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- ~fIF $ B £ ¥ (Interest Rate Contracts) 217,779 345, 460 563, 239 4.20
(=) g #(0T0) 217,779 68, 340 286, 119 2.13
(= )2 % #7(Exchange-traded Contracts) - 277,120 277,120 2.07
= ~® &} M3 9 (Foreign Exchange Transactions) 4,951,477 7, 455, 668 12, 407, 145 92.51
(=) g #(0T0) 4,951,477 7,162, 568 12,114, 045 90. 32
(= )2 % #7(Exchange-traded Contracts) - 293,100 293,100 2.19
Z~BEELF M E Y Eqity-linked Contracts) 387, 816 12, 236 400, 052 2.98
(- )R #(0T0) 50 197 247 -
(= )2 % #7(Exchange-traded Contracts) 387, 766 12, 039 399, 805 2.98
T~ F &7 B % A (Commodity Contracts) 516 37,210 37, 726 0.28
(=) g3 #(0T0) - 12, 256 12, 256 0.09
(= )2 % #7(Exchange-traded Contracts) 516 24, 954 25,470 0.19
I #(-3w) 5, 557, 588 7,850, 574 13, 408, 162 99. 97
I ~%73 8% H(Credit Contracts) - 3,779 3,779 0.03
+ ~ A # 3 M%F H(Other Contracts) - - - -
B 3 5, 557, 588 7, 854, 353 13, 411, 941 100. 00
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£ %P 5,557, 588 7, 854, 353 13, 411, 941
1043 9 )] ) ) ) ) ) )
o2 A1. 44 58. 56 100. 00
£ %P
104283 5, 906, 433 10, 148, 108 16, 054, 541
o2 36. 79 63. 21 100. 00
i iF _ _ _
o - 348, 845 2,293, 755 2,642, 600
5 -5.91 -99. 60 -16. 46
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&3 v g £ v g A % 5
- ~J1% 3 M % H(Interest Rate Contracts) 563, 239 4.20 964, 876 6.01 -401, 637 -41. 63
(- )R g #(0TC) 286,119 2.13 525, 808 3.28 -239, 689 -45.58
1. 28 415 13 (FRA) 918 0.01 65, 616 0.41 -64, 698 -98. 60
2. # FI1(IRS) 276, 942 2.06 447,579 2.79 -170, 637 -38.12
3. § » i # # (Bought Options) 2,052 0.01 1, 848 0.01 204 11.04
4. ¢ i # 4 (Sold Options) 6, 207 0.05 10, 765 0.07 -4, 558 -42.34
(= )% % #(Exchange-traded Contracts) 277,120 2.07 439, 068 2.73 -161, 948 -36. 88
1. # § & #vi=(Futures - Long Positions) 135, 980 1.02 223, 249 1.39 -87, 269 -39.09
2.4 p @ = (Futures - Short Positions) 141, 137 1.05 215,160 1.34 -4, 023 -34. 40
3. § » i # # (Bought Options) 2 - 658 - -656 -99.70
4. % 2 4% 4 (Sold Options) 1 - 1 - - -
= ~®F7J MZ H(Foreign Exchange Transactions) 12,407, 145 92.51 14, 640, 310 91.19 -2, 233,165 -15.25
(- )R #(0TC) 12, 114, 045 90. 32 14, 223, 262 88.59 -2, 109, 217 -14.83
1. & ¥ £ 9 (Outright Forwards) 1, 194, 265 8.90 1, 833, 566 11.42 -639, 301 -34. 87
2. # %= (Fx Swaps) 9,101,010 67. 86 9,782,424 60. 93 -681, 414 -6. 97
3. # =4 1| (Currency Swaps) 70, 476 0.53 73,610 0. 46 -3,134 -4.26
4. % » i # # (Bought Options) 916, 233 6.83 1,282, 325 7.99 -366, 092 -28.55
5. ¢ #iE# 4 (Sold Options) 832, 061 6. 20 1,251, 337 7.79 -419, 2776 -33.51
(= )% % #(Exchange-traded Contracts) 293,100 2.19 417, 048 2.60 -123, 948 -29.72
1. # b -%& vz (Futures - Long Positions) 143, 938 1.08 208, 419 1.30 -64, 481 -30.94
2.4 p @ = (Futures - Short Positions) 149, 162 1. 11 208, 629 1.30 -59, 467 -28.50
3. ¥ » ¥ # 4 (Bought Options) - - - - - -
4. % 244 (Sold Options) - - - - - -
Z~EF#ESY T ME H(Equity-linked Contracts) 400, 052 2.98 422, 839 2.64 -22,187 -5.39
(- )R #(0TC) 247 - 359 - -112 -31. 20
(= )% % #(Exchange-traded Contracts) 399, 805 2.98 422, 480 2.64 -22,675 -5.37
z -~ &7 MF X (Commodity Contracts) 37,726 0.28 21,020 0.13 16, 706 79. 48
(=) kg F(0TC) 12, 256 0.09 12, 699 0.08 -443 -3.49
(= )% % #(Exchange-traded Contracts) 25,470 0.19 8,321 0.05 17, 149 206.09
o] P(-2m) 13, 408, 162 99. 97 16, 049, 045 99. 97 -2, 640, 883 -16. 46
I~ %5 BE H(Credit Contracts) 3,779 0.03 5,496 0.03 -1, 717 -31.24
1. % * i 23 (Credit Default Swap) 3,779 0.03 5,496 0.03 -1, 717 -31.24
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) - - - - - -
kN g-‘-ﬁ 13,411, 941 100. 00 16, 054, 541 100. 00 -2, 642, 600 -16. 46

o

FHEPAALPEERFERERS G FANAER I AL JIERAERIL LRI




WL AF PR A BT S b EABR
—— bR X FHEY =153 MY

E T

20,000

18,000

16,000

14,000

12,000

10,000

8,000

6,000

4,000

2,000

14]340 14,408
I 34
13,515 13,369
13,114
- 12,407
10,889
10,163 10,365 \J
606 650 548 247 71 620 672 289 475 610 563

102/1 102/2 102/3 102/4 102/5 102/6 102/7 102/8 102/9 102/10102/11102/12 103/1 103/2 103/3 103/4 103/5 103/6 103/7 103/8 103/9 103/10103/11103/12 104/1 104/2 104/3 104/4 104/5 104/6 104/7 104/8 104/9

12



2 104290 QA A B ERE S L RN 5 A

o

RO

58.56%
W3 AR
41.44%
L1747 5
T
74.90%

R
oA

25.10%




