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= ~ 155 B F 5 (nterest Rate Contracts) 346,337 1,675,847 2,022,184 16.18
(- )R E ™ #(0TC) 346,337 219,946 566,283 453
(= )% % #t(Exchange-traded Contracts) - 1,455,901 1,455,901 11.65
= ~ =3 M & ¥ (Foreign Exchange Transactions) 4,857,252 5,514,919 10,372,171 82.99
(- )& #(0TC) 4,857,252 5,512,829 10,370,081 82.97
(= )% % #(Exchange-traded Contracts) - 2,090 2,090 0.02
Z ~HEE#ELY T M F ¥ (Equity-linked Contracts) 84,282 6,460 90,742 0.73
(- )& 5+ #(0TC) 399 1,054 1,453 0.01
(= )% % #t(Exchange-traded Contracts) 83,883 5,406 89,289 0.72
z ~ ¥ &7 M % ¥ (Commodity Contracts) - 10,542 10,542 0.08
(- )& g #(0TC) - 8,467 8,467 0.07
(= )% % #t(Exchange-traded Contracts) - 2,075 2,075 0.01
JoBH(-3w) 5,287,871 7,207,768 12,495,639 99.98
I ~ %% 3 M % %(Credit Contracts) - 2,225 2,225 0.02
+ ~ # # 5 B & ¥ (Other Contracts) - - - -
LY 3+ 5,287,871 7,209,993 12,497,864 100.00
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110 11 3 £ f 5,287,871 7,209,993 | 12,497,864
g 42.31 57.69 100.00
1104 10 » £ % 5,836,162 | f 6,974,616 | 12,810,778
L 4556 | 54.44 100.00
R L -548,291 235,377 -312,914
R -9.39 3.37 -2.44
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- ~ & 5 ® & ¥ (Interest Rate Contracts) 2,022,184 16.18 | I 1,916,993 14.96 105,191 5.49
(- )& & #(OTC) 566,283 453 |r 1,230,652 9.60 -664,369 -53.99
L& 15 +43%(FRA) - - - - - -
2.4 41(IRS) 530,386 4241r 1,097,079 8.56 -566,693 -51.65
3.§ > i # 4#(Bought Options) 15,672 013 ]r 55,370 0.43 -39,698 -71.70
4.% % #% 2 (Sold Options) 20,225 016 |r 78,203 0.61 -57,978 -74.14
(= )% % #r(Exchange-traded Contracts) 1,455,901 11.65 686,341 5.36 769,560 112.13
1.8 - #% iz (Futures - Long Positions) 738,435 591 335,717 2.62 402,718 119.96
2.8 | -8 i=(Futures - Short Positions) 717,077 5.74 350,624 2.74 366,453 104.51
3.% » if 3 4% (Bought Options) - - - - - -
4.% J13F # £ (Sold Options) 389 0.00 - - 389 -
= ~ =¥ 73 B £ ¥ (Foreign Exchange Transactions) 10,372,171 82.99 10,764,150 84.03 -391,979 -3.64
(= )7 H(OTC) 10,370,081 82.97 10,756,678 83.97 -386,597 -3.59
1.:%& ¥ 22 ¥ (Outright Forwards) 1,030,555 8.24 1,091,612 8.52 -61,057 -5.59
2.3% % (Fx Swaps) 8,839,457 70.73 9,051,227 70.65 -211,770 -2.34
3.3% % 4% 11 (Currency Swaps) 30,256 0.24 65,681 0.51 -35,425 -53.93
4.% » i 3% 4 (Bought Options) 232,977 1.86 276,069 2.16 -43,092 -15.61
5.¢ 1i% #% £ (Sold Options) 236,836 1.90 272,089 2.13 -35,253 -12.96
(= )% % #r(Exchange-traded Contracts) 2,090 0.02 7,472 0.06 -5,382 -72.03
1.8 - ¥ iz (Futures - Long Positions) 1,230 0.01 3,589 0.03 -2,359 -65.73
2.8 | -8 i=(Futures - Short Positions) 860 0.01 3,883 0.03 -3,023 -77.85

3.% » i£ 3% 4 (Bought Options) - - - R - R

4.% J13F & £ (Sold Options) - - - - - R

Z ~#EELF ¥ F H(Equity-linked Contracts) 90,742 0.73 119,751 0.94 -29,009 -24.22
(= )& #(0TC) 1,453 0.01 1,886 0.02 -433 -22.96
(= )% % #r(Exchange-traded Contracts) 89,289 0.72 117,865 0.92 -28,576 -24.24

= ~ % &7 B ¥ ¥ (Commodity Contracts) 10,542 0.08 8,076 0.06 2,466 30.53
(- Y35 #(0TC) 8,467 0.07 6,200 0.05 2,267 36.56
(= )? % #r(Exchange-traded Contracts) 2,075 0.01 1,876 0.01 199 10.61

A4 F(-Eiw) 12,495,639 99.98 | I 12,808,970 99.99 -313,331 -2.45

I ~ % 3 B & ¥ (Credit Contracts) 2,225 0.02 1,808 0.01 417 23.06

1.7 % i 4 % $% (Credit Default Swap) 2,225 0.02 1,808 0.01 417 23.06

2.5 » 1z % ig X):E # ## (Bought Credit Default Options) - - - - N _

2

3.¢ 4172 % i& £ 4% 8 (Sold Credit Default Options) - - - R . R

4.4 i (Other) - - - i - ;

+ ~ # % 5 ¥ & ¥ (Other Contracts) - - - - - -

1.:2 8 £ 4 (Outright Forwards) - - - - - -

2.7% #%& (Swaps) - - - - - -

3.i% #% 1 (Options) - - - - - R

kN 2 12,497,864 100.00 | r 12,810,778 100.00 -312,914 -2.44
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