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�� !"#$%&'()*+,1998�11�� !"#$%&'()*

1 �� !"#$%!&'()*+,-./01$23�456789:;<=>67?@ABC)D$

�� !"#$%&'()*+',-.

�� !"#$%&'()*+

1998�4�� !"#$%&'()*+,-786�� !"1995�4�� !"

902�� !"#$%&'()*$+,-./012338�� !"1995��

�42�� !"#$%&'()*+,-./0123456789:;<=

�� !"#$%&'()*+,-./01�23451.6789:

��

��� !"#1998�4�� 43�� !"#$%&'()*+,-

�� !"#$%&'()*+,-./012345./6789:;<=

�� !"#$%&'()� *+,-.'/$%&

�� !"#$%&'()*+,(-../&'0123456789

��1995�� !"#$%& !'()*+,�-.$/01234567

�� !"#$%&'"()*+,-./011998�9�29�� !"#$

�� !"#$% &'()*1998�10�19�� !"#$%&'()*+

�� 1999�� !"#$%&'()*+,-

1998�� !"1995�� !"#$%&'()*+,-./(Exchange Traded

Instruments)�� !"#$%&'()*+,-./01234567892

�� !"#$%&'()*+,-./0123&41995�� !"#$%

�� (Outstanding)�� !"#$%&'()*+,-3�� !1998�� 

�� !"#$6�� !"#$%&'()*+,-./01234567

�� !

�� !"#

�� !"#$1998�4�� !"#$%&'()*+,-. 1 
�1.49�

�� !"1�� 1995�4�� 26%�� !"1995�� !45%�� !"#

�� !"#$%&� '()� *'+,-./01234!"567%
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2 ��� !"#$%&'()*+,-.&'/01234562789:;<� !=19��4�� 

�� �!"#$%&'()*+,-$.�/ %&'!0123456789:;<6=>*?@+
3 �1998�� !"#$%&'(#$%)*+,-./0123-456789

�� !"#$%&'(29%�� 46%�� !"#$%&'()*� +

�� !"#$%&'(1995��60�� 1998��70�� 1�� !"#$%

�� !"#$%&'()*+,-./012345 6789:;

�� !"#$%&'()*+,1995�� !"#$1998�4�� !"

�� !"#2�786�� !"1995�4�902�� !"13%�� !"#$%

�� !"#$%&'()*+,$-�.�/0123456789$:&

�� !"#$%&'()*+,-./3�� !"#$%&'()*+,

5%�� !"# (Valuation Effect)�� !"#$%&�'()*+,�-.

�� !"#$%&!'()* (Treasury Operations)�� !"#$%&'(

�� !"#$%&'()*+� ",-./012345678*9:;

�� !"#$%&'()*+,-

�� !"#$%&'()*+,-./012345671�� !"#

�� !"#$%&'()*+,-./01234567"89:4;4%

�1995��6%�� !"#$%&'()*+,-./01#23&456)

32%�� !18%�� !"8%�� !"#$%&'()*+,-.#$(

�� !7%�� 5%�� 4%�� !"#$%&'
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�  1��� !"#$%&'()*+,-./0

��10�� !"#$%&'()

�� (1) �� ! (2) ��

�� !" 4/95 4/98 ��  % 4/95 4/98 ��  % 4/95 4/98 ��  %

��  464  637 37%  74  171 131%  538  808 50%

��  244  351 44%  53  91 71%  298  442 48%

��  161  149 -8%  33  42 28%  194  191 -2%

��  105  139 32%  18  11 -38%  124  150 22%

��  76  94 24%  14  34 149%  90  129 43%

��  58  72 24%  22  46 105%  80  118 47%

��  87  82 -6%  4  16 259%  91  98 7%

��  90  79 -13%  4  4 -12%  95  82 -13%

��  40  47 18%  4  5 21%  43  51 18%

��  26  