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= ~ {1% 3 M 29 (Interest Rate Contracts) 1,879,874 1,088,745 2,968,619 14.21
(- )R EEH #H(0OTC) 1,879,874 410,130 2,290,004 10.96
(= )% % “i(Exchange-traded Contracts) - 678,615 678,615 3.25
= ~ =7 & B (Foreign Exchange Transactions) 6,071,972 11,724,541 17,796,513 85.16
(- )R EH #H(0OTC) 6,071,972 11,721,165 17,793,137 85.14
(= )2 % #7(Exchange-traded Contracts) - 3,376 3,376 0.02
= ~EE®E T MK (Bquity-linked Contracts) 83,002 26,512 109,514 0.53
(= ) 53 H(0TC) - 6,736 6,736 0.04
(= )2 % ##(Exchange-traded Contracts) 83,002 19,776 102,778 0.49
=~ F &7 B % ¥ (Commodity Contracts) - 19,598 19,598 0.09
(= )k #(0TC) - 10,996 10,996 0.05
(= )2 % ##(Exchange-traded Contracts) - 8,602 8,602 0.04
A (= Iw) 8,034,848 12,859,396 20,894,244 99.99
I ~ %% 3 MF % (Credit Contracts) - 2,416 2,416 0.01
+ ~ # % § M % 5 (Other Contracts) - - . .
2 3+ 8,034,848 12,861,812 20,896,660 100.00
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£ 3F 8,034,848 12,861,812 20,896,660

11411 = = =
o2 38.45 61.55 100.00
£ If 7,172,422 14,630,020 21,802,442

11410 = o —=
o2 32.90 67.10 100.00
T i W 862,426 11,768,208 905,782
R 5 12.02 -12.09 415
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- ~JI1F 3 B £ ¥ (Interest Rate Contracts) 2,968,619 14.21 2,517,627 11.55 450,992 17.91
(- )R g #(0TC) 2,290,004 10.96 1,732,695 7.95 557,309 32.16
Lig 8 1 & 23R (FRA) - - - - - -
2.3 F1(IRS) 2,260,988 10.82 1,682,611 7.72 578,377 34.37
3.% » if 3% 4 (Bought Options) 12,422 0.06 15,121 0.07 -2,699 -17.85
4.¢% 3 # H#(Sold Options) 16,594 0.08 34,963 0.16 -18,369 -52.54
(= )% % #7(Exchange-traded Contracts) 678,615 3.25 784,932 3.60 -106,317 -13.54
1.4 | -& 3% = (Futures - Long Positions) 275,508 1.32 392,575 1.80 -117,067 -29.82
2.4 | -8 iz (Futures - Short Positions) 403,107 1.93 392,357 1.80 10,750 2.74

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

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

= ~ ®F 3 M % 5 (Foreign Exchange Transactions) 17,796,513 85.16 19,150,651 87.83 -1,354,138 -7.07
(- )& F# #(0TC) 17,793,137 85.14 19,146,739 87.82 -1,353,602 -7.07
1.i& #p & 4 (Outright Forwards) 1,655,377 7.92 1,700,641 7.80 -45,264 -2.66
2.3% % (Fx Swaps) 15,124,790 72.38 16,575,466 76.03 -1,450,676 -8.75
3.4 % 3 J1(Currency Swaps) 39,484 0.19 28,442 0.13 11,042 38.82
4.§ » i% #% {# (Bought Options) 482,976 2.31 411,809 1.89 71,167 17.28
5.4 Vi #% H#(Sold Options) 490,510 2.34 430,381 1.97 60,129 13.97
(= )% % #7(Exchange-traded Contracts) 3,376 0.02 3,912 0.01 -536 -13.70
1.4 | -& 3% = (Futures - Long Positions) 1,456 0.01 1,413 0.00 43 3.04
2.4 j -8 iz (Futures - Short Positions) 1,920 0.01 2,499 0.01 -579 -23.17

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

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

Z ~EE#EX T ¥ F 5 (Equity-linked Contracts) 109,514 0.53 104,504 0.48 5,010 4.79
(- )& F# #(0TC) 6,736 0.04 13,704 0.06 -6,968 -50.85
(= )= % #7(Exchange-traded Contracts) 102,778 0.49 90,800 0.42 11,978 13.19

® ~ ¥ 573 M % % (Commodity Contracts) 19,598 0.09 28,413 0.13 -8,815 -31.02
(= )& 87 #(0TC) 10,996 0.05 12,222 0.06 -1,226 -10.03
(= )% % #7(Exchange-traded Contracts) 8,602 0.04 16,191 0.07 -7,589 -46.87

Jo#H(-E2w) 20,894,244 99.99 21,801,195 99.99 -906,951 -4.16

I ~ %% 5 M5 (Credit Contracts) 2,416 0.01 1,247 0.01 1,169 93.74

1.7 % i& ¥ 2 #%(Credit Default Swap) 2,416 0.01 1,247 0.01 1,169 93.74
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+ 20,896,660 100.00 21,802,442 100.00 -905,782 -4.15
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