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- ~ 415 3 B F ¥ (Interest Rate Contracts) 476, 801 986, 930 1, 463, 731 15. 80%
(- ) #(0TC) 399, 069 436, 985 836, 054 9. 02%
L. s& 8 40 3 12 3% (FRA) 900 65, 663 66, 563 0.72%
2. #I(IRS) 325, 927 351,195 677,122 7. 31%
3. § » ¥ 4% # (Bought Options) 37,742 19, 797 57,539 0.62%
4. % ME#&14#(Sold Options) 34,500 330 34, 830 0. 38%
(= )% % #7(Exchange-traded Contracts) 7, 732 549, 945 627, 677 6. 77%
1. 8 b —%& 3% = (Futures - Long Positions) 39,079 331, 819 370, 898 4. 00%
2. 4 B —“&3% = (Futures - Short Positions) 38, 653 177, 585 216, 238 2.33%
3. § »iE % i# (Bought Options) - 20, 048 20, 048 0.22%
4. % MiE#&14#(Sold Options) - 20, 493 20, 493 0.22%
= ~®FF M % 9 Foreign Exchange Transactions) 2,481, 356 4,981, 335 7,462, 691 80. 54%
(= )+ #(0TC) 2,481, 356 4,981, 335 7,462, 691 80. 54%
1. & # ¥ % (Outright Forwards) 724,817 1,175,944 1, 900, 761 20.51%
2. # % (Fx Swaps) 1,590, 174 3,289,116 4, 879, 290 52. 66%
3. # % 4% 1| (Currency Swaps) 105, 694 7,780 113,474 1. 22%
4. § » ¥ # 4# (Bought Options) 31,522 261, 030 292,552 3.16%
5. % $1:E 4 # (Sold Options) 29,149 247, 465 276, 614 2.99%
(= )% % #7(Exchange-traded Contracts) - - - -
1. # | —& 3% = (Futures - Long Positions) - - - -
2.8 p &% - (Futures - Short Positions) - - - -
3. § »iE % i# (Bought Options) - - - -
4. % ME#&14#(Sold Options) - - - -
Z~EEEE T MBE 9 Equity-linked Contracts) 252, 348 12, 357 264,705 2. 86%
(= )R EE® Fo10) 30 - 30 0.00%
(= )% % #7(Exchange-traded Contracts) 252, 318 12, 357 264, 675 2. 86%
r ~ %57 B% 9 (Commodity Contracts) 26,474 40, 083 66, 557 0.72%
(= )R EE® Fo10) - 37,615 37,615 0.41%
(= )% % #7(Exchange-traded Contracts) 26,474 2,468 28, 942 0.31%
b #(-3w) 3, 236, 979 6, 020, 705 9, 257, 684 99. 92%
I ~%*% #x ¥H(Credit Contracts) - 7,706 7,706 0.08%
1. %% i 2 # (Credit Default Swap) - 7,706 7,706 0.08%
2§ » i ® it 5iF % # (Bought Credit Default Options) - - - -
3¢ Mz i 9E MR (Sold Credit Default Options) - - - -
4. 2 # (Other) - - - -
+ ~ £ # 5 M % % (0ther Contracts) - - - -
1. i & % (Outright Forwards) - - - -
2. 2 3% (Swaps) - - _ _
3. ¥ % 1 (Options) - - - _
A 3+ 3,236,979 6,028, 411 9, 265, 390 100. 00%
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= ~FIF F M F 5 nterest Rate Contracts) 1,463, 731 15. 80% 2,559, 841 26. 27% -1,096, 110 -42. 82%
(= )JEFED HFro1o 836, 054 9.02% 1, 225, 380 12.57% -389, 326 -31. 7%
1.8 1 3 oo 66, 563 0.72% 28,907 0. 30% 37, 656 130.27%
