Hio 393 FHF~ %
P efag ARAFE MRS A BE R LA S
W AR R I £ v E

= ~ JIF 5 B 5 ¥ (nterest Rate Contracts) 669,640 1,220,035 1,889,675 12.75
(- )R E ™ #(0TC) 669,640 152,743 822,383 5.55
(= )% % #t(Exchange-traded Contracts) - 1,067,292 1,067,292 7.20
= ~ =3 M & ¥ (Foreign Exchange Transactions) 6,116,683 6,703,876 12,820,559 86.53
(- )& #(0TC) 6,116,683 6,700,869 12,817,552 86.51
(= )% % #(Exchange-traded Contracts) - 3,007 3,007 0.02
Z ~HEE#ELY T M F ¥ (Equity-linked Contracts) 83,177 16,275 99,452 0.67
(- )& 5+ #(0TC) 37 248 285 0.00
(= )% % #t(Exchange-traded Contracts) 83,140 16,027 99,167 0.67
z ~ ¥ &7 M % ¥ (Commodity Contracts) - 6,400 6,400 0.04
(- )& g #(0TC) - 5,207 5,207 0.03
(= )% % #t(Exchange-traded Contracts) - 1,193 1,193 0.01
o #H(-32w) 6,869,500 7,946,586 14,816,086 99.99
I ~ %% 3 M % %(Credit Contracts) - 1,290 1,290 0.01
+ ~ # # 5 B & ¥ (Other Contracts) - - - -
LY 3+ 6,869,500 7,947,876 14,817,376 100.00
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111& 7% £ % 6,869,500 7,947,876 14,817,376
g 46.36 53.64 100.00
1156 £ f 6,228,146 7,816,808 | 14,044,954
g 4434 55,66 100.00
R L 641,354 131,068 772,422
R 10.30 1.68 5.50
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- ~ & 5 ® & ¥ (Interest Rate Contracts) 1,889,675 12.75 1,858,634 13.23 31,041 1.67
(- )i 5% %(0TC) 822,383 5.55 960,822 6.84 -138,439 -14.41
L& 15 +43%(FRA) - - - - - -
2.3 41(IRS) 757,286 5.11 913,134 6.50 -155,848 -17.07
3.% » i¥ 4 # (Bought Options) 34,457 0.23 33,012 0.24 1,445 4.38
4.% % #% 2 (Sold Options) 30,640 0.21 14,676 0.10 15,964 108.78
(= )% % #r(Exchange-traded Contracts) 1,067,292 7.20 897,812 6.39 169,480 18.88
1.8 - #% iz (Futures - Long Positions) 515,839 3.48 477,943 3.40 37,896 7.93
2.8 | -8 i=(Futures - Short Positions) 551,453 3.72 419,869 2.99 131,584 31.34
3.% » if 3 4% (Bought Options) - - - - - -
4.% J13F # £ (Sold Options) - - - - - -
= ~ =¥ 73 B £ ¥ (Foreign Exchange Transactions) 12,820,559 86.53 12,088,064 86.07 732,495 6.06
(- )5 #(OTC) 12,817,552 86.51 12,080,554 86.01 736,998 6.10
1. # % ¥ (Outright Forwards) 1,155,179 7.80 1,146,953 8.17 8,226 0.72
2.3% % (Fx Swaps) 11,042,319 74.52 10,375,094 73.87 667,225 6.43
3.3% % 4% 11 (Currency Swaps) 20,795 0.14 64,422 0.46 -43,627 -67.72
4.% » i 3% 4 (Bought Options) 299,834 2.03 247,941 1.76 51,893 20.93
5.¢ 1i% 4% 4#(Sold Options) 299,425 2.02 246,144 1.75 53,281 21.65
(= )% % #r(Exchange-traded Contracts) 3,007 0.02 7,510 0.06 -4,503 -59.96
1.8 - ¥ iz (Futures - Long Positions) 1,487 0.01 3,777 0.03 -2,290 -60.63
2.8 | -8 i=(Futures - Short Positions) 1,520 0.01 3,733 0.03 -2,213 -59.28
3.% » i£ 3% 4 (Bought Options) - - - - - -
4.% J13F & £ (Sold Options) - - - - - -
Z ~#EELF ¥ F H(Equity-linked Contracts) 99,452 0.67 86,826 0.62 12,626 14.54
(= )& #(0TC) 285 0.00 417 0.00 -132 -31.65
(= )% % #r(Exchange-traded Contracts) 99,167 0.67 86,409 0.62 12,758 14.76
= ~ % &7 B ¥ ¥ (Commodity Contracts) 6,400 0.04 9,491 0.07 -3,091 -32.57
(- Y35 #(0TC) 5,207 0.03 7,969 0.06 2,762 -34.66
(= )? % #r(Exchange-traded Contracts) 1,193 0.01 1,522 0.01 -329 -21.62
A H(-3Iw) 14,816,086 99.99 14,043,015 99.99 773,071 551
I ~ % 3 B & ¥ (Credit Contracts) 1,290 0.01 1,939 0.01 -649 -33.47
1.7 % i 4 % $% (Credit Default Swap) 1,290 0.01 1,939 0.01 -649 -33.47
2.5 » 1z % ig X):E # ## (Bought Credit Default Options) - - - - - -
3. 412 * & ¥)iE % #(Sold Credit Default Options) - - - - - -
4.4 i (Other) - - - - - -
+ ~ # % 5 ¥ & ¥ (Other Contracts) - - - - - -
1.:2 8 £ 4 (Outright Forwards) - - - - - -
2.7 # (Swaps) - - - - - -
3.5 3 i (Options) - - - - - -
kN 3+ 14,817,376 100.00 14,044,954 100.00 772,422 5.50
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