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— ~41% 5 B 2 5 (Interest Rate Contracts) 1,131,690 1,002,401 2,134,091 10.85
(- )& g #(0TC) 1,131,690 204,984 1,336,674 6.80
(= )% % #t(Exchange-traded Contracts) - 797,417 797,417 4.05
= ~ = B % 5 (Foreign Exchange Transactions) 5,612,349 11,829,167 17,441,516 88.66
(- )% 57 #(0TC) 5,612,349 11,824,340 17,436,689 88.63
(= )% % #r(Exchange-traded Contracts) - 4,827 4,827 0.03
= ~EE#ELY T M2 5 (Equity-linked Contracts) 56,649 22,148 78,797 0.40
(= )7 #(0TC) - 4,061 4,061 0.02
(= )% % #7(Exchange-traded Contracts) 56,649 18,087 74,736 0.38
z ¥ &7 M2 % (Commodity Contracts) - 16,602 16,602 0.08
(= )& &7 #(0TC) - 10,809 10,809 0.05
(= )% % #7(Exchange-traded Contracts) - 5,793 5,793 0.03
#+(-2x) 6,800,688 12,870,318 19,671,006 99.99
I ~ 2% 3 M % .5 (Credit Contracts) 2,534 150 2,684 0.01
+ ~ £ # 7 M % % (Other Contracts) - - - -
kN 3+ 6,803,222 12,870,468 19,673,690 100.00
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114% 53 3 6,803,222 12,870,468 19,673,690
£ 34.58 65.42 100.00
1142 4% 3 7,846,622 14,438,607 22,285,229
£ 35.21 64.79 100.00
LU ﬁdﬁ o Z 3 -1,043,400 -1,568,139 -2,611,539
g5 -13.30 -10.86 -11.72
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- ~f1&F 5 M & ¥ (Interest Rate Contracts) 2,134,091 10.85 3,241,121 14.54 -1,107,030 -34.16
(- Y& #(0TC) 1,336,674 6.80 1,777,299 7.97 -440,625 -24.79
Lz 41 5 +43% (FRA) - - - - - -
2.3 71(IRS) 1,310,416 6.66 1,735,817 7.79 -425,401 -24.51
3.% ~ i¥ 4% f#(Bought Options) 13,624 0.07 18,191 0.08 -4,567 25.11
4.% 1iF # 4 (Sold Options) 12,634 0.07 23,291 0.10 -10,657 -45.76
(= )2 % #r(Exchange-traded Contracts) 797,417 4.05 1,463,822 6.57 -666,405 -45.53
1.8 - #% = (Futures - Long Positions) 410,090 2.08 837,703 3.76 -427,613 -51.05
2.4 | -“&3% i=(Futures - Short Positions) 387,327 1.97 626,119 2.81 -238,792 -38.14

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

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

= ~ ®=& 7 B & ¥ (Foreign Exchange Transactions) 17,441,516 88.66 18,933,292 84.96 -1,491,776 -7.88
(- )k g™ #(0OTC) 17,436,689 88.63 18,925,141 84.92 -1,488,452 -7.86
1.:% #p & %) (Outright Forwards) 1,904,413 9.68 1,897,594 8.51 6,819 0.36
2.4% % (Fx Swaps) 14,835,444 75.41 16,302,884 73.16 -1,467,440 -9.00
3.4% %4 11 (Currency Swaps) 41,975 0.21 90,730 0.41 -48,755 -53.74
4.% » i% # 4 (Bought Options) 322,506 1.64 315,137 1.41 7,369 2.34
5.% 14 % 4 (Sold Options) 332,351 1.69 318,796 1.43 13,555 4.25
(= )% % #r(Exchange-traded Contracts) 4,827 0.03 8,151 0.04 -3,324 -40.78
1.8 - #% = (Futures - Long Positions) 2,726 0.02 4,520 0.02 -1,794 -39.69
2.9p | -3 i (Futures - Short Positions) 2,101 0.01 3,631 0.02 -1,530 -42.14

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

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

Z ~EEES T MF ¥ (Equity-linked Contracts) 78,797 0.40 94,790 0.43 -15,993 -16.87
(- )5+ #(OTC) 4,061 0.02 1,490 0.01 2,571 172.55
(= )% % #7(Exchange-traded Contracts) 74,736 0.38 93,300 0.42 -18,564 -19.90

=~ % &7F M3 5 (Commodity Contracts) 16,602 0.08 12,416 0.05 4,186 33.71
(- )& #(0TC) 10,809 0.05 9,161 0.04 1,648 17.99
(= )% % #7(Exchange-traded Contracts) 5,793 0.03 3,255 0.01 2,538 77.97

A H(-3Iw) 19,671,006 99.99 22,281,619 99.98 -2,610,613 -11.72

I ~ %% 3 B & 5 (Credit Contracts) 2,684 0.01 3,610 0.02 -926 -25.65

1.% * i& %) 2 4% (Credit Default Swap) 150 0.00 1,410 0.01 -1,260 -89.36

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

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

4.2 i (Other) 2,534 0.01 2,200 0.01 334 15.18

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

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

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

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

K 3+ 19,673,690 100.00 22,285,229 100.00 -2,611,539 -11.72
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