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- ~ 1% 3 B % 5 (nterest Rate Contracts) 608, 760 1,277,522 1, 886, 282 11.12
(=) g+ #(0TC) 608, 760 279, 858 888, 618 5. 24
(= )% % #»7(Exchange-traded Contracts) - 997, 664 997, 664 5. 88
= ~® %3 M & 9 (Foreign Exchange Transactions) 8,123,378 6, 724, 845 14, 848, 223 87.57
(= )7 #(0TC) 8,123,378 6, 628, 670 14, 752, 048 87.00
(= )% % #7(Exchange-traded Contracts) - 96, 175 96, 175 0.57
= ~#E@#L P M9 Equity-linked Contracts) 184, 146 18, 465 202, 611 1.19
(= )R E# #(0TC) 3, 652 427 4,079 0.02
(= )% % #7(Exchange-traded Contracts) 180, 494 18, 038 198, 532 1.17
z - 7% &3 B2 9 (Commodity Contracts) 682 16, 156 16, 838 0.10
(=) #(01C) - 13,175 13,175 0.08
(= )% % #7(Exchange-traded Contracts) 682 2, 981 3, 663 0.02
a5 #(-3m) 8,916, 966 8, 036, 988 16, 953, 954 99. 98
7 ~%%*3 B39 (Credit Contracts) - 2, 627 2, 627 0.02
+ ~ # # 3 B % 5 (0ther Contracts) - - - -
3 3+ 8,916, 966 8, 039, 615 16, 956, 581 100. 00
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-~ & % 8, 916, 966 8,039,615 | 16,956, 581
o2 52. 59 47. 41 100. 00
107195 £ % |r 6,757,601 | 6,818,817 |r 13,576,418
gy 49,77 |* 50. 23 100. 00
o g = fR 2,159, 365 1,220,798 | 3,380,163
ek 31. 95 17. 90 24. 90

Eirs Bk




WAL REFE AR S B RA

i3 d Bpg~:%
FoOoxE A ¥ 108#1" 107#12% vU R R
&3t o A &3 v E £ % b
- ~ %3 M ¥ ¥H(Interest Rate Contracts) 1, 886, 282 .12 |r 1,568,111 11.55 318,171 20. 29
(=) 5 #(0T0) 888, 618 5.24 | r 515, 731 3.80 372, 887 72.30
L. @ 4 41 5 $23% (FRA) - 3, 200 0.02 -3, 200 -100. 00
2. #I1(IRS) 882, 552 5.21 471,671 3.48 410, 881 87.11
3. B » i # 4% (Bought Options) 1,831 0.01]r 18, 024 0.13 -16,193 -89. 84
4. % 21:E # 4 (Sold Options) 4,235 0.02|r 22, 836 0.17 -18, 601 -81.45
(= )% % #7(Exchange-traded Contracts) 997, 664 5. 88 1, 052, 380 7.75 -54, 716 -5.20
1. § - % = (Futures - Long Positions) 574, 796 3.39 444, 374 3. 27 130, 422 29.35
2.9 b —&3n = (Futures - Short Positions) 420, 132 2.48 607, 837 4.48 -187, 705 -30. 88
3. B » i # 4% (Bought Options) 1,814 0.01 - - 1,814 -
4. % H:E# 4 (Sold Options) 922 0.00 169 0.00 753 445. 56
= ~%F73 BF Y (Foreign Exchange Transactions) 14, 848, 223 87.57 | r 11,793,771 86. 87 3, 054, 452 25.90
(- )R #(0TC) 14, 752, 048 87.00 | r 11,751,494 86. 56 3,000, 554 25.53
1. ¥ % X (Outright Forwards) 1,844,173 10.88 | r 1,418,974 10. 45 425,199 29.97
2. 3% % (Fx Swaps) 11, 997, 040 70. 75 9, 829, 888 72.41 2,167, 152 22. 05
3. # ® 3 1| (Currency Swaps) 230, 710 .36 |r 129, 808 0. 96 100, 902 77.73
4. % » i # 4 (Bought Options) 351, 683 2.07|r 189,014 1.39 162, 669 86. 06
5. § 1 4 (Sold Options) 328, 442 L.94|r 183,810 1.35 144, 632 78.69
(= )% % #7(Exchange-traded Contracts) 96,175 0.57 42,271 0.31 53, 898 127.49
1. # f -& 8= (Futures - Long Positions) 38, 688 0.23 18, 256 0.13 20, 432 111.92
2.4 f —&#viz(Futures - Short Positions) 38, 710 0.23 17, 389 0.12 21, 321 122. 61
3. % » i # 4 (Bought Options) 11, 140 0. 07 3,323 0.03 7,817 235.24
4. % H:E# 4 (Sold Options) 7,637 0.04 3,309 0.03 4,328 130.79
Z~HEELYTP BT HEquity-linked Contracts) 202, 611 1.19 198, 645 1.46 3, 966 2.00
(- )R #(0TC) 4,079 0.02 2,070 0.01 2,009 97.05
(= )% % #r(Exchange-traded Contracts) 198, 532 1.17 196, 575 1.45 1,957 1.00
z ~ ¥ &3P MF ¥ (Commodity Contracts) 16, 838 0.10 9, 481 0.07 7,357 77. 60
(- )R #(0TC) 13,175 0.08 7,585 0. 06 5,590 73.70
(= )% % #7(Exchange-traded Contracts) 3, 663 0.02 1,896 0.01 1, 767 93.20
K5 #(-2m) 16, 953, 954 99.98 | r 13,570,008 99.95 3, 383, 946 24.94
7 ~ %% 3 M ¥Y(Credit Contracts) 2, 627 0.02 6,410 0.05 -3, 783 -59. 02
1. % % & ¥ 2 3 (Credit Default Swap) 2, 627 0.02 6,410 0.05 -3, 783 -59. 02
2. % » 2% if 3% 4% $# (Bought Credit Default Options) - - - - - -
3. ¢ 17z % i 9 /B (Sold Credit Default Options) - - - - - -
4. # # (Other) - - - - - -
+ ~ # % 5 B % % (Other Contracts) - - - - - -
1. & ¥ % ¥ (Outright Forwards) - - - - - -
2. 2 # (Swaps) - - - - - -
3. ¥4 1 (Options) - - - - - -
X P 16, 956, 581 100.00 | r 13,576,418 100. 00 3,380, 163 24.90
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