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— ~41% 5 B 2 5 (Interest Rate Contracts) 281,068 474,325 755,393 6.55
(- )& #(0TC) 281,068 155,358 436,426 3.78
(= )% % “r(Exchange-traded Contracts) - 318,967 318,967 2.77
= ~ %= B % % (Foreign Exchange Transactions) 4,956,003 5,733,724 10,689,727 92.73
(- )% 5 #(0TC) 4,956,003 5,723,281 10,679,284 92.64
(= )% % “r(Exchange-traded Contracts) - 10,443 10,443 0.09
Z ~EE#EY T M F H(Equity-linked Contracts) 63,415 3,930 67,345 0.58
(= )57 #(0TC) 90 850 940 0.01
(= )% % #7(Exchange-traded Contracts) 63,325 3,080 66,405 0.57
z ¥ &7 M2 % (Commodity Contracts) - 15,588 15,588 0.14
(- )& 57 #(OTC) - 14,494 14,494 0.13
(= )% % #7(Exchange-traded Contracts) - 1,094 1,094 0.01
- G- 5,300,486 6,227,567 11,528,053 100.00
I ~ 2% 3 M % .5 (Credit Contracts) - 279 279 0.00
+ ~ £ # 7 M & % (Other Contracts) - - - -
kN 3+ 5,300,486 6,227,846 11,528,332 100.00
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110& 63 3 5,300,486 6,227,846 11,528,332
£ 45.98 54.02 100.00
110 5% 3 5,667,687 6,105,337 11,773,024
£ 48.14 51.86 100.00
W ﬁdﬁ o Z 3 -367,201 122,509 -244,692
R 3 -6.48 2.01 -2.08
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- ~f1& 5 M & ¥ (Interest Rate Contracts) 755,393 6.55 729,057 6.19 26,336 3.61
(- Y& #(0TC) 436,426 3.78 316,730 2.69 119,696 37.79
Lt 41 5 +43% (FRA) - - - - - -
2.3 71(IRS) 392,592 3.40 285,073 242 107,519 37.72
3.% ~ i 4% f#(Bought Options) 17,513 0.15 18,176 0.15 -663 -3.65
4.% 213 # 4#(Sold Options) 26,321 0.23 13,481 0.12 12,840 95.25
(= )2 % #r(Exchange-traded Contracts) 318,967 2.77 412,327 3.50 -93,360 -22.64
1.8 - #% = (Futures - Long Positions) 164,568 1.43 200,626 1.70 -36,058 -17.97
2.4 | -“&3% i=(Futures - Short Positions) 154,399 1.34 211,424 1.80 -57,025 -26.97
3.% » i¥ 4% # (Bought Options) - - - - - -
4.4 #1iF # ¢ (Sold Options) - - 277 0.00 277 -100.00
= ~ ®=& 7 B & ¥ (Foreign Exchange Transactions) 10,689,727 92.73 10,810,955 91.83 -121,228 -1.12
(- )k g™ #(0OTC) 10,679,284 92.64 10,788,776 91.64 -109,492 -1.01
1.:% #p & %) (Outright Forwards) 1,150,359 9.98 1,139,337 9.68 11,022 0.97
2.4% % (Fx Swaps) 8,977,409 77.87 9,049,230 76.87 -71,821 -0.79
3.4% %4 11 (Currency Swaps) 66,684 0.58 57,944 0.49 8,740 15.08
4.% » if $ ## (Bought Options) 245,566 2.13 273,720 2.32 -28,154 -10.29
5.¢ i1 & 4 (Sold Options) 239,266 2.08 268,545 2.28 -29,279 -10.90
(= )2 % #r(Exchange-traded Contracts) 10,443 0.09 22,179 0.19 -11,736 -52.91
1.8 - #% = (Futures - Long Positions) 5,114 0.04 11,146 0.10 -6,032 -54.12
2.8 f -&#% iz (Futures - Short Positions) 5,329 0.05 11,033 0.09 -5,704 -51.70

3.5 » i 4% f#(Bought Options) - - - - R R

4.% 1 # ## (Sold Options) - - - - - R

Z ~EEES T MF ¥ (Equity-linked Contracts) 67,345 0.58 221,342 1.88 -153,997 -69.57
(= )5 3(0TC) 940 0.01 802 0.01 138 17.21
(= )% % #7(Exchange-traded Contracts) 66,405 0.57 220,540 1.87 -154,135 -69.89

=~ % &7F M3 5 (Commodity Contracts) 15,588 0.14 10,702 0.09 4,886 45.66
(- )& g #H(0TC) 14,494 0.13 7,045 0.06 7,449 105.73
(= )% % #7(Exchange-traded Contracts) 1,094 0.01 3,657 0.03 -2,563 -70.08

4 F(-Ew) 11,528,053 100.00 11,772,056 99.99 -244,003 -2.07

I ~ %% 3 B & 5 (Credit Contracts) 279 0.00 968 0.01 -689 -71.18

1.5 * & %) 2 #%(Credit Default Swap) - - 968 0.01 -968 -100.00

2.8 » 2 * i %1% & # (Bought Credit Default Options) - - - - R R

3.¢ 112 ® i X4 4% $(Sold Credit Default Options) - - - R R R

4.3 w (Other) 279 0.00 - - 279 -

+ ~ # ¥ 3 M % % (Other Contracts) - - - - - -

1.:% 4 % % (Outright Forwards) - - - - - -

2.2 #% (Swaps) - - - - - -

3.1 #% 1 (Options) - - - - - -

E 21 11,528,332 100.00 11,773,024 100.00 -244,692 -2.08
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