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— ~ 415§ M 2 ¥ (Interest Rate Contracts) 212,874 5086, 570 719, 444 5.46
(= )5 #(0T0) 212,874 98, 206 311, 080 2. 36
(= )% % ##(Exchange-traded Contracts) - 408, 364 408, 364 3.10
= ~®%$ B 9 (Foreign Exchange Transactions) 4,763, 937 7,321, 508 12, 085, 445 91.83
(= )5 H(0TC0) 4,763, 937 6, 594, 630 11, 358, 567 86. 31
(= )% % ##(Exchange-traded Contracts) - 726, 878 726, 878 5.52
=~ EEEY T M E HEqity-linked Contracts) 302, 853 5,901 308, 754 2.35
(= ) #(0TC) 35 353 388 -
(= )2 % #r(Exchange-traded Contracts) 302, 818 5, 548 308, 366 2.35
® ~ F&F B%H(Comodity Contracts) 790 44, 461 45, 251 0.35
(= ) #(0TC) - 8,963 8,963 0.07
(= )2 % #r(Exchange-traded Contracts) 790 35, 498 36, 288 0.28
b #(-2w) 5, 280, 454 7,878, 440 13,158, 894 99.99
I -7 % Mz H(Credit Contracts) - 1,839 1,839 0.01
# ~ # % § M % % (Other Contracts) - - - -
a 3 5, 280, 454 7,880, 279 13,160, 733 100. 00
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104#10* 5, 280, 454 7,880,279 | 13,160,733
L 40.12 59. 83 100. 00
£ %

104# 9> 5, 557, 588 7,854,353 | 13,411, 941
L 41,44 58. 56 100. 00
Lo ] )

R ? 277,134 95. 926 251, 208
BB 5 ~4. 99 0.33 ~1.87
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- ~ %3 M ¥ ¥H(Interest Rate Contracts) 719, 444 5.46 563, 239 4.20 156, 205 27.73
(- )R #(0TC) 311, 080 2. 36 286, 119 2.13 24, 961 8. 72
1. 38 91 5 $3% (FRA) - 918 0.01 -918 -100. 00
2. #11(IRS) 305, 564 2.32 276, 942 2.06 28, 622 10. 34
3. % » i #% 4 (Bought Options) 1,102 0.01 2,052 0.01 -950 -46. 30
4. % 21:E # 4 (Sold Options) 4,414 0.03 6,207 0.05 -1,793 -28.89
(= )% % #r(Exchange-traded Contracts) 408, 364 3.10 277,120 2.07 131, 244 47. 36
1. # f -& 8= (Futures - Long Positions) 205, 537 1.56 135, 980 1.02 69, 557 51.15
2.4 f —&#tiz(Futures - Short Positions) 202, 826 1.54 141, 137 1.05 61,689 43.71
3. B » i # 4% (Bought Options) 1 - 2 - -1 -50. 00
4. % 1E # 4 (Sold Options) - - 1 - -1 -100. 00
= ~%F73 BF Y (Foreign Exchange Transactions) 12, 085, 445 91.83 12,407, 145 92.51 -321, 700 -2.59
(- )R #(0TC) 11, 358, 567 86. 31 12,114, 045 90. 32 ~1755, 478 -6. 24
1. &% % 4 (Outright Forwards) 1,077,487 8.19 1,194, 265 8.90 -116, 778 -9.78
2. 4% = (Fx Swaps) 8,283, 112 62. 94 9,101, 010 67.86 -817, 898 -8.99
3. # ® 3 1| (Currency Swaps) 105, 121 0.80 70, 476 0.53 34, 645 49. 16
4. % » i # 4 (Bought Options) 965, 680 7.34 916, 233 6.83 49, 447 5. 40
5. % 213 4% #(Sold Options) 927, 167 7.04 832, 061 6. 20 95, 106 11.43
(= )2 % #7(Exchange-traded Contracts) 726, 878 5.52 293, 100 2.19 433,778 148.00
1. # f -& 8= (Futures - Long Positions) 363, 340 2.76 143, 938 1.08 219, 402 152. 43
2.4 f —&#viz(Futures - Short Positions) 363, 538 2.76 149, 162 1.11 214, 376 143.72
3. B » i # 4% (Bought Options) - - - - - -
4. % 1E # 4 (Sold Options) - - - - - -
Z~F#EEF MF H(Equity-linked Contracts) 308, 754 2.35 400, 052 2.98 -91, 298 -22.82
(= ) kg7 #(0TC) 388 - 247 - 141 57.09
(= )2 % #7(Exchange-traded Contracts) 308, 366 2.35 399, 805 2.98 -91, 439 -22. 87
z ~ ¥ &3P MF ¥ (Commodity Contracts) 45, 251 0.35 37,726 0.28 7,525 19. 95
(- )R #(0TC) 8,963 0.07 12, 256 0.09 -3, 293 -26. 87
(= )% % #r(Exchange-traded Contracts) 36, 288 0.28 25,470 0.19 10, 818 42. 47
1) #(-2m) 13,158, 894 99.99 13, 408, 162 99.97 -249, 268 -1.86
7 ~ %% 3 M ¥Y(Credit Contracts) 1,839 0.01 3,779 0.03 -1, 940 -51.34
1. % % & ¥ 2 3 (Credit Default Swap) 1,839 0.01 3,779 0.03 -1, 940 -51.34
2. % » 2% if 3% 4% $# (Bought Credit Default Options) - - - - - -
3. ¢ 17z % i 9 /B (Sold Credit Default Options) - - - - - -
4. 2 # (Other) - - - - - -
+ ~ # % 5 B % % (Other Contracts) - - - - - -
1. 2% % ¥ (Outright Forwards) - - - - - -
2. 2 # (Swaps) - - - - - -
3. ¥ # # (Options) - - - - - -
X P 13,160, 733 100. 00 13, 411, 941 100. 00 -251, 208 -1.87

I RBAP RSP I NFEREDASGTR 2 FANASFEIE ) AL FIFRET L EAFFE o




R REFELTE I ERE S E R AR

——83 % £ == 7 k2 == % 5 B 2
F F

LR

20,000

18,000 | 17205

16,000 |

14,000 |
12,891

12,000 |

10,000 |
8,000
6,000 f
4,000 r

2,000 |
704 652 551 486 501 605 701 641 523 475 612 i

0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1

102/1 102/4 102/7 102/10 103/1 103/4 103/7 103/10 104/1 104/4 104/7 104/10




B2 1042107 4217 e

\ S
[E
e
Ey
==
ot
P
]
|k
=
wF
b
—
YN

R

59.88%

WA R R
40.12%

~ R4LT
75.61%

HEELE b p A
24.39%




