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= ~fIF $ M % X (nterest Rate Contracts) 1,151,696 1,295,669 2,447,365 10.61
(- )& #(0TC) 1,151,696 381,121 1,532,817 6.64
(= )% % ##(Exchange-traded Contracts) - 914,548 914,548 3.97
= s %% F M2 5 (Foreign Exchange Transactions) 5,577,825 14,948,613 20,526,438 88.95
(- )R EH #H(0OTC) 5,577,825 14,943,903 20,521,728 88.93
(= )2 % #7(Exchange-traded Contracts) - 4,710 4,710 0.02
= ~EE®E T MK (Bquity-linked Contracts) 56,705 34,372 91,077 0.39
(- )i 57 3(OTC) 175 12,272 12,447 0.05
(= )% % #7(Exchange-traded Contracts) 56,530 22,100 78,630 0.34
z ~ ¥ &3 ¥ F ¥ (Commodity Contracts) - 11,325 11,325 0.05
(= )53 #(0TC) - 8,860 8,860 0.04
(= )2 % #7(Exchange-traded Contracts) - 2,465 2,465 0.01
g (- Ew) 6,786,226 16,289,979 23,076,205 100.00
I ~ %% 3 MF % (Credit Contracts) - 529 529 0.00
+ ~ ## § M % ¥ (Other Contracts) - - - -
2 3+ 6,786,226 16,290,508 23,076,734 100.00
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£ If 6,786,226 16,290,508 23,076,734
114# 8* — — —
g 29.41 70.59 100.00
£ If 7,344,041 15,897,084 23,241,125
114% 77 — — —
g 31.60 68.40 100.00
T L 557,815 393,424 164,391
L b -7.60 2.47 -0.71
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- ~JI1F 3 B £ ¥ (Interest Rate Contracts) 2,447,365 10.61 2,638,566 11.35 -191,201 -7.25
(= Y1 5 3 H(OTC) 1,532,817 6.64 1,420,684 6.11 112,133 7.89
Lig 8 1 & 23R (FRA) - - - - - -
2.3 F1(IRS) 1,497,308 6.49 1,382,352 5.95 114,956 8.32
3.% » if 3% 4 (Bought Options) 17,611 0.07 19,214 0.08 -1,603 -8.34
4.% 11i% #% #(Sold Options) 17,898 0.08 19,118 0.08 -1,220 -6.38
(= )= % #7(Exchange-traded Contracts) 914,548 3.97 1,217,882 5.24 -303,334 -24.91
1.4 | -& 3% = (Futures - Long Positions) 422,641 1.83 652,896 2.81 -230,255 -35.27
2.4 | -8 iz (Futures - Short Positions) 491,876 2.14 564,986 243 -73,110 -12.94

3.§ » i€ # ## (Bought Options) - - - _ _ _

4.% 13E % 1§ (Sold Options) 31 - - - 31 -
= ~ ®F 3 M % 5 (Foreign Exchange Transactions) 20,526,438 88.95 20,495,085 88.18 31,353 0.15
(- )E g™ #(0TC) 20,521,728 88.93 20,465,054 88.05 56,674 0.28
1.i& 8 £ % (Outright Forwards) 1,562,159 6.78 1,870,527 8.05 -308,368 -16.49
2.4% % (Fx Swaps) 17,977,553 77.90 17,668,472 76.02 309,081 1.75
3.4 %4 1] (Currency Swaps) 81,498 0.35 66,399 0.29 15,099 2274
4.§ » i% #% {# (Bought Options) 450,066 1.95 421,471 1.81 28,595 6.78
5. ? 413% # 4% (Sold Options) 450,452 1.95 438,185 1.88 12,267 2.80
(= )% % #7(Exchange-traded Contracts) 4,710 0.02 30,031 0.13 -25,321 -84.32
1.4 | -& 3% = (Futures - Long Positions) 2,759 0.01 14,735 0.06 -11,976 -81.28
2.4 j -8 iz (Futures - Short Positions) 1,951 0.01 15,296 0.07 -13,345 -87.25

3.§ » i¥ # ## (Bought Options) - - - _ _ _

4.4 &1i% #% 4# (Sold Options) - - - - - -

Z ~EE#EX T ¥ F 5 (Equity-linked Contracts) 91,077 0.39 92,581 0.40 -1,504 -1.62
(- )& F# #(0TC) 12,447 0.05 8,739 0.04 3,708 42.43
(= )= % #7(Exchange-traded Contracts) 78,630 0.34 83,842 0.36 -5,212 -6.22

® ~ ¥ 573 M % % (Commodity Contracts) 11,325 0.05 14,893 0.07 -3,568 -23.96
(= )& 87 #(0TC) 8,860 0.04 10,829 0.05 -1,969 -18.18
(= )% % #7(Exchange-traded Contracts) 2,465 0.01 4,064 0.02 -1,599 -39.35

Jo#H(-E2w) 23,076,205 100.00 23,241,125 100.00 -164,920 -0.71

I ~ %% 5 M5 (Credit Contracts) 529 0.00 - - 529 -

1.5 % & % % $#%(Credit Default Swap) 306 0.00 - - 306 -
2.8 » 5 % iE X)iE #% 48 (Bought Credit Default Options) - - - - - -

[
B 0V & X3 4% 8 (Sold Credit Default Options) - - - - R R
H

3 M % ¥ (Other Contracts) - _ i _ ; i

1. ¥ 22 4 (Outright Forwards) - - - - - -

2.% 3 (Swaps) - - - - - -

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

kN 3+ 23,076,734 100.00 23,241,125 100.00 -164,391 -0.71
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