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- ~ 4153 M % 5 (nterest Rate Contracts) 1,195,372 1,322,255 2,517,627 11.55
(- )& 5+ B(0TC) 1,195,372 537,323 1,732,695 7.95
(= )% % #f(Exchange-traded Contracts) - 784,932 784,932 3.60
= ~® %3 B2 ¥ (Foreign Exchange Transactions) 5,907,474 13,243,177 19,150,651 87.83
(- )k 57 #(0TC) 5,907,474 13,239,265 19,146,739 87.82
(= )2 % ##(Exchange-traded Contracts) - 3,912 3,912 0.01
= ~EE®E T MK (Bquity-linked Contracts) 69,576 34,928 104,504 0.48
(- )k 57 #(0TC) 100 13,604 13,704 0.06
(= )% % #f(Exchange-traded Contracts) 69,476 21,324 90,800 0.42
T~ P &% M % (Commodity Contracts) - 28,413 28,413 0.13
(= )& H#(0TC) - 12,222 12,222 0.06
(= )2 % #7(Exchange-traded Contracts) - 16,191 16,191 0.07
(= 3Iw) 7,172,422 14,628,773 21,801,195 99.99

I ~ %% % B2 % (Credit Contracts) - 1,247 1,247 0.01
+ ~ # % § M % 5 (Other Contracts) - - . .
kN 3+ 7,172,422 14,630,020 21,802,442 100.00
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£ 3 7,172,422 14,630,020 21,802,442
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S 32.90 67.10 100.00
£ 3 7,460,708 16,995,856 24,456,564
1142 9 B 9 9 9 9 9 9
S 30.51 69.49 100.00
, Z % -288.286 12.365.836 2,654,122
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- ~JI1F 3 B £ ¥ (Interest Rate Contracts) 2,517,627 11.55 2,715,157 11.10 -197,530 -7.28
(- )b 5 % H(OTC) 1,732,695 7.95 1,768,870 7.23 36,175 2.05
Lig 8 1 & 23R (FRA) - - - - - -
2.3 F1(IRS) 1,682,611 7.72 1,715,538 7.01 -32,927 -1.92
3.% » if 3% 4 (Bought Options) 15,121 0.07 24,309 0.10 -9,188 -37.80
4.¢% 3 # H#(Sold Options) 34,963 0.16 29,023 0.12 5,940 20.47
(= )% % #7(Exchange-traded Contracts) 784,932 3.60 946,287 3.87 -161,355 -17.05
1.4 | -& 3% = (Futures - Long Positions) 392,575 1.80 501,078 2.05 -108,503 -21.65
2.4 | -8 iz (Futures - Short Positions) 392,357 1.80 445,209 1.82 -52,852 -11.87

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

4.% 13E % 1§ (Sold Options) - - - - - -

= ~ ®F 3 M % 5 (Foreign Exchange Transactions) 19,150,651 87.83 21,642,743 88.50 -2,492,092 -11.51
(- )& F# #(0TC) 19,146,739 87.82 21,638,393 88.48 -2,491,654 -11.51
1.i& #p & 4 (Outright Forwards) 1,700,641 7.80 1,921,879 7.86 -221,238 -11.51
2.3% % (Fx Swaps) 16,575,466 76.03 18,841,697 77.04 -2,266,231 -12.03
3.4 % 3 J1(Currency Swaps) 28,442 0.13 54,608 0.22 -26,166 -47.92
4.§ » i% #% {# (Bought Options) 411,809 1.89 407,080 1.67 4,729 1.16
5.4 Vi #% H#(Sold Options) 430,381 1.97 413,129 1.69 17,252 4.18
(= )% % #7(Exchange-traded Contracts) 3,912 0.01 4,350 0.02 -438 -10.07
1.4 | -& 3% = (Futures - Long Positions) 1,413 0.00 2,326 0.01 913 -39.25
2.4 j -8 iz (Futures - Short Positions) 2,499 0.01 2,024 0.01 475 23.47

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

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

Z ~EE#EX T ¥ F 5 (Equity-linked Contracts) 104,504 0.48 84,081 0.34 20,423 24.29
(- )& F# #(0TC) 13,704 0.06 11,536 0.05 2,168 18.79
(= )= % #7(Exchange-traded Contracts) 90,800 0.42 72,545 0.29 18,255 25.16

® ~ ¥ 573 M % % (Commodity Contracts) 28,413 0.13 14,278 0.06 14,135 99.00
(= )& 87 #(0TC) 12,222 0.06 6,799 0.03 5,423 79.76
(= )% % #7(Exchange-traded Contracts) 16,191 0.07 7,479 0.03 8,712 116.49

Jo#H(-E2w) 21,801,195 99.99 24,456,259 100.00 -2,655,064 -10.86

I ~ %% 5 M5 (Credit Contracts) 1,247 0.01 305 0.00 942 308.85

1.7 % i& ¥ 2 #%(Credit Default Swap) 1,247 0.01 305 0.00 942 308.85
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+ 21,802,442 100.00 24,456,564 100.00 -2,654,122 -10.85
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