it 1

£

T ELX LT EARE X ¥R

-

i

i y R |

104#8”

¥~z

Fow® & % AEATE PR s A
EE E LY wel Ry &3 wg
- > "'}']}”ﬁ e & ¥ (Interest Rate Contracts) 271, 684 693, 192 964, 876 6.01
(- )R %(0TC) 271, 684 254,124 525, 808 3.28
(= )% % #r(Exchange-traded Contracts) - 439, 068 439, 068 2.73
N S ARk .?]Z(Foreign Exchange Transactions) 5,219,098 9,421,212 14, 640, 310 91.19
(- )R %(0TC) 5, 219, 098 9,004, 164 14, 223, 262 88.59
(= )% % #r(Exchange-traded Contracts) - 417, 048 417, 048 2. 60
ZEEHEEF BE HEquity-linked Contracts) 414, 356 8, 483 422, 839 2.64
(- )& 3 (0TC) 102 257 359 -
(= )% % #r(Exchange-traded Contracts) 414, 254 8, 226 422, 480 2.64
= ~ % &7 B % ¥ (Comodity Contracts) 1, 295 19, 725 21,020 0.13
(- )R %(0TC) - 12,699 12,699 0.08
(= )% % #r(Exchange-traded Contracts) 1, 295 7,026 8, 321 0.05
o #(-3m) 5, 906, 433 10, 142, 612 16, 049, 045 99. 97
I ~* 3 M%H(Credit Contracts) - 5, 496 5, 496 0.03
* ~##3 & H(Other Contracts) - - - -
k:§ #* 5, 906, 433 10, 148,108 16, 054, 541 100. 00
EIL RPN RS BEE NFEREBRLSGTR I AN FEFE AL ?‘J‘fﬁf‘?ﬁ’? EEAFFTE L o
2.FFMELNY THZ LWL | £FHEAMLEBHIVEAEIYZH IS THARIL | EHEEIRERELEIEI NG
S EENE R
AN T L Y
i 374 WA~ %
2 5 Wy WEATE R EMO S & 3
& Ff 5, 906, 433 10, 148, 108 16, 054, 541
104%=87*
L
L £ 36. 79 63. 21 100. 00
£ % 5, 918, 980 10, 370, 624 16, 289, 604
1043 7 )] ) ) k) ) ] )
L
L £ 36. 34 63. 66 100. 00
, 2 ~12, 547 -222, 516 ~235, 063
L ‘#"Li;ﬁ ;‘ﬁ‘;“ - " ) ) 5
b 5 -0. 21 -2.15 1. 44
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- ~J1% 3 M % H(Interest Rate Contracts) 964, 876 6.01 612, 321 3.76 352, 555 57.58
(=)™ #(0TC) 525, 808 3.28 277,016 1.70 248, 792 89.81
1. &8 15 #3% (FRA) 65,616 0.41 - - 65, 616 -
2. #11(IRS) 447,579 2.79 264, 716 1.62 182, 863 69. 08
3. § »iF # 4 (Bought Options) 1,848 0.01 1,033 0.01 815 78.90
4. % M:E %4 (Sold Options) 10, 765 0.07 11, 267 0.07 -502 -4. 46
(= )2 % ##(Exchange-traded Contracts) 439, 068 2.73 335, 305 2.06 103, 763 30. 95
1. # § & #vi=(Futures - Long Positions) 223, 249 1.39 163, 036 1.00 60, 213 36. 93
2.4 p @ = (Futures - Short Positions) 215,160 1.34 168, 741 1.04 46, 419 27.51
3. § »iF # ## (Bought Options) 658 - 1,468 0.01 -810 -55.18
4. % 2 4% 4 (Sold Options) 1 - 2,060 0.01 -2, 059 -99.95
= ~®F7J MZ H(Foreign Exchange Transactions) 14, 640, 310 91.19 15, 260, 742 93. 68 -620, 432 -4.07
(=) kg F(0TC) 14, 223, 262 88.59 | 15,154,412 93.03 -931, 150 -6.14
1. & ¥ £ 9 (Outright Forwards) 1, 833, 566 11.42 1,471,737 9.04 361, 829 24. 59
2. 4% % (Fx Swaps) 9,782,424 60. 93 9,615, 824 59. 03 166, 600 1.73
3. # %4 4| (Currency Swaps) 73,610 0. 46 99, 852 0.61 -26, 242 -26. 28
4. § »iE # 4 (Bought Options) 1, 282, 325 7.99 2,031, 958 12.47 -749, 633 -36. 89
5. ¢ #iE# 4 (Sold Options) 1, 251, 337 7.79 1, 935, 041 11.88 -683, 704 -35. 33
(= )2 % ##(Exchange-traded Contracts) 417, 048 2.60 106, 330 0.65 310, 718 292. 22
1. # b -%& vz (Futures - Long Positions) 208,419 1.30 53, 209 0.33 155, 210 291.70
2.4 p @ = (Futures - Short Positions) 208, 629 1.30 53,121 0.32 155, 508 292. 74
3. ¥ » ¥ # 4 (Bought Options) - - - - - -
4. % 244 (Sold Options) - - - - - -
Z~EE#ESY P MZ H(Equity-linked Contracts) 422, 839 2. 64 370, 723 2.28 52,116 14.06
(=)™ 3 (0TC) 359 - 1,835 0.01 -1, 476 -80. 44
(= )2 % ##(Exchange-traded Contracts) 422, 480 2. 64 368, 888 2.21 53, 592 14.53
z -~ &7 MF X (Commodity Contracts) 21,020 0.13 43, 996 0.27 -22,976 -52. 22
(= )& 3 (0TC) 12, 699 0.08 20,005 0.12 -7, 306 -36. 52
(= )2 % ##(Exchange-traded Contracts) 8,321 0.05 23, 991 0.15 -15, 670 -65. 32
g #(C-2m) 16, 049, 045 99.97 | 16, 287, 782 99. 99 -238, 737 -1.47
I ~i% 5 BEH(Credit Contracts) 5, 496 0.03 1,822 0.01 3,674 201. 65
1. 5% & 92 # (Credit Default Swap) 5, 496 0.03 1,822 0.01 3,674 201. 65
2. % »~ 2% 3% ¥)3% 3% 48 (Bought Credit Default Options) - - - - - -
3. ¢ 917 & 9F$HE(Sold Credit Default Options) - - - - - -
4. 2 # (Other) - - - - - -
* ~ 2 # 3 B#Z ¥ (Other Contracts) - - - - - -
1. &8 % 5 (Outright Forwards) - - - - - -
2. 2 # (Swaps) - - - - - -
3. % #% 1# (Options) - - - - - -
8 P 16, 054, 541 100.00 | 16,289, 604 100. 00 -235, 063 -1.44
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16,055
16,000 r

14,521

14,000 | 14,640

13,882

12,778

12,000 11,488

12,047

11,016

10,624

10,000 r 9,957

Y
9,383

8,000 | 8,460
6,000
4,000

2,000
841 965
s 619 299 441 748 529 442 316 s
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