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— ~ 1% F B £ 5 (nterest Rate Contracts) 217,943 754,017 971,960 7.72
(- YR FE ™ #(0OTC) 217,943 210,495 428,438 3.40
(= )2 % ##(Exchange-traded Contracts) - 543,522 543,522 432
= ~ ®5J M & ¥j(Foreign Exchange Transactions) 5,126,052 6,331,541 11,457,593 90.97
(= )& 5 #(0TC) 5,126,052 6,325,535 11,451,587 90.92
(= )2 % #“#(Exchange-traded Contracts) - 6,006 6,006 0.05
= ~EEEXF B Z 5 (Equity-linked Contracts) 146,322 8,287 154,609 1.23
(- )& #(0TC) 136 1,335 1471 0.01
(= )% % #7(Exchange-traded Contracts) 146,186 6,952 153,138 1.22
=~ # &3 M2 % (Commodity Contracts) - 10,713 10,713 0.08
(- )& B #(OTC) - 7,349 7,349 0.06
(= )2 % #“#(Exchange-traded Contracts) - 3,364 3,364 0.02
b H(-Zwm) 5,490,317 7,104,558 12,594,875 100.00
7 ~ %% B % ¥ (Credit Contracts) - 278 278 0.00
+ ~ £ # § M £ 5 (Other Contracts) - - - -
@8 e 5,490,317 7,104,836 12,595,153 100.00
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08 £ iR 5,490,317 7,104,836 12,595,153
g 43.59 56.41 100.00
07 £ iR 5,624,303 6,424,192 12,048,495
g 46.68 53.32 100.00
e = f -133,986 680,644 546,658
R 5 238 10.60 4.54
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&3 v &3 v E i 5
- ~ 1% § M 3 % (Interest Rate Contracts) 971,960 7.72 934,505 7.76 37,455 4.01
(- )E P #(0TC) 428,438 3.40 381,628 3.17 46,810 12.27
Lig 91 5 #2232 (FRA) - - - - - -
2.3 FI(IRS) 379,466 3.01 340,657 2.83 38,809 11.39
3.% » if # 4 (Bought Options) 23,673 0.19 21,565 0.18 2,108 9.78
4.% 11:% #% 1% (Sold Options) 25,299 0.20 19,406 0.16 5,893 30.37
(= )2 % #f(Exchange-traded Contracts) 543,522 432 552,877 4.59 -9,355 -1.69
1.4 | -% ¥% = (Futures - Long Positions) 253,227 201 272,725 2.26 -19,498 -7.15
2.4 f -7&3% = (Futures - Short Positions) 290,295 231 280,152 233 10,143 3.62
3. » i % ## (Bought Options) - - - - - -
4.% 1:% #% £ (Sold Options) - - - - - -
= ~ =¥ 3 B & ¥ (Foreign Exchange Transactions) 11,457,593 90.97 10,953,588 90.91 504,005 4.60
(=) E P #(0TC) 11,451,587 90.92 10,948,515 90.87 503,072 4.59
1.:& # & ¥ (Outright Forwards) 1,226,360 9.74 1,201,327 9.97 25,033 2.08
2.3 #(Fx Swaps) 9,467,947 75.17 9,115,770 75.66 352,177 3.86
3.4 % 4% 71 (Currency Swaps) 115,870 0.92 79,569 0.66 36,301 45.62
4.% » 1% # 4 (Bought Options) 325,562 2.58 279,250 232 46,312 16.58
5.¢ 13 # H#(Sold Options) 315,848 251 272,599 2.26 43,249 15.87
(= )2 % #f(Exchange-traded Contracts) 6,006 0.05 5,073 0.04 933 18.39
1.4 § - % = (Futures - Long Positions) 3,060 0.03 2473 0.02 587 23.74
2.4 § -7&3% = (Futures - Short Positions) 2,946 0.02 2,600 0.02 346 1331
3. » i£ % ## (Bought Options) - - - - - -
4.% 3% #% 1% (Sold Options) - - - - - -
=~ EE®STF M F ¥ (Equity-linked Contracts) 154,609 1.23 145,154 1.20 9,455 6.51
(- ) E P #(0TC) 1,471 0.01 1,318 0.01 153 11.61
(= )2 % #f(Exchange-traded Contracts) 153,138 1.22 143,836 119 9,302 6.47
=~ &7 % ¥ (Commodity Contracts) 10,713 0.08 11,507 0.10 -794 -6.90
(= )& 3(0TC) 7,349 0.06 9,989 0.09 -2,640 -26.43
(= )% % #f(Exchange-traded Contracts) 3,364 0.02 1,518 0.01 1,846 121.61
b F(C-iw) 12,594,875 100.00 12,044,754 99.97 550,121 4.57
T ~ %% % B % X (Credit Contracts) 278 0.00 3,741 0.03 -3,463 -92.57
1.7 * i& ¥) 2 3% (Credit Default Swap) 278 0.00 3,461 0.03 -3,183 -91.97
2.% » 1z % i 4 iF 4% # (Bought Credit Default Options) . - - - _ -
3.4 i3 * i ¥ 3% (Sold Credit Default Options) - - - - - -
4.2 i (Other) - - 280 0.00 -280 -100.00
= ~ H # 7 B % % (Other Contracts) - - - - - -
1.:% ¥ 2 %) (Outright Forwards) - - - - - -
2.% 3 (Swaps) - - - - - -
3.:% 4% ##(Options) - - - - - -
kN 3t 12,595,153 100.00 12,048,495 100.00 546,658 4.54
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