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WHERTERR L B & 3 wE
— ~41% 5 B 2 5 (Interest Rate Contracts) 802,708 1,322,451 2,125,159 8.88
(- )b 5 #(OTC) 802,708 280,493 1,083,201 453
(= )% % #t(Exchange-traded Contracts) - 1,041,958 1,041,958 4.35
= ~ = B % 5 (Foreign Exchange Transactions) 7,360,708 14,348,010 21,708,718 90.74
(- )% 57 #(0TC) 7,360,708 14,344,090 21,704,798 90.72
(= )% % #r(Exchange-traded Contracts) - 3,920 3,920 0.02
Z ~EE#EY T M F H(Equity-linked Contracts) 59,278 22,760 82,038 0.34
(= )7 #(0TC) - 5,367 5,367 0.02
(= )% % #7(Exchange-traded Contracts) 59,278 17,393 76,671 0.32
z ¥ &7 M2 % (Commodity Contracts) - 8,826 8,826 0.04
(= )& &7 #(0TC) - 5,905 5,905 0.03
(= )% % #7(Exchange-traded Contracts) - 2,921 2,921 0.01
#+(-2x) 8,222,694 15,702,047 23,924,741 100.00
I ~ 2% 3 M % .5 (Credit Contracts) - 325 325 0.00
+ ~ £ # 7 M % % (Other Contracts) - - - -
kN 3+ 8,222,694 15,702,372 23,925,066 100.00
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113 117% 3 8,222,694 15,702,372 23,925,066
£ 34.37 65.63 100.00
113& 107 3 7,885,560 14,184,396 22,069,956
3 35.73 64.27 100.00
3 i W 337,134 1,517,976 1,855,110
g5 4.28 10.70 8.41
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- ~f1&F 5 M & ¥ (Interest Rate Contracts) 2,125,159 8.88 2,366,089 10.72 -240,930 -10.18
(- Y& #(0TC) 1,083,201 453 1,520,890 6.89 -437,689 -28.78
Lz 41 5 +43% (FRA) - - - - - -
2.3 71(IRS) 1,048,384 4.38 1,496,370 6.78 -447,986 -29.94
3.% ~ i¥ 4% f#(Bought Options) 12,596 0.05 7,175 0.03 5,421 75.55
4.% 1iF # 4 (Sold Options) 22,221 0.10 17,345 0.08 4,876 28.11
(= )2 % #r(Exchange-traded Contracts) 1,041,958 4.35 845,199 3.83 196,759 23.28
1.8 - #% = (Futures - Long Positions) 532,811 2.22 328,703 1.49 204,108 62.09
2.4 | -“&3% i=(Futures - Short Positions) 509,147 2.13 516,496 2.34 -7,349 -1.42

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

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

= ~ ®=& 7 B & ¥ (Foreign Exchange Transactions) 21,708,718 90.74 19,618,225 88.89 2,090,493 10.66
(- )&+ #(OTC) 21,704,798 90.72 19,615,232 88.88 2,089,566 10.65
1.:% #p & %) (Outright Forwards) 2,484,072 10.38 2,455,440 11.13 28,632 1.17
2.3% % (Fx Swaps) 18,222,546 76.17 16,137,897 73.12 2,084,649 12.92
3.4 =4 f1(Currency Swaps) 58,075 0.24 54,775 0.25 3,300 6.02
4.% » i% # 4 (Bought Options) 465,756 1.95 482,805 2.19 -17,049 -3.53
5.4 )i % 4#(Sold Options) 474,349 1.98 484,315 2.19 -9,966 -2.06
(= )2 % #r(Exchange-traded Contracts) 3,920 0.02 2,993 0.01 927 30.97
1.8 - #% = (Futures - Long Positions) 1,573 0.01 1,656 0.01 -83 -5.01
2.8 f -&#% iz (Futures - Short Positions) 2,347 0.01 1,337 0.00 1,010 75.54

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

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

Z ~EEES T MF ¥ (Equity-linked Contracts) 82,038 0.34 73,934 0.34 8,104 10.96
(= )5 3(0TC) 5,367 0.02 4,999 0.03 368 7.36
(= )% % #7(Exchange-traded Contracts) 76,671 0.32 68,935 0.31 7,736 11.22

=~ % &7F M3 5 (Commodity Contracts) 8,826 0.04 9,362 0.04 -536 -5.73
(- )& FE P 3(0TC) 5,905 0.03 6,914 0.03 -1,009 -14.59
(=) % #r(Exchange-traded Contracts) 2,921 0.01 2,448 0.01 473 19.32

(- 3E) 23,924,741 100.00 22,067,610 99.99 1,857,131 8.42

I ~ %% 3 B & 5 (Credit Contracts) 325 0.00 2,346 0.01 -2,021 -86.15

1.% * i& %) 2 4% (Credit Default Swap) 325 0.00 2,242 0.01 -1,917 -85.50

2.8 » 2 * i %1% & # (Bought Credit Default Options) - - - - - -

3.¢ 1z * & ¥ 4% (Sold Credit Default Options) - - - - - -

4.2 i (Other) - - 104 0.00 -104 -100.00

+ ~ # ¥ 3 M % % (Other Contracts) - - - - - -

1.:% % % % (Outright Forwards) - - - - - -

2.2 #% (Swaps) - - - - - -

3.1 % 1 (Options) - - - - - -

K 3+ 23,925,066 100.00 22,069,956 100.00 1,855,110 8.41
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