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- ~FIF F B 2 ¥ (nterest Rate Contracts) 1,490,437 1,373,159 2,863,596 12.85
(- )& g #(0TC) 1,490,437 353,757 1,844,194 8.27
(= )% % #t(Exchange-traded Contracts) - 1,019,402 1,019,402 4.58
= ~ = B % 5 (Foreign Exchange Transactions) 6,367,427 12,957,877 19,325,304 86.70
(- )& 57 #(0TC) 6,367,427 12,954,352 19,321,779 86.68
(= )% % #r(Exchange-traded Contracts) - 3,525 3,525 0.02
Z ~EE#EY T M F H(Equity-linked Contracts) 57,646 25,005 82,651 0.37
(- )& 57 #(0TC) 19 4,022 4,041 0.02
(= )% % #7(Exchange-traded Contracts) 57,627 20,983 78,610 0.35
z ¥ &7 M2 % (Commodity Contracts) - 14,785 14,785 0.07
(= )& &7 #(0TC) - 12,089 12,089 0.06
(= )% % #7(Exchange-traded Contracts) - 2,696 2,696 0.01
O G 7,915,510 14,370,826 22,286,336 99.99

I ~ 2% 3 M % .5 (Credit Contracts) - 3,534 3,534 0.01
+ ~ £ # 7 M % % (Other Contracts) - - - -
kY e 7,915,510 14,374,360 22,289,870 100.00
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113293 £ 7,915,510 14,374,360 22,289,870

g 3551 64.49 100.00

113583 £ 4F r 7,730,812 14,696,012 | I 22,426,824

“E 34.47 65.53 100.00

W ﬁdﬁ o 2 iF 184,698 -321,652 -136,954

g3 2.39 -2.19 -0.61
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- ~f1&F 5 M & ¥ (Interest Rate Contracts) 2,863,596 12.85 2,900,071 12.93 -36,475 -1.26
(- )& 5 #-(OTC) 1,844,194 8.27 1,615,647 7.20 228,547 14.15
Lz 41 5 +43% (FRA) - - - - - -
2.4 71(IRS) 1,815,036 8.14 1,585,993 7.07 229,043 14.44
3.% » i #% #(Bought Options) 7,009 0.03 8,759 0.04 -1,750 -19.98
4.% 1iF # 4 (Sold Options) 22,149 0.10 20,895 0.09 1,254 6.00
(= )% % #r(Exchange-traded Contracts) 1,019,402 4.58 1,284,424 5.73 -265,022 -20.63
1.8 - #% = (Futures - Long Positions) 561,177 2.52 678,801 3.03 -117,624 -17.33
2.8 f -&¥n iz (Futures - Short Positions) 458,225 2.06 605,623 2.70 -147,398 -24.34
3.% » i¥ 4% J# (Bought Options) - - - - - -
4.4 i # 4 (Sold Options) - - - - - -
= ~ =% 7 B % ¥ (Foreign Exchange Transactions) 19,325,304 86.70 19,403,702 86.52 -78,398 -0.40
(= )5 3(0TC) 19,321,779 86.68 19,400,838 86.51 -79,059 -0.41
1.:% ¥ £ % (Outright Forwards) 2,402,336 10.78 2,158,687 9.63 243,649 11.29
2.4 % (Fx Swaps) 15,902,181 71.34 16,366,493 72.98 -464,312 -2.84
3.4 4% 11 (Currency Swaps) 58,359 0.26 62,891 0.28 -4,532 -7.21
4.% » i 4% # (Bought Options) 475,373 2.13 414,912 1.85 60,461 14.57
5.¢ 11 4% #(Sold Options) 483,530 217 397,855 1.77 85,675 21.53
(= )% % #r(Exchange-traded Contracts) 3,525 0.02 2,864 0.01 661 23.08
1.8 - #% = (Futures - Long Positions) 1,844 0.01 1,332 0.00 512 38.44
2.8 f -&#% iz (Futures - Short Positions) 1,681 0.01 1,532 0.01 149 9.73
3.5 » i 4% 4 (Bought Options) - - - - - -
4.% 1 # ## (Sold Options) - - - - - -
Z ~EEES T MF ¥ (Equity-linked Contracts) 82,651 037 ]|r 109,864 0.49 -27,213 -24.77
(- )& 5 #(OTC) 4,041 0.02 3,570 0.02 471 13.19
(= )% % #7(Exchange-traded Contracts) 78,610 035]r 106,294 0.47 -27,684 -26.04
=~ % &7F M3 5 (Commodity Contracts) 14,785 0.07 10,242 0.05 4,543 44.36
(- )& FE P 3(0TC) 12,089 0.06 7,846 0.04 4,243 54.08
(=) % #r(Exchange-traded Contracts) 2,696 0.01 2,396 0.01 300 12.52
(- 3E) 22,286,336 99.99 | r 22,423,879 99.99 -137,543 -0.61
I ~ &% 3 B & ¥ (Credit Contracts) 3,534 0.01 2,945 0.01 589 20.00
1.% * i& %) 2 4% (Credit Default Swap) 3,534 0.01 2,945 0.01 589 20.00
2.8 » 2 * i %1% & # (Bought Credit Default Options) - - - - - -
3.¢ 1z * & ¥ 4% (Sold Credit Default Options) - - - - - -
4.2 i (Other) - - - - - -
+ ~ # ¥ 3 M % % (Other Contracts) - - - - - -
1.:% % % % (Outright Forwards) - - - - - -
2.3 #% (Swaps) - - - - - -
3.i% # 4 (Options) - - - - - -
kLN 3+ 22,289,870 100.00 | r 22,426,824 100.00 -136,954 -0.61
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