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- ~JI&F 5 B F ¥ (Interest Rate Contracts) 22,798 418,739 441, 537 3.44
(= )R #(0TC) 22,798 160, 945 183, 743 1.43
L. g 1 5 #23% (FRA) - - - -
2. # F1(IRS) 20, 270 152, 545 172, 815 1.35
3. B » ¥ 4% 4 (Bought Options) 730 - 730 0.00
4. % J1:E# 48 (Sold Options) 1,798 8,400 10, 198 0.08
(= )% % #t(Exchange-traded Contracts) - 257, 7194 257,794 2.01
1. # | —+& 3% = (Futures - Long Positions) - 115, 685 115, 685 0.90
2.8 b —“&3% i (Futures - Short Positions) - 113, 553 113,553 0.89
3. B » £ 4% 4 (Bought Options) - 14,278 14,278 0.11
4. % J1:E# 48 (Sold Options) - 14,278 14,278 0.11
= ~®F 3 M % 9 (Foreign Exchange Transactions) 4, 821, 890 7,225, 524 12, 047, 414 93.92
(= )R #(0TC) 4, 821, 890 7,225, 524 12,047, 414 93.92
1. %% = % (Outright Forwards)? 214, 328 907, 569 1,121, 897 8.75
2. #% % (Fx Swaps) 4,458, 171 3,739,103 8,197,214 63. 90
3. # % 4% | (Currency Swaps) 86, 782 2,335 89, 117 0.69
4. § » i # ## (Bought Options) 30, 377 1, 328, 7817 1,359, 164 10. 60
5. % 913 # 4 (Sold Options) 32, 232 1,247,730 1,279, 962 9.98
(= )% % #t(Exchange-traded Contracts) - - - -
1. ¥ —%& 3% = (Futures - Long Positions) - - - -
2. ¥ | —“&3#% - (Futures - Short Positions) - - - -
3. B » ¥ 4% 4 (Bought Options) - - - -
4. % J1:E#4# (Sold Options) - - - -
Z~#EEYT MEZ HEquity-linked Contracts) 309, 616 8,979 318, 595 2.48
(= ) #(0TC) 970 482 1,452 0.01
(= )% % #t(Exchange-traded Contracts) 308, 646 8, 497 317,143 2. 47
z @ &7 MF H(Commodity Contracts) 646 16, 055 16, 701 0.13
(= )R #(0TC) - 6, 322 6, 322 0.05
(= )% % #t(Exchange-traded Contracts) 646 9,733 10, 379 0.08
-] #(-3w) 5, 154, 950 7,669, 297 12, 824, 247 99. 97
I %73 M&F H(Credit Contracts) - 4,042 4,042 0.03
1. % * i X2 4 (Credit Default Swap) - 4,042 4,042 0.03
2. % » 5% i %:% #% ## (Bought Credit Default Options) - - - -
3. § iz * i ¥ EE HE(Sold Credit Default Options) - - - -
4. 2 # (Other) - - - -
* ~## 3 M H(0ther Contracts) - - - -
1. & £ ¥ (Outright Forwards) - - - -
2. 2 # (Swaps) - - - -
3. ¥ #% # (Options) - - - -
ki A 3+ 5, 154, 950 7,673, 339 12, 828, 289 100. 00
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- ~41% 3 M F % (Interest Rate Contracts) 441, 5317 3.44 640, 597 4.58 -199, 060 -31.07

(=) m e #F(0TC) 183, 743 1.43 140, 784 1.00 42, 959 30. 51

L3 8 41 5 53R (FRA) - - - - - -

2. #11(IRS) 172, 815 1.35 123, 641 0.88 49,174 39.77

3. § » iF # H## (Bought Options) 730 - 1,105 0.01 -375 -33.94

4. ¢ 91iE #% #(Sold Options) 10, 198 0.08 16, 038 0.11 -5, 840 -36. 41

(= )2 % ##(Exchange-traded Contracts) 257, 794 2.01 499, 813 3.58 -242,019 -48. 42

1. # p &%= (Futures - Long Positions) 115, 685 0.90 218,736 1. 56 -103, 051 -47.11

2.4 f—=% = (Futures - Short Positions) 113, 553 0.89 219,416 1.57 -105, 863 -48. 25

3. % » 4% 1 (Bought Options) 14,278 0.11 37,131 0.27 -22, 853 -61.55

4. % 1E#4(Sold Options) 14,278 0.11 24,530 0.18 -10, 252 -41.79

= ~® %73 MZ ¥ (Foreign Exchange Transactions) 12,047,414 93.92 12, 836, 457 91.78 -789, 043 -6.15

