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- ~f1F % B F X (Interest Rate Contracts) 227,762 421,797 649, 559 5.54
(=) g+ #(0TC) 227,762 59, 595 287, 357 2.45
L8 915 12 3% (FRA) - - - -
2. # FI(IRS) 215, 460 56, 604 272, 064 2.32
3. § » i£ 4% % (Bought Options) 4,973 92 5, 065 0. 04
4. % 21 # 4 (Sold Options) 7,329 2,899 10, 228 0.09
(= )% % #*r(Exchange-traded Contracts) - 362, 202 362, 202 3.09
1. & f —& % = (Futures - Long Positions) - 191, 645 191, 645 1.64
2. ¥ | —7&3% = (Futures - Short Positions) - 170, 557 170, 557 1.45
3. § » i 4% 4# (Bought Options) - - - -
4. % 21 # 4 (Sold Options) - - - -
Z ~®FF MF 9 Foreign Exchange Transactions) 4,382,173 6, 315, 871 10, 698, 044 91. 32
(- )R+ #(0TC) 4,382,173 6, 315, 871 10, 698, 044 91. 32
1. 8% & % (Outright Forwards)® 375, 737 684, 033 1, 059, 770 9.05
2. # %= (Fx Swaps) 3, 883, 049 3,370, 659 7,253,708 61.92
3. # %3 7/ (Currency Swaps) 64, 979 3,576 68, 555 0.58
4. § » ¥4 4 (Bought Options) 29, 507 1, 114, 205 1,143,712 9.76
5. % 21 #(Sold Options) 28, 901 1,143,398 1,172,299 10. 01
(=)= % “7(Exchange-traded Contracts) - - - -
1. #p f -& % = (Futures - Long Positions) - - - -
2. ¥ b &% (Futures - Short Positions) - - - -
3. § » i % 4# (Bought Options) - - - -
4. ¢ 11i€ 3 1#(Sold Options) - - - -
Z ~EEEEF ME A Eqity-linked Contracts) 304, 050 28, 296 332, 346 2.84
(= )R EED FHo10) 174 1,753 1,927 0.02
(= )2 % “7(Exchange-traded Contracts) 303, 876 26, 543 330, 419 2.82
= ~ B &7 BF 5 (Commodity Contracts) 1,690 23,200 24, 890 0.21
(= DB EEH Ho10) - 14, 711 14, 711 0.12
(= )% % #*r(Exchange-traded Contracts) 1,690 8, 489 10,179 0.09
/] #(-3w) 4,915, 675 6, 789, 164 11, 704, 839 99. 91
I ~%* 3 M%FH(Credit Contracts) - 10, 694 10, 694 0.09
1. % % i& 2 # (Credit Default Swap) - 10, 694 10, 694 0.09
2. % » 2 * i& 9iE 4% 4 (Bought Credit Default Options) - - - -
3. ¥ & HEHAE(Sold Credit Default Options) - - - -
4. 2 # (Other) - - - -
+ ~ 3 # 5 b & 9 (0ther Contracts) - - - -
1. @4 % 4 (Outright Forwards) - - - -
2. 2 3 (Swaps) - - - -
3. # #& £ (Options) - - - -
kX 3+ 4,915, 675 6, 799, 858 11, 715, 533 100. 00
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= ~J1F 5 M £ 9 (nterest Rate Contracts) 649, 559 5.54 841, 324 5.79 -191, 765 -22.79
(= ) B EE ™ Ho10) 287, 357 2.45 282, 305 1.94 5,052 1.79
IS IR VROl 3= 10 I - - 668 - -668 -100. 00
2. #FAlars 272,064 2.32 256, 260 1.76 15, 804 6.17
3. % » iE % 1 (Bought Options) 5, 065 0.04 3, 648 0.03 1,417 38. 84
4. % 213 3% 4 (sold Options) 10, 228 0.09 21,729 0.15 -11, 501 -52.93
(= )R % #F(Bxchange-traded Contracts) 362, 202 3.09 559,019 3.85 -196, 817 -35.21
