Al REFL AR S ERAL

]

&= f

MY

104#672

Him i xERpE~%

R

AEALFE P EAE A s A (]
L
T

R RTE RS EEEY i v
- ~fI% 3 B % Y (Interest Rate Contracts) 166, 702 443, 660 610, 362 4.24
(- ) g+ #(0TC) 166, 702 43, 8417 210, 549 1.46
(= )% % #7(Exchange-traded Contracts) - 399, 813 399, 813 2.78
= ~®=F 5 M& HForeign Exchange Transactions) 4,411,479 8, 957, 550 13, 369, 029 92.79
(=) g# 3(0TC) 4,411,479 8, 957, 550 13, 369, 029 92.79
(= )= % #7(Exchange-traded Contracts) - - - -
=~ EE#EY T M EHEquity-linked Contracts) 397, 646 13,158 410, 804 2.85
(- ) g+ #(0TC) 230 7,677 7,907 0.05
(= )% % #7(Exchange-traded Contracts) 397, 416 5, 481 402, 897 2.80
z ~F &7 B % H(Commodity Contracts) 661 15, 605 16, 266 0.11
(=) g # 3(0TC) - 7,465 7,465 0.05
(= )% % #t(Exchange-traded Contracts) 661 8,140 8,801 0.06
15 #(-32m) 4,976, 488 9,429, 973 14, 406, 461 99.99
I ~%* 3 BFH(Credit Contracts) - 1,716 1,716 0.01
= ~ 3% 5 B % H(0ther Contracts) - - - -
E: N 3+ 4,976, 488 9,431, 689 14, 408, 177 100. 00
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1046 7 4,976,488 | 9,431,689 | 14,408,177
v E 34,54 65. 46 100. 00
£ 3

10425 4,024,633 | 8,957,177 | 13,881,810
v E 35. 48 64. 52 100. 00
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- 51, 855 474,512 526, 367
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- ~ 1% 3 M F ¥ (Interest Rate Contracts) 610, 362 4.24 761,510 5.48 -151, 148 -19.85
(- ) #(0TC) 210, 549 1. 46 331, 977 2.39 -121, 428 -36. 58
L& 1 5 3k (FRA) - - - - - -
2. #11(IRS) 203, 769 1. 41 321,076 2.31 -117, 307 -36. 54
3. § » i # 4 (Bought Options) 1,307 0.01 2,199 0.02 -892 -40. 56
4. ¢ 41:E 4% #(Sold Options) 5,473 0.04 8,702 0.06 -3,229 -37.11
(= )% % #t(Exchange-traded Contracts) 399, 813 2.8 429, 533 3.09 -29, 720 -6. 92
1. % % #%iz(Futures - Long Positions) 199, 215 1.39 210, 358 1.52 -11,143 -5.30
2.4 p =% = (Futures - Short Positions) 200, 598 1.39 218, 557 1.57 -17, 959 -8.22
3. § » i # ## (Bought Options) - - 309 - -309 -100. 00
4. ¢ MiE42 4 (Sold Options) - - 309 - -309 -100. 00
= ~®F 75 MZ ¥ (Foreign Exchange Transactions) 13, 369, 029 92.79 12,778, 063 92. 05 590, 966 4.62
(=) #(0TC) 13, 369, 029 92.79 12,778, 063 92. 05 590, 966 4.62
1. %% % 5 (Outright Forwards)® 1, 206, 320 8.317 1,211, 954 8.73 -5, 634 -0. 46
2. 4% % (Fx Swaps) 8, 651, 227 60. 04 8,568, 625 61.73 82, 602 0.96
3. # %4 1] (Currency Swaps) 68, 555 0.48 97, 724 0.70 -29, 169 -29. 85
4. § » i # (Bought Options) 1,765, 916 12. 26 1, 478, 826 10. 65 287,090 19. 41
5. % 11 % # (Sold Options) 1,677,011 11. 64 1, 420, 934 10. 24 256, 077 18. 02
(= )% % #t(Exchange-traded Contracts) - - - - - -
1. # f—*& #% = (Futures - Long Positions) - - - - - -
2.8 f—&# iz (Futures - Short Positions) - - - - - -
3. B » ¥ # 4# (Bought Options) - - - - - -
4. § 21E# 42 (Sold Options) - - - - - -
z~#FE%7 ME N(Equity-linked Contracts) 410, 804 2.85 316, 439 2.28 94, 365 29. 82
(=) #(0TC) 7,907 0.05 585 - 7,322 | 1,251.62
(= )% % #t(Exchange-traded Contracts) 402, 897 2.80 315, 854 2.28 87,043 27. 56
z B &F MF K (Commodity Contracts) 16, 266 0.11 24, 370 0.18 -8, 104 -33.25
(=) #(0TC) 7,465 0.05 10, 526 0.08 -3, 061 -29. 08
(= )% % #t(Exchange-traded Contracts) 8, 801 0.06 13, 844 0.10 -5, 043 -36. 43
gl #(-xe) 14, 406, 461 99. 99 13, 880, 382 99.99 526, 079 3.79
I~ 3 MEH(Credit Contracts) 1,716 0.01 1, 428 0.01 288 20.17
1. % * i 9 2 # (Credit Default Swap) 1,716 0.01 1, 428 0.01 288 20.17
2. % » 2% i& X 1E # ¥ (Bought Credit Default Options) - - - - - -
3§ N2 & ¥E R (Sold Credit Default Options) - - - - - -
4. 2 & (Other) - - - - - -
* ~ 3 # 3 M2 5(Other Contracts) - - - - - -
1. & # £ 4 (Outright Forwards) - - - - - -
2. 2 # (Swaps) - - - - - -
3. ¥ # # (Options) - - - - - -
kX 3+ 14, 408, 177 100. 00 13, 881, 810 100. 00 526, 367 3.79
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