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- I F W5 (nerest Rate Contracts) 188,579 898,160 1,086,739 8.34
(- )R E® #(0TC) 188,579 147,502 336,081 2.58
(= )2 % #7(Exchange-traded Contracts) - 750,658 750,658 5.76
= ~ ®F J M 3 ¥ (Foreign Exchange Transactions) 5,196,682 6,689,753 11,886,435 91.24
(- )R E® #(0TC) 5,196,682 6,686,045 11,882,727 91.21
(= )% % #7(Exchange-traded Contracts) - 3,708 3,708 0.03
= ~EEEF G W ¥ (Equity-linked Contracts) 36,550 8,018 44,568 0.34
(= )EE P H(0TC) 5 1,865 1,870 0.01
(= )% % #7(Exchange-traded Contracts) 36,545 6,153 42,698 0.33
= ~ B 53 M2 % (Commodity Contracts) - 9,751 9,751 0.08
(= )& H(0TC) - 5,303 5,303 0.04
(= )% % #7(Exchange-traded Contracts) - 4,448 4,448 0.04
- G- ) 5,421,811 7,605,682 13,027,493 100.00
7 ~ & * 5 M & X (Credit Contracts) - - _ _
= ~ H & 3 B 2 5 (Other Contracts) - - - -
1. # % %) (Outright Forwards) - - - -
2.3 £ (Swaps) - - - _
3.i% #% ##(Options) — - - _
LN 3+ 5,421,811 7,605,682 13,027,493 100.00
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2 X 7| WEFTERLE ek % £
£ % 5,421,811 7,605,682 | 13,027,493
112_& 1 )] ’ ’ ) ) ) ’
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- 41.62 58.38 100.00
£
1112123 7,141,250 7,544,208 14,685,458
b +
= 48.63 51.37 100.00
i W - 61.474| —1.657.965
R — 1,719,439 , 657,
25 -24.08 0.81 -11.29
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- ~ 1% § ¥ £ 5 (Interest Rate Contracts) 1,086,739 8.34 1,039,694 7.08 47,045
(= )& #(0TC) 336,081 2.58 531,819 3.62 -195,738
Lt 90 115 2 3 (FRA) - - - - -
2.4 11(IRS) 301,504 2.31 509,348 3.47 -207,844
3.% » i 3% £ (Bought Options) 15,462 0.12 10,510 0.07 4,952
4.4 3% 3% 1% (Sold Options) 19,115 0.15 11,961 0.08 7,154
(= )2 % #r(Exchange-traded Contracts) 750,658 5.76 507,875 3.46 242,783
1.8 § -& 3% iz (Futures - Long Positions) 351,711 2.70 262,112 1.79 89,599
2.8 p -8 iz (Futures - Short Positions) 398,947 3.06 245,763 1.67 153,184
3.% » i 4% £ (Bought Options) - - - - -
4.4 3% 3% 1#(Sold Options) - - - - -
= ~ =¥ 7 M & % (Foreign Exchange Transactions) 11,886,435 91.24 13,603,465 92.63 -1,717,030
(- )& FE# #(0TC) 11,882,727 91.21 13,600,371 92.61 -1,717,644
1.:& ¥ 22 9 (Outright Forwards) 1,281,990 9.84 1,210,540 8.24 71,450
2.4% % (Fx Swaps) 10,103,483 77.56 12,084,114 82.29 -1,980,631
3.4 % 4% 11 (Currency Swaps) 12,293 0.09 29,971 0.20 -17.678
4.% » i # f#(Bought Options) 245,125 1.88 139,355 0.95 105,770
5.§ #1iE # $#(Sold Options) 239,836 1.84 136,391 0.93 103,445
(= )2 % #r(Exchange-traded Contracts) 3,708 0.03 3,094 0.02 614
1.4 f-& % = (Futures - Long Positions) 2,220 0.02 1,166 0.01 1,054
2.8 p -&3% iz (Futures - Short Positions) 1,488 0.01 1,928 0.01 -440
3.% » i£ #% ## (Bought Options) - - - - =
4.% 1% 4% 1% (Sold Options) - - - - -
= ~#X®% F B F H(Equity-linked Contracts) 44,568 0.34 37,306 0.26 7,262
(- )k #(0TC) 1,870 0.01 2,464 0.02 -594
(= )2 % #r(Exchange-traded Contracts) 42,698 0.33 34,842 0.24 7,856
= B %7 ¥ & ¥ (Commodity Contracts) 9,751 0.08 4,620 0.03 5131
(= )& 5 #(0TC) 5,303 0.04 3,689 0.02 1,614
(= )% % #7(Exchange-traded Contracts) 4,448 0.04 931 0.01 3,517
b F(E-iw) 13,027,493 100.00 14,685,085 100.00 -1,657,592
7 ~ %% 3 M & % (Credit Contracts) - - 373 0.00 -373
1.7 % & ¥ 2 4% (Credit Default Swap) - - 373 0.00 -373
2.% » 15 % & X)i% #% ¥ (Bought Credit Default Options) - - - - -
3.4 4 iz % ig 59 3E 3 48 (Sold Credit Default Options) - - - - -
4.2 i (Other) - - - - -
+ ~ 3 # 3 M £ 5 (Other Contracts) - - - - -
1.i 7 & ¥ (Outright Forwards) - - - - -
2.% # (Swaps) - - - - -
3.1£ 4% £ (Options) - - - - -
kN 3+ 13,027,493 100.00 14,685,458 100.00 -1,657,965
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