1. #p § —& #% £ (Futures - Long Positions) 191, 645 1.64 287,908 1.98 -96, 263 -33. 44
2. 8 f —7&3% *(Putures - Short Positions) 170, 557 1.45 271,111 1. 87 -100, 554 -37.09
3. § » 1E 3% 4 (Bought Options) - - - - - -
4. § H1E 3 AR Sord options) - - - - - -
= ~ % F F B E ¥ Goreign Exchange Transactions) 10, 698, 044 91. 32 13,192,471 90. 85 -2, 494, 427 -18.91
(= ) REEE ™ Hor0) 10, 698, 044 91. 32 13,192, 471 90. 85 -2, 494, 427 -18.91
1. B ¥ 2 %) (Outright Forvards)® 1, 059, 770 9.05 1,261, 744 8.69 -201, 974 -16. 01
2. F % (Fx Swaps) 7,253,708 61.92 8,257,676 56. 87 -1,003, 968 -12.16
3. % % 4% {1 (currency Swaps) 68, 555 0.58 52,473 0. 36 16, 082 30. 65
4. % » i 4% ¥ Bought Options) 1,143,712 9.76 1,794, 976 12. 36 -651, 264 -36. 28
5. % J13% 3% 1# (Sold Options) 1,172, 299 10. 01 1, 825, 602 12.57 -653, 303 -35.79
(= )2 % #T(Bxchange-traded Contracts) - - - - - -
1. #F f & #% - (Futures - Long Positions) - - - - - -
2. 3 b —“&FR . (Futures - Short Positions) - - - - - -
3. § » :E 3% 4 (Bought Options) - - - - - -
4. H1E 3 AR Sord options) - - - - - -
= HBEEL T BE ¥ uity-linked Contracts) 332, 346 2.84 448, 211 3.09 -115, 865 -25. 85
(= ) REEE ™ Ho10) 1, 927 0.02 2,470 0.02 -543 -21.98
(= )% % #F(ixchange-traded Contracts) 330, 419 2.82 445, 741 3.07 -115, 322 -25.87
=~ F &F M 5 (Comodity Contracts) 24, 890 0.21 34, 396 0.24 -9, 506 -27.64
(= ) REEE ™ Ho10) 14,711 0.12 14, 167 0.10 544 3.84
(= )R % #F(Bxchange-traded Contracts) 10,179 0.09 20, 229 0.14 -10, 050 -49. 68
‘) #(-Zw) 11,704, 839 99. 91 14, 516, 402 99, 97 -2, 811, 563 -19. 37
I~ 2% 5 W& H(Credit Contracts) 10, 694 0.09 4,515 0.03 6,179 136. 85
1. % * & 923 (Credit Default Swap) 10, 694 0.09 4,515 0.03 6,179 136. 85
2. § o~ &% iE ¥ 4 4# (Bought Credit Default Options) - - - - - -
3. % di% % i 9E M HE(Sold Credit Default Options) - - - - - -
4. 82 % (Other) - _ _ _ _ B
+ ~ 35 BF 5 (Other Contracts) - - - - - -
1. &8 % % (O0utright Forwards) - - - - - -
2. 2 & (Swaps) - - - - - -
3. % # 2 (Options) - - - - - -
B 3+ 11, 715, 533 100. 00 14, 520, 917 100. 00 -2, 805, 384 -19. 32

EL e RRN AL BIEE REERERS (A
2. TRFFH—BIEZY, P THEFLHE

Th R E G RIEY -

*
£

FANLERESE G AEC ?‘J“éﬁﬁﬁfé&i PEAEEA o
e EATE R R G A AR R

T E | R AN A




— i3 g -k MY —— % MY

15,000
14,000
13,000
12,000
11,000
10,000

9,000

8,000

7,000

6,000 |
5,000
4000 - 4,634
3,000 |

2,000 - 102/6
1,000 | 1439 650
1,082

O [

96/12 97/3 97/6 97/9 97/12 98/3 98/6 98/9 98/12 99/3 99/6 99/9 99/12 100/3 100/6 100/9 100/12 101/3 101/6 101/9 101/12 102/3 102/6



W2 10269 RiFi2 LEARPSIEER FAH

%
hE)
£

ok WA

58.04%
VR S I
41.96%
ARG e
73.53% Bl

26.47%




