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— ~ 415 3 B % ¥ (Interest Rate Contracts) 1,241,178 962,178 2,203,356 13.82
(- )i F P #(0TC) 1,241,178 315,290 1,556,468 9.76
(= )% % #(Exchange-traded Contracts) - 646,888 646,888 4.06
= ~ ®& ¥ B ¥ 5 (Foreign Exchange Transactions) 5,110,937 8,443,153 13,554,090 85.02
(- )57 #(0TC) 5,110,937 8,439,893 13,550,830 85.00
(= )% % #7(Exchange-traded Contracts) - 3,260 3,260 0.02
Z ~EE#RY T M F H(Equity-linked Contracts) 140,753 32,733 173,486 1.09
(- )i 57 #(0TC) 110 5,575 5,685 0.04
(= )% % #7(Exchange-traded Contracts) 140,643 27,158 167,801 1.05
z ¥ &7 M2 % (Commodity Contracts) - 10,793 10,793 0.07
(- )5+ #-(OTC) - 9,825 9,825 0.06
(= )% % #7(Exchange-traded Contracts) - 968 968 0.01
- G| 6,492,868 9,448,857 15,941,725 100.00
I ~ 2% 3 M 2.5 (Credit Contracts) - 938 938 0.00
+ ~ 3 % § B % 5 (Other Contracts) - - - R
a2 3+ 6,492,868 9,449,795 15,942,663 100.00
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11523 £ # 6,492,868 0,449,795 | 15,942,663
g 40.73 59.27 100.00
115% 1% E 8,746,304 13,251,688 21,997,992
g 39.76 60.24 100.00
W -ﬁdﬁ o i 4 -2,253,436 -3,801,893 -6,055,329
R 5 -25.76 -28.69 -27.53
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- ~f1& 5 M & ¥ (Interest Rate Contracts) 2,203,356 13.82 3,207,001 14.58 -1,003,645 -31.30
(- )& 5 #-(OTC) 1,556,468 9.76 2,417,217 10.99 -860,749 -35.61
L 41 5 +43% (FRA) - - - - - -
2.3 71(IRS) 1,414,490 8.87 2,289,530 10.41 -875,040 -38.22
3.% » i 4 4 (Bought Options) 78,756 0.49 64,720 0.29 14,036 21.69
4.% 1iF # 4 (Sold Options) 63,222 0.40 62,967 0.29 255 0.40
(= )2 % #r(Exchange-traded Contracts) 646,888 4.06 789,784 3.59 -142,896 -18.09
1.4 - #% = (Futures - Long Positions) 293,869 1.84 435,646 1.98 -141,777 -32.54
2.4 | -“&3% i=(Futures - Short Positions) 353,019 2.22 354,138 1.61 -1,119 -0.32

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

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

= ~ %% 7 B & ¥ (Foreign Exchange Transactions) 13,554,090 85.02 18,554,633 84.35 -5,000,543 -26.95
(- )k #(0TC) 13,550,830 85.00 18,551,446 84.33 -5,000,616 -26.96
1.:% #p & %) (Outright Forwards) 759,667 4.77 1,133,903 5.15 -374,236 -33.00
2.3% % (Fx Swaps) 12,112,171 75.97 16,274,661 73.98 -4,162,490 -25.58
3.4% %4 J1(Currency Swaps) 51,395 0.32 103,016 0.47 -51,621 -50.11
4.% » i% # 4 (Bought Options) 309,130 1.94 508,289 231 -199,159 -39.18
5.4 )i % #(Sold Options) 318,467 2.00 531,577 2.42 -213,110 -40.09
(= )2 % #r(Exchange-traded Contracts) 3,260 0.02 3,187 0.02 73 2.29
1.4 - ¥% i (Futures - Long Positions) 2,206 0.01 1,846 0.01 360 19.50
2.9p | -3¢ i (Futures - Short Positions) 1,054 0.01 1,341 0.01 -287 -21.40

3.5 » i #* 4 (Bought Options) - - - - R R

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

Z ~EEES T M F 5 (Equity-linked Contracts) 173,486 1.09 214,055 0.97 -40,569 -18.95
(= )5 #(0TC) 5,685 0.04 11,107 0.05 -5,422 -48.82
(= )% % #7(Exchange-traded Contracts) 167,801 1.05 202,948 0.92 -35,147 -17.32

=~ % &7F M3 % (Commodity Contracts) 10,793 0.07 21,831 0.10 -11,038 -50.56
(- )& FE P 3(OTC) 9,825 0.06 15,593 0.07 -5,768 -36.99
(= )% % #7(Exchange-traded Contracts) 968 0.01 6,238 0.03 -5,270 -84.48

P (-3E) 15,941,725 100.00 21,997,520 100.00 -6,055,795 -27.53

I ~ %% 5 B & % (Credit Contracts) 938 0.00 472 0.00 466 98.73

1.% * i& %) 2 4% (Credit Default Swap) 938 0.00 472 0.00 466 98.73

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

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

4.2 i (Other) - - - i, _ )

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

1.:% 4 % % (Outright Forwards) - - - - - -

2.2 $% (Swaps) - - - - - -

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

K 3+ 15,942,663 100.00 21,997,992 100.00 -6,055,329 -27.53
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