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- ~FIF F B 2 ¥ (nterest Rate Contracts) 321,798 865,697 1,187,495 7.13
(- )& g #(0TC) 321,798 214,789 536,587 3.22
(= )% % #f(Exchange-traded Contracts) - 650,908 650,908 3.91
= ~ = B % 5 (Foreign Exchange Transactions) 6,233,449 9,111,208 15,344,657 92.16
(- )% 57 #(0TC) 6,233,449 9,107,755 15,341,204 92.14
(= )% % #r(Exchange-traded Contracts) - 3,453 3,453 0.02
Z ~EE#EY T M F H(Equity-linked Contracts) 88,528 17,011 105,539 0.64
(- )5 » #(0TC) 30 8,100 8,130 0.05
(= )% % #7(Exchange-traded Contracts) 88,498 8,911 97,409 0.59
z ¥ &7 M2 % (Commodity Contracts) - 10,104 10,104 0.06
(- )& 5 #(0TC) - 3,674 3,674 0.02
(= )% % #7(Exchange-traded Contracts) - 6,430 6,430 0.04
- G- 6,643,775 10,004,020 16,647,795 99.99
I ~ 2% 3 M % .5 (Credit Contracts) - 2,200 2,200 0.01
+ ~ £ # 7 M % % (Other Contracts) - - - -
kN 3+ 6,643,775 10,006,220 16,649,995 100.00
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112573 6,643,775 0,006,220 649,
. § 39.90 60.10 100.00
£ % 2944 10,779,872 17,772,816

112#67% 6,992,9 779, 772,
. § 39.35 60.65 100.00
L 2 -349,169 773652 | -1,122,821
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- ~f1&F 5 M & ¥ (Interest Rate Contracts) 1,187,495 7.13 1,412,858 7.95 -225,363 -15.95
(- Y& #(0TC) 536,587 3.22 768,750 4.33 232,163 -30.20
Lz 41 5 +43% (FRA) - - - - - -
2.3 71(IRS) 515,207 3.09 711,679 4.00 -196,472 -27.61
3.% ~ i¥ 4% f#(Bought Options) 9,361 0.06 16,981 0.10 -7,620 -44.87
4.% 1iF # 4 (Sold Options) 12,019 0.07 40,090 0.23 -28,071 -70.02
(= )2 % #r(Exchange-traded Contracts) 650,908 391 644,108 3.62 6,800 1.06
1.8 - #% = (Futures - Long Positions) 300,487 1.81 324,763 1.83 -24,276 -1.47
2.4 | -“&3% i=(Futures - Short Positions) 350,386 2.10 319,345 1.79 31,041 9.72
3.5 » i 4% f# (Bought Options) 35 0.00 - - 35 -
4.4 i # 4 (Sold Options) - - - - - -
= ~ ®=& 7 B & ¥ (Foreign Exchange Transactions) 15,344,657 92.16 16,235,649 91.35 -890,992 -5.49
(- )& 5 #(OTC) 15,341,204 92.14 16,232,391 91.33 891,187 5.49
1.:% #p & %) (Outright Forwards) 2,012,659 12.09 1,876,966 10.56 135,693 7.23
2.3% % (Fx Swaps) 12,634,581 75.88 13,704,797 77.11 -1,070,216 -7.81
3.4 =4 f1(Currency Swaps) 53,249 0.32 32,359 0.18 20,890 64.56
4.% » i% # 4 (Bought Options) 319,338 1.92 310,172 1.75 9,166 2.96
5.¢ &1 4% ##(Sold Options) 321,377 1.93 308,097 1.73 13,280 431
(= )2 % #r(Exchange-traded Contracts) 3,453 0.02 3,258 0.02 195 5.99
1.8 - #% = (Futures - Long Positions) 1,727 0.01 1,326 0.01 401 30.24
2.9p | -3 i (Futures - Short Positions) 1,726 0.01 1,932 0.01 -206 -10.66

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

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

Z ~EEES T MF ¥ (Equity-linked Contracts) 105,539 0.64 111,999 0.63 -6,460 -5.77
(- )5+ #(OTC) 8,130 0.05 8,668 0.05 -538 621
(= )% % #7(Exchange-traded Contracts) 97,409 0.59 103,331 0.58 -5,922 -5.73

=~ % &7F M3 5 (Commodity Contracts) 10,104 0.06 10,571 0.06 -467 -4.42
(- )& #(0TC) 3,674 0.02 3,315 0.02 359 10.83
(=) % #r(Exchange-traded Contracts) 6,430 0.04 7,256 0.04 -826 -11.38

A H(-3Iw) 16,647,795 99.99 17,771,077 99.99 -1,123,282 -6.32

I ~ %% 3 B & 5 (Credit Contracts) 2,200 0.01 1,739 0.01 461 26.51

1.% * i& %) 2 4% (Credit Default Swap) 2,200 0.01 1,739 0.01 461 26.51

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+ 16,649,995 100.00 17,772,816 100.00 -1,122,821 -6.32
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