(=) #F(0TC) 12, 047, 414 93.92 12, 836, 457 91.78 -789, 043 -6.15

1. & % 4 (Outright Forwards)® 1,121,897 8.75 1, 205, 430 8. 62 -83, 533 -6.93

2. # = (Fx Swaps) 8,197, 274 63. 90 9,176, 269 65. 61 -978, 995 -10. 67

3. # %4 11 (Currency Swaps) 89,117 0.69 107, 850 0. 77 -18, 733 -17.37

4. § » ¥ # H# (Bought Options) 1, 359, 164 10. 60 1,202, 207 8.60 156, 957 13.06

5. % J1E #1#(Sold Options) 1,279, 962 9.98 1, 144, 701 8.18 135, 261 11.82

(= )% % #r(Exchange-traded Contracts) - - - - - -

1. # f —% #% = (Futures - Long Positions) - - - - - -

2.8 -8 = (Futures - Short Positions) - - - - - -

3. § » i #% ¥ (Bought Options) - - - - - -

4. ¢ ¥ (Sold Options) - - - - - -

~EE#ESF M F XN (Equity-linked Contracts) 318,595 2.48 491, 468 3.51 -172, 813 -35. 17

(=) m e #F(0TC) 1,452 0.01 8,121 0.06 -6, 669 -82.12

(= )2 % ##(Exchange-traded Contracts) 317, 143 2.47 483, 347 3.45 -166, 204 -34. 39

2 ~ 7 &7 M ¥ (Commodity Contracts) 16, 701 0.13 10, 945 0.08 5, 756 52.59

(=) m e #F(0TC) 6, 322 0.05 7,031 0.05 =709 -10. 08

(= )% % #r(Exchange-traded Contracts) 10, 379 0.08 3,914 0.03 6, 465 165. 18

g #+(-2m) 12, 824, 247 99. 97 13,979, 467 99. 95 -1, 155, 220 -8.26

7 ~* 3 MEH(Credit Contracts) 4,042 0.03 6,571 0.05 -2, 529 -38.49

1. 7% & 92 # (Credit Default Swap) 4,042 0.03 6,571 0.05 -2, 529 -38.49

2. % » 2% i& ¥ 3 # H# (Bought Credit Default Options) - - - - - -

3. ¢ 41 % i ¥E 45 (Sold Credit Default Options) - - - - - -

4. 2 # (Other) - - - - - -

+ ~## 3 M ¥ ¥%(0ther Contracts) - - - - - -

1. & ¥ % % (Outright Forwards) - - - - - -

2. % #% (Swaps) - - - - - -

3. i 1# (Options) - - - - - -

kN 3+ 12, 828, 289 100. 00 13, 986, 038 100. 00 -1,157, 749 -8.28
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HEATERLLE 5, 1564, 950 40.18 b, 7164, 807 41. 22 -609, 857 | -10.58
- ~ {15 % B % Y (Interest Rate Contracts) 22,798 0.18 63, 401 0.45 -40,603 | -64.04
= ~® % B % ¥ (Foreign Exchange Transactions) 4,821, 890 37.59 5,238,196 37. 45 -416, 306 -7.95
Z ~EE#ESF M E 9 Equity-linked Contracts) 309, 616 2.41 462, 501 3.31 -152,885 | -33.06
=~ B &7 B % 9 (Comodity Contracts) 646 - 709 0.01 -63 -8.89

I~ %5 B g(Credit Contracts) - - - - - -

= ~ 3 3 B & % (0ther Contracts) - - - - -
ey 5 g 1,673, 339 59. 82 8,221, 231 58.78 -547, 892 -6. 66
- ~ {153 B % Y (Interest Rate Contracts) 418, 739 3.26 577,196 4.12 -158,457 | -27.45
= ~® % B % ¥ (Foreign Exchange Transactions) 7,225,524 56. 33 7,598, 261 54. 33 =372, 737 -4.91
Z CfE#S G ME Y @Equity-linked Contracts) 8,979 0.07 28, 967 0.21 -19,988 | -69.00
=~ B &7 8% 9 (Comodity Contracts) 16, 055 0.13 10, 236 0.07 5, 819 56. 85
I~ %5 H%9(Credit Contracts) 4,042 0.03 6,571 0.05 -2,529 | -38.49

= ~ 3 3 B & 9 (0ther Contracts) - - - - - -
3 3+ 12,828,289 | 100.00) 13,986,038 | 100.00] -1,157,749 -8.28
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