1,495 688 2,183 0. 02%
(= )% % #t(Exchange-traded Contracts) 509, 341 41, 882 551, 223 4. 49%
T~ F &7 B &Y (Commodity Contracts) 2,700 82, 750 85, 450 0. 70%
(= )R E Fo10) - 62,511 62,511 0.51%
(= )% % #t(Exchange-traded Contracts) 2,700 20, 239 22,939 0.19%
-] #(-3w) 5,011, 869 7,233, 596 12, 245, 465 99. 90%
7 ~ %% % BFH(Credit Contracts) - 12,553 12,553 0.10%
1. % * & 42 4 (Credit Default Swap) - 12,553 12,553 0. 10%
2.% » ™ it X% % £ (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+ 5,011, 869 7,246, 149 12,258,018 100. 00%
L AR PIEAEEL LR :M\ o
2. *RAFEP AL ﬁ&ﬁ‘ PREAEF s AR R ﬁﬁ’ﬁiﬁk\ (G
. TmIFM—gHEIYy, Y Tz ﬁ‘ri Wk & f#é%”fi FE R R A AR BB AL TEHARR

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



MEFIRERE B2 s B i

100287 i»

G

i 3rdBp g~
Fo& A % 100#8* 100& 7" vu R R
& A £ A £ B
= ~FIF F M F ) nterest Rate Contracts) 1,788,184 14.59% 1,534, 671 15. 41% 253,513 16. 52%
(= )JEFED Hro1o 711,772 5.81% 586, 352 5. 88% 125, 420 21.39%
L@ 8P 41 5 53R ) - - 300 - -300 -100. 00%
2. # lars) 691, 639 5. 64% 542,102 5. 45% 149, 537 217.58%
3. B~ iE 4% 42 (Bought Options) 5, 688 0. 05% 17, 955 0.18% -12, 267 -68. 32%
4. % 21 3E 45 48 (Sold Options) 14, 445 0.12% 25,995 0. 25% -11, 550 -44. 43%
(= )R % #(Exchange-traded Contracts) 1,076, 412 8. 78% 948, 319 9.53% 128,093 13.51%
1. 8 f —& 3% = (Futures - Long Positions) 545, 081 4. 45% 435,719 4.39% 109, 362 25. 10%
2. 8 | —&3% = (Futures - Short Positions) 523, 602 4.27% 427, 463 4.29% 96, 139 22. 49%
3. B~ iE 4% 42 (Bought Options) 7,439 0. 06% 44, 826 0. 45% -37, 387 -83. 40%
4. % 91iE 3% 48 (sold Options) 290 - 40, 311 0. 40% -40, 021 -99. 28%
= ~®FF B H Foreien Bxchange Transactions) 9,818,425 80. 10% 7,914, 037 79. 49% 1, 904, 388 24. 06%
(= )JEFED Hro1o 9, 818, 425 80. 10% 7,914, 037 79. 49% 1, 904, 388 24. 06%
1. B8 & ¥ Qutright Forwards) 1,402, 325 11. 44% 1, 046, 701 10.51% 355, 624 33. 98%
2. 4 % (Px Svaps) 6,621,133 54. 02% 5,293,293 53.17% 1, 3217, 840 25. 09%
3. # %4 1 Currency Swaps) 95, 935 0. 78% 58, 935 0.59% 37,000 62. 78%
4. § » iE % H# Bought Options) 854, 055 6. 97% 760, 008 7. 63% 94, 047 12.37%
5. % J1iE % 18 (Sold Options) 844,977 6. 89% 755, 100 7.59% 89, 877 11.90%
(= )= % “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) 553, 406 4.51% 412, 303 4. 14% 141,103 34. 22%
(= )JEFE D Fro1o) 2,183 0.02% 5, 396 0. 05% -3,213 -59. 54%
(= )R % *#(Exchange-traded Contracts) 551, 223 4.49% 406, 907 4.09% 144, 316 35. 47%
2~ F 57 M H) Comodity Contracts) 85, 450 0. 70% 69, 222 0. 70% 16, 228 23. 44%
(= )JEEED Fro1o) 62,511 0.51% 51, 690 0. 52% 10, 821 20. 93%
(= )R % *#(Exchange-traded Contracts) 22,939 0.19% 17,532 0.18% 5,407 30. 84%
-J H(-3m) 12, 245, 465 99. 90% 9, 930, 233 99. 74% 2,315, 232 23.31%
7 ~* 3 MEH(Credit Contracts) 12, 553 0.10% 25,8173 0. 26% -13, 320 -51. 48%
1. 7% & 9 2 3% (Credit Default Swap) 12, 553 0.10% 25, 873 0. 26% -13, 320 -51. 48%
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+ 12,258,018 100. 00% 9, 956, 106 100. 00% 2,301,912 23.12%
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