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- ~FIF F B 2 ¥ (nterest Rate Contracts) 955,146 1,920,228 2,875,374 12.99
(- )b 5 #(OTC) 955,146 325,350 1,280,496 5.79
(= )% % #t(Exchange-traded Contracts) - 1,594,878 1,594,878 7.20
= ~ =& B % ¥ (Foreign Exchange Transactions) 7,240,417 11,939,714 19,180,131 86.63
(- )& 57 #(0TC) 7,240,417 11,936,581 19,176,998 86.61
(= )% % #r(Exchange-traded Contracts) - 3,133 3,133 0.02
Z ~EE#EY T M F H(Equity-linked Contracts) 42,114 27,147 69,261 0.31
(- )& 57 #(0TC) 70 10,547 10,617 0.05
(= )% % #7(Exchange-traded Contracts) 42,044 16,600 58,644 0.26
z ¥ &7 M2 % (Commodity Contracts) - 13,629 13,629 0.06
(= )& &7 #(0TC) - 6,525 6,525 0.03
(= )% % #7(Exchange-traded Contracts) - 7,104 7,104 0.03
O G 8,237,677 13,900,718 22,138,395 99.99

I ~ 2% 3 M % .5 (Credit Contracts) - 2,607 2,607 0.01
+ ~ £ # 7 M % % (Other Contracts) - - - -
kN 3+ 8,237,677 13,903,325 22,141,002 100.00
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113%1? £ %R 8,237,677 13,903,325 22,141,002

g 37.21 62.79 100.00

1195 123 £ f 7,469,748 9,623,731 | 17,093,479

£ 43.70 56.30 100.00

. = # 767,929 4,279,594 5,047,523

K5 10.28 44.47 29.53




CERY TSR NS Y EARE IO R

Hix A2 R a5 %

A ] 113#1” 112# 127 VUi R
£t v &3t L E £ % b X

- ~f1&F 5 M & ¥ (Interest Rate Contracts) 2,875,374 12.99 1,386,134 8.11 1,489,240 107.44
(- )& FE P 3(OTC) 1,280,496 5.79 808,573 4.73 471,923 58.36
Lz 41 5 +43% (FRA) - - - - - -
2.4 71(IRS) 1,249,933 5.65 798,614 4.67 451,319 56.51
3.% » i 4 f#(Bought Options) 14,169 0.07 4,110 0.03 10,059 24474
4.% 4% % ## (Sold Options) 16,394 0.07 5,849 0.03 10,545 180.29
(= )2 % #r(Exchange-traded Contracts) 1,594,878 7.20 577,561 3.38 1,017,317 176.14
1.8 - #% = (Futures - Long Positions) 666,519 3.01 303,088 177 363,431 119.91
2.4 | -“&3% i=(Futures - Short Positions) 928,301 4.19 274,473 1.61 653,828 238.21
3.5 » i 4% f# (Bought Options) 39 - - - 39 -
4.4 i # 4 (Sold Options) 19 - - - 19 -
= ~ ®=& 7 B & ¥ (Foreign Exchange Transactions) 19,180,131 86.63 15,659,484 91.61 3,520,647 22.48
(= )5 3(0TC) 19,176,998 86.61 15,657,916 91.60 3,519,082 22.47
1.:% ¥ £ % (Outright Forwards) 2,258,479 10.20 1,709,273 10.00 549,206 32.13
2.4 % (Fx Swaps) 15,808,020 71.40 13,410,720 78.45 2,397,300 17.88
3.4 =4 f1(Currency Swaps) 45,927 0.21 44,632 0.26 1,295 2.90
4.% » i 4% # (Bought Options) 532,122 2.40 251,318 1.47 280,804 111.73
5.¢ 11 4% #(Sold Options) 532,450 2.40 241,973 1.42 290,477 120.05
(= )2 % #r(Exchange-traded Contracts) 3,133 0.02 1,568 0.01 1,565 99.81
1.8 - #% = (Futures - Long Positions) 1,748 0.01 495 0.00 1,253 253.13
2.9p | -3 i (Futures - Short Positions) 1,385 0.01 1,073 0.01 312 29.08

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

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

Z ~EEES T MF ¥ (Equity-linked Contracts) 69,261 0.31 40,551 0.24 28,710 70.80
(- )5+ #(OTC) 10,617 0.05 9,622 0.06 995 10.34
(= )% % #7(Exchange-traded Contracts) 58,644 0.26 30,929 0.18 27,715 89.61

=~ % &7F M3 5 (Commodity Contracts) 13,629 0.06 6,525 0.04 7,104 108.87
(- )& #(0TC) 6,525 0.03 5,399 0.03 1,126 20.86
(= )% % #7(Exchange-traded Contracts) 7,104 0.03 1,126 0.01 5,978 530.91

A H(-3Iw) 22,138,395 99.99 17,092,694 100.00 5,045,701 29.52

I ~ %% 3 B & 5 (Credit Contracts) 2,607 0.01 785 0.00 1,822 232.10

1.% * i& %) 2 4% (Credit Default Swap) 2,607 0.01 785 0.00 1,822 232.10

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+ 22,141,002 100.00 17,093,479 100.00 5,047,523 29.53
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