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= ~ 415 F B & ¥ (nterest Rate Contracts) 433,591 1,092,380 1,525,971 11.22
(=) &7 #H(0TC) 433,591 271,144 704,735 5.18
(= )% % *7(Exchange-traded Contracts) - 821,236 821,236 6.04
=~ ®FF M % ¥ (Foreign Exchange Transactions) 5,527,353 6,416,338 11,943,691 87.84
(=) 7 #H(0TC) 5,527,353 6,410,474 11,937,827 87.80
(= )% 3 “#(Exchange-traded Contracts) - 5,864 5,864 0.04
= s EEEXF M Z 5 (Equity-linked Contracts) 95,676 22,090 117,766 0.86
(=) 7 H(0TC) 104 1,795 1,899 0.01
(= )2 % ##(Exchange-traded Contracts) 95,572 20,295 115,867 0.85
® - ¥ &7 M % % (Commodity Contracts) - 7,666 7,666 0.06
(=) &7 3(0TC) - 6,980 6,980 0.05
(= )% % ##(Exchange-traded Contracts) - 686 686 0.01
b #(-Iw) 6,056,620 7,538,474 13,595,094 99.98
7 + % § M %(Credit Contracts) - 2,549 2,549 0.02
# ~ £ % 3§ B % H(Other Contracts) - - - -
B 3 6,056,620 7,541,023 13,597,643 100.00
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EAE1] 6,056,620 278 7,541,023| 13,597,643
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S # 4454 55.46 100.00
11012 3 £ 5,302,934 ::Z 6,710,072 12,013,006
g 4414 1 55.86 100.00
- i % 753,686 i 830,951| 1,584,637
R 1421 12.38 13.19
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- ~ U5 7 W= ¥ (Interest Rate Contracts) 1,525,971 11.22 1,250,800 10.41 275,171 22.00
(- )E P #(0TC) 704,735 5.18 418,187 348 286,548 68.52
Lig 91 5 #2232 (FRA) - - - - - -
2.3 41(IRS) 652,955 4.80 373,872 311 279,083 74.65
3.% » i¥ # ## (Bought Options) 20,766 0.15 4,380 0.04 16,386 374.11
4.% 11:% #% 1% (Sold Options) 31,014 0.23 39,935 0.33 -8,921 -22.34
(= )2 % #f(Exchange-traded Contracts) 821,236 6.04 832,613 6.93 -11,377 -1.37
1.4 | -% ¥% = (Futures - Long Positions) 392,054 2.88 392,061 3.26 -7 0.00
2.4 f -7&3% = (Futures - Short Positions) 427,804 3.15 440,552 3.67 -12,748 -2.89
3. » i % ## (Bought Options) - - - - - -
4.% 1:% #% £ (Sold Options) 1,378 0.01 - - 1,378 -
= ~ %5 7§ B % ¥ (Foreign Exchange Transactions) 11,943,691 87.84 10,677,220 88.88 1,266,471 11.86
(=) E P #(0TC) 11,937,827 87.80 10,671,035 88.83 1,266,792 11.87
1.i& 4 % ¥ (Outright Forwards) 1,043,017 7.67 1,009,995 841 33,022 3.27
2.3 #(Fx Swaps) 10,269,569 75.53 9,315,012 77.54 954,557 10.25
3.4 % 4% 71 (Currency Swaps) 42,221 031 45,404 0.38 -3,183 -7.01
4.% » i¥ #& 1# (Bought Options) 291,556 2.15 150,775 1.25 140,781 93.37
5.¢ 13 # H#(Sold Options) 291,464 214 149,849 1.25 141,615 94.51
(= )2 % #f(Exchange-traded Contracts) 5,864 0.04 6,185 0.05 -321 -5.19
1.4 § - % = (Futures - Long Positions) 2,852 0.02 3,113 0.03 -261 -8.38
2.4 § -7&3% = (Futures - Short Positions) 3,012 0.02 3,072 0.02 -60 -1.95
3. » i£ % ## (Bought Options) - - - - - -
4.% 3% #% 1% (Sold Options) - - - - - -
=~ EE®STF M F ¥ (Equity-linked Contracts) 117,766 0.86 75,383 0.63 42,383 56.22
(- ) E P #(0TC) 1,899 0.01 522 0.01 1,377 263.79
(= )2 % #f(Exchange-traded Contracts) 115,867 0.85 74,861 0.62 41,006 54.78
=~ &7 % ¥ (Commodity Contracts) 7,666 0.06 9,068 0.07 -1,402 -15.46
(= )& 3(0TC) 6,980 0.05 8,676 0.07 -1,696 -19.55
(= )% % #f(Exchange-traded Contracts) 686 0.01 392 0.00 294 75.00
b F(C-iw) 13,595,094 99.98 12,012,471 99.99 1,582,623 13.17
T ~ %% % B % X (Credit Contracts) 2,549 0.02 535 0.01 2,014 376.45
1.7 * i& 4 2 % (Credit Default Swap) 2,549 0.02 535 0.01 2,014 376.45
2.% » 1z % i 4 iF 4% # (Bought Credit Default Options) . - - - i _
3.4 i3 * i ¥ 3% (Sold Credit Default Options) - - - - - -
4.3 1 (Other) - - - - - -
= ~ H # 7 B % % (Other Contracts) - - - - - -
1.:% ¥ 2 %) (Outright Forwards) - - - - - -
2.% 3 (Swaps) - - - - - -
3.:% 4% ##(Options) - - - - - -
kA 3+ 13,597,643 100.00 12,013,006 100.00 1,584,637 13.19
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