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- ~ 1% 3 B % 5 (nterest Rate Contracts) 529, 601 1,170, 611 1,700, 212 11.39
(- ) s #(0TC) 529, 601 266, 916 796, 517 5.34
(= )2 % #7(Exchange-traded Contracts) - 903, 695 903, 695 6. 05
= ~ %%} M9 (Foreign Exchange Transactions) 7,168,110 5, 748, 490 12, 916, 600 86. 51
(= )7 #(0TC) 7,168,110 9, 695, 889 12, 863, 999 86. 16
(= )2 % #7(Exchange-traded Contracts) - 52, 601 52, 601 0.35
= ~#EELYF BT Y (Eqity-linked Contracts) 2717, 885 16, 487 294, 372 1.97
(=) #(01C) 1,804 - 1,804 0.01
(= )2 % #7(Exchange-traded Contracts) 276, 081 16, 487 292, 568 1.96
z - 7% &3 B2 9 (Commodity Contracts) 717 11,122 11, 839 0.08
(=) #(01C) - 8, 665 8, 665 0.06
(= )2 % #7(Exchange-traded Contracts) 17 2,457 3,174 0.02
75 #(-2w) 7,976, 313 6, 946, 710 14,923, 023 99.95
I ~%*3 MFH(Credit Contracts) - 7,469 7,469 0.05
+ ~ # # 3 B % 5 (0ther Contracts) - - - -
kA P+ 7,976, 313 6,954,179 14,930, 492 100. 00
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0711 £ 7,976, 313 6,954,179 | 14, 930, 492
v 53. 42 46. 58 100. 00
1075103 £ W 8,097,607 | 6,974,545 |r 15,072,152
v 53. 73 46. 27 100. 00
g =2 W ~121, 294 -20,366 | -141, 660
a ~1.50 0. 29 ~0.94
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- ~ 1% 3% ¥ ¥ ¥ (Interest Rate Contracts) 1,700, 212 11.39 | r 1,398,831 9.28 301, 381 21.55
(- )R #(0TC) 796, 517 5.3 | r 605, 895 4.02 190, 622 31.46
1. &8P 91 3 $23% (FRA) - - - - -
2. #11(IRS) 771, 400 5.17 5217, 343 3.50 244, 057 46. 28
3. % » i #% 4 (Bought Options) 2,015 0.01]r 1,497 0.01 518 34. 60
4. % 21:E # 4 (Sold Options) 23,102 0.16 77,055 0.51 -53, 953 -170. 02
(= )% % #7(Exchange-traded Contracts) 903, 695 6.05 792, 936 5. 26 110, 759 13.97
1. # f -& 8= (Futures - Long Positions) 442, 401 2.96 391, 263 2.60 51,138 13.07
2.4 f —&#tiz(Futures - Short Positions) 461,124 3.09 401, 317 2.66 59, 807 14.90
3. B » i # 4% (Bought Options) 170 - 356 - -186 -
4. % 1E # 4 (Sold Options) - - - - - -
= ~%F73 BF Y (Foreign Exchange Transactions) 12, 916, 600 86.51 13, 139, 781 87.18 -223, 181 -1.70
(- )R #(0TC) 12, 863, 999 86. 16 13,111, 603 86. 99 -247, 604 -1.89
1. &% % 4 (Outright Forwards) 1, 359, 638 9.11 1,526, 452 10.13 -166, 814 -10.93
2. 4% = (Fx Swaps) 10, 747, 489 71.98 10, 745, 791 71.30 1,698 0.02
3. # ® 3 1| (Currency Swaps) 128, 846 0. 86 196,415 1.30 -67, 569 -34. 40
4. % » i # 4 (Bought Options) 320, 328 2.15 326, 113 2.16 -5, 785 -1.77
5. § 1 4 (Sold Options) 307, 698 2.06 316, 832 2.10 -9,134 -2.88
(= )% % #7(Exchange-traded Contracts) 52, 601 0.35 28,1178 0.19 24, 423 86. 67
1. # f -& 8= (Futures - Long Positions) 20, 954 0.14 12, 391 0.08 8,563 69.11
2.9 b —&3#n = (Futures - Short Positions) 18, 873 0.12 10, 259 0.07 8,614 83.97
3. % » i # 4 (Bought Options) 6, 956 0.05 3,422 0.02 3,534 103. 27
4. % H:E# 4 (Sold Options) 5,818 0.04 2,106 0.02 3,712 176. 26
Z~EFEYT WE H(Equity-linked Contracts) 294, 372 1.97 510, 996 3.39 -216, 624 -42.39
(- )R #(0TC) 1,804 0.01 13, 463 0.09 -11, 659 -86. 60
(= )% % #7(Exchange-traded Contracts) 292, 568 1.96 497, 533 3.30 -204, 965 -41. 20
z ~ ¥ &3P MF ¥ (Commodity Contracts) 11, 839 0.08 14, 611 0.10 -2, 772 -18.97
(= )5 #(0T0) 8, 665 0. 06 8,430 0. 06 235 2.79
(= )% % #7(Exchange-traded Contracts) 3,174 0.02 6, 181 0. 04 -3, 007 -48. 65
g #(-2m) 14,923, 023 99.95 | r 15,064, 219 99.95 -141, 196 -0. 94
7 ~ %% 3 M ¥Y(Credit Contracts) 7,469 0.05 7,933 0.05 -464 -5.85
1. % & § 2 4% (Credit Default Swap) 7,469 0.05 7,933 0.05 -464 -5.85
2. % » 2% if 3% 4% $# (Bought Credit Default Options) - - - - - -
3. ¢ 17z % i 9 /B (Sold Credit Default Options) - - - - - -
4. 2 # (Other) - - - - - -
+ ~ ## 3 B % ¥(0ther Contracts) - - - - - -
1. & ¥ % ¥ (Outright Forwards) - - - - - -
2. 2 # (Swaps) - - - - - -
3. ¥4 1 (Options) - - - - - -
& * 14, 930, 492 100.00 | r 15,072, 152 100. 00 -141, 660 -0. 94
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18,000 |

16,055 15,994

16,000 | 15,374

14,930

13599 13805 13,665

13,053

14,000 r

13,012

12,548 12,917

11,701 13,744
12,000

11,751 12,140

10,309 12,627

11,344 11,160

10,000 11,373

| 9,957 10,028 Y
10,206 10,309
9,383 9,414

8,000 r 9,050

6,000 r

4,000 r

2000 | 1816 1864 1,700

104/2 104/5 104/8 104/11 105/2 105/5 105/8 105/11 106/2 106/5 106/8 106/11 107/2 107/5 107/8 107/11
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