il REFIEERFELLIERR4

B %
112#37%
i ArdWaa~ %
B & A FRESLITEPRE AR RRETALAS
AR R R & 3+ g

— ~41% 5 B 2 5 (Interest Rate Contracts) 666,385 2,226,604 2,892,989 13.91
(- )& g #(0TC) 666,385 527,046 1,193,431 5.74
(= )% % #t(Exchange-traded Contracts) - 1,699,558 1,699,558 8.17
= ~ = B % 5 (Foreign Exchange Transactions) 7,855,250 9,893,539 17,748,789 85.31
(- )& g #(0TC) 7,855,250 9,890,897 17,746,147 85.30
(= )% % #r(Exchange-traded Contracts) - 2,642 2,642 0.01
Z ~EE#EY T M F H(Equity-linked Contracts) 108,970 38,950 147,920 0.71
(= )7 #(0TC) - 4,855 4,855 0.02
(= )% % #7(Exchange-traded Contracts) 108,970 34,095 143,065 0.69
z ¥ &7 M2 % (Commodity Contracts) - 13,044 13,044 0.06
(- )& 5 #(0TC) - 5,045 5,045 0.02
(= )% % #7(Exchange-traded Contracts) - 7,999 7,999 0.04
H(-3w) 8,630,605 12,172,137 20,802,742 99.99
I ~ 2% 3 M % .5 (Credit Contracts) - 1,218 1,218 0.01
+ ~ £ # 7 M % % (Other Contracts) - - - -
kY e 8,630,605 12,173,355 20,803,960 100.00
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112£31 £ 8,630,605 12,173,355 20,803,960
g 41.49 58.51 100.00
11223 £ 6,437,427 r 9,291,586 | I 15,729,013
£ r 4093 r 59.07 100.00
W ﬁdﬁ o 2 iR 2,193,178 2,881,769 5,074,947
g3 34.07 31.01 32.26
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- ~f1&F 5 M & ¥ (Interest Rate Contracts) 2,892,989 13.91 1,624,060 10.33 1,268,929 78.13
(- Y& #(0TC) 1,193,431 5.74 649,693 413 543,738 83.69
Lz 41 5 +43% (FRA) - - - - - -
2.3 71(IRS) 1,153,572 5.55 612,543 3.89 541,029 88.33
3.% ~ i¥ 4% f#(Bought Options) 12,313 0.06 14,148 0.09 -1,835 -12.97
4.4 913 # 4 (Sold Options) 27,546 0.13 23,002 0.15 4,544 19.75
(= )% % #r(Exchange-traded Contracts) 1,699,558 8.17 974,367 6.20 725,191 74.43
1.8 - #% = (Futures - Long Positions) 851,426 4.09 470,297 2.99 381,129 81.04
2.4 | -“&3% i=(Futures - Short Positions) 848,132 4.08 504,070 321 344,062 68.26

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

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

= ~ ®=& 7 B & ¥ (Foreign Exchange Transactions) 17,748,789 8531 | I 13,990,941 88.95 3,757,848 26.86
(- )&+ #(OTC) 17,746,147 85.30 | r 13,988,974 88.94 3,757,173 26.86
1.:% #p & %) (Outright Forwards) 2,225,359 10.69 1,703,561 10.83 521,798 30.63
2.4% % (Fx Swaps) 14,681,337 7057 | r 11,617,181 73.86 3,064,156 26.38
3.4 =4 f1(Currency Swaps) 54,328 0.26 25,374 0.16 28,954 114.11
4.% » i% # 4 (Bought Options) 392,659 1.89 321,791 2.05 70,868 22.02
5.¢ &1 4% ##(Sold Options) 392,464 1.89 321,067 2.04 71,397 22.24
(= )% % #r(Exchange-traded Contracts) 2,642 0.01 1,967 0.01 675 34.32
1.8 - #% = (Futures - Long Positions) 1,258 0.00 762 0.00 496 65.09
2.9p | -3 i (Futures - Short Positions) 1,384 0.01 1,205 0.01 179 14.85

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

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

Z ~EEES T MF ¥ (Equity-linked Contracts) 147,920 0.71 102,502 0.65 45,418 4431
(= )k #(0TC) 4,855 0.02 4,488 0.03 367 8.18
(= )% % #7(Exchange-traded Contracts) 143,065 0.69 98,014 0.62 45,051 45.96

=~ % &7F M3 5 (Commodity Contracts) 13,044 0.06 10,443 0.06 2,601 24.91
(- )& #(0TC) 5,045 0.02 5,401 0.03 -356 -6.59
(= )% % #7(Exchange-traded Contracts) 7,999 0.04 5,042 0.03 2,957 58.65

A H(-3Iw) 20,802,742 99.99 | I 15,727,946 99.99 5,074,796 32.27

I ~ %% 3 B & 5 (Credit Contracts) 1,218 0.01 1,067 0.01 151 14.15

1.% * i& %) 2 4% (Credit Default Swap) 1,218 0.01 1,067 0.01 151 14.15

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) - - - - - -

K 3+ 20,803,960 100.00 | I 15,729,013 100.00 5,074,947 32.26
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