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WEATE ML R & 3 g
— ~41% 5 B 2 5 (Interest Rate Contracts) 381,922 967,527 1,349,449 8.78
(- )& g #(0TC) 381,922 193,559 575,481 3.74
(= )% % #t(Exchange-traded Contracts) - 773,968 773,968 5.04
= ~ = B % 5 (Foreign Exchange Transactions) 6,917,913 6,976,734 13,894,647 90.38
(- )% 57 #(0TC) 6,917,913 6,971,768 13,889,681 90.35
(= )% % #r(Exchange-traded Contracts) - 4,966 4,966 0.03
= ~EE#ELY T M2 5 (Equity-linked Contracts) 109,168 12,690 121,858 0.79
(= )7 #(0TC) 1 1,752 1,753 0.01
(= )% % #7(Exchange-traded Contracts) 109,167 10,938 120,105 0.78
z ¥ &7 M2 % (Commodity Contracts) - 6,513 6,513 0.04
(- )& 5 #(0TC) - 4,231 4,231 0.03
(= )% % #7(Exchange-traded Contracts) - 2,282 2,282 0.01
#+(-2x) 7,409,003 7,963,464 15,372,467 99.99
I ~ 2% 3 M % .5 (Credit Contracts) - 682 682 0.01
+ ~ £ # 7 M % % (Other Contracts) - - - -
kN 3+ 7,409,003 7,964,146 15,373,149 100.00
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111£ 11°* 3 7,409,003 7,964,146 15,373,149
£ 48.19 51.81 100.00
111& 107 3 7,424,991 7,897,365 15,322,356
3 48.46 51.54 100.00
W ﬁdﬁ o Z 3 -15,988 66,781 50,793
g5 -0.22 0.85 0.33
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- ~f1&F 5 M & ¥ (Interest Rate Contracts) 1,349,449 8.78 1,259,748 8.22 89,701 7.12
(- )& 5 #-(OTC) 575,481 3.74 557,068 3.63 18,413 331
Lz 41 5 +43% (FRA) - - - - - -
2.3 71(IRS) 525,163 341 503,493 3.29 21,670 4.30
3.% ~ i¥ 4% f#(Bought Options) 17,850 0.12 22,184 0.14 4,334 -19.54
4.% 1iF # 4 (Sold Options) 32,468 0.21 31,391 0.20 1,077 3.43
(= )2 % #r(Exchange-traded Contracts) 773,968 5.04 702,680 4.59 71,288 10.15
1.8 - #% = (Futures - Long Positions) 350,897 2.29 360,942 2.36 -10,045 -2.78
2.4 | -“&3% i=(Futures - Short Positions) 423,071 2.75 341,738 2.23 81,333 23.80

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

4.4 i # 4 (Sold Options) - - - - R R

= ~ ®=& 7 B & ¥ (Foreign Exchange Transactions) 13,894,647 90.38 13,919,539 90.85 -24,892 -0.18
(- )k g™ #(0OTC) 13,889,681 90.35 13,914,987 90.82 -25,306 -0.18
1.:% #p & %) (Outright Forwards) 1,341,672 8.73 1,307,858 8.54 33,814 2.59
2.4% % (Fx Swaps) 12,093,480 78.66 12,073,943 78.80 19,537 0.16
3.4% %4 11 (Currency Swaps) 21,438 0.14 17,324 0.11 4,114 23.75
4.% » if $ ## (Bought Options) 216,736 1.41 257,885 1.68 -41,149 -15.96
5.% 13% 3 ##(Sold Options) 216,355 1.41 257,977 1.69 -41,622 -16.13
(= )% % #r(Exchange-traded Contracts) 4,966 0.03 4,552 0.03 414 9.09
1.8 - #% = (Futures - Long Positions) 2,171 0.01 2,940 0.02 -769 -26.16
2.9p | -3 i (Futures - Short Positions) 2,795 0.02 1,612 0.01 1,183 73.39

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

4.% 1 # ## (Sold Options) - _ _ i _ i

Z ~EEES T MF ¥ (Equity-linked Contracts) 121,858 0.79 132,400 0.86 -10,542 -7.96
(= )5 3(0TC) 1,753 0.01 1,404 0.01 349 24.86
(= )% % #7(Exchange-traded Contracts) 120,105 0.78 130,996 0.85 -10,891 -8.31

=~ % &7F M3 5 (Commodity Contracts) 6,513 0.04 10,419 0.07 -3,906 -37.49
(- )& FE P 3(0TC) 4,231 0.03 8,481 0.06 -4,250 -50.11
(=) % #r(Exchange-traded Contracts) 2,282 0.01 1,938 0.01 344 17.75

(- 3E) 15,372,467 99.99 15,322,106 100.00 50,361 0.33

I ~ %% 3 B & 5 (Credit Contracts) 682 0.01 250 0.00 432 172.80

1.% * i& %) 2 4% (Credit Default Swap) 682 0.01 250 0.00 432 172.80

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

3.¢ 1z * & ¥ 4% (Sold Credit Default Options) - - - - - -

4.2 i (Other) - - - i, _ ;

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

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

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

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

kN 3+ 15,373,149 100.00 15,322,356 100.00 50,793 0.33
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