2. # flars) 677,122 7.31% 1,116, 245 11. 45% -439, 123 -39. 34%
3. B » iE & 4 Bought Options) 57,539 0.62% 50, 257 0.51% 7,282 14. 49%
4. % 213 45 48 (Sold Options) 34, 830 0. 38% 29,971 0.31% 4, 859 16. 21%
(= )R % *#(Exchange-traded Contracts) 627, 677 6. 7% 1,334, 461 13.70% -1706, 784 -52. 96%
1. 8} —& 3% = (Futures - Long Positions) 370, 898 4.00% 608, 272 6. 24% -237,374 -39. 02%
2. 8 | —&3% = (Futures - Short Positions) 216, 238 2. 33% 691, 761 7.10% -475, 523 -68. 74%
3. B > iE % 4 Bought Options) 20, 048 0. 22% 17,214 0.18% 2, 834 16. 46%
4. % 21 3E 45 48 (Sold Options) 20,493 0. 22% 17,214 0.18% 3,279 19. 05%
= ~®FF M H Foreia Bxchange Transactions) 7,462, 691 80. 54% 6,731,112 69. 08% 731,579 10. 87%
(= )JEEED Hro1o) 7,462, 691 80. 54% 6,731,112 69. 08% 731,579 10. 87%
1. B3 & ¥ Qutright Forvards) 1, 900, 761 20. 51% 1,664, 638 17.08% 236, 123 14.18%
2. 3% = (rx Svaps) 4, 879, 290 52. 66% 4,207, 491 43. 18% 671,799 15.97%
3. # %4 1 (Currency Swaps) 113,474 1. 22% 101, 553 1. 04% 11,921 11. 74%
4. % » iE 4% 42 Bought Options) 292, 552 3. 16% 392, 229 4.03% -99, 677 -25. 41%
5. % 1iE # 48 (Sold Options) 276, 614 2. 99% 365, 201 3. 5% -88, 5817 ~24. 26%
(= )= % “#F(Bxchange-traded Contracts) - - - - - -
1. # p & 3% £ (Futures - Long Positions) - - - - - -
2.8 b &% = (Futures - Short Positions) - - - - - -
3. § » iE #% ¥ (Bought Options) - - - - - -
4. § 2 E 3 A (Sold options) - - - - - -
ZEEEL D ME Y Guitlinked Contracts) 264, 705 2. 86% 3417, 530 3.5% -82, 825 -23.83%
(= )JEFED HFro1o 30 0. 00% 139 0. 00% -109 ~178. 42%
(= )R % #(Exchange-traded Contracts) 264, 675 2. 86% 3417, 391 3.5% -82, 716 -23.81%
2~ F 57 M H) Comodity Contracts) 66, 557 0.72% 97, 374 1. 00% -30, 817 -31. 65%
(= )JEFED Fro1o 37,615 0.41% 66, 228 0.68% -28, 613 -43. 20%
(= )R % *#(Exchange-traded Contracts) 28,942 0.31% 31, 146 0.32% -2, 204 ~7.08%
Al H(-3m) 9, 257, 684 99. 92% 9, 735, 857 99. 92% -478, 173 -4.91%
7 ~* 3 MEH(Credit Contracts) 7,706 0. 08% 8,067 0. 08% -361 -4. 48%
1. 7 * & 9 2 4% (Credit Default Swap) 7,706 0. 08% 8,067 0.08% -361 -4. 48%
2. % » & % ik 4:% 4% # (Bought Credit Default Options) - - - - - -
3.4 #17%% i ¥ #(Sold Credit Default Options) - - - - - -
4. 2 (Other) - 7 _ _ _ B
+ ~## 3 MZ ¥%(0ther Contracts) - - - - - -
1. & ¥ % % (Outright Forwards) - - - - - -
2. % #% (Swaps) - - - - - -
3. & 4 (Options) - - - - - -
kX 3+ 9, 265, 390 100. 00% 9,743, 924 100. 00% -478, 534 -4.91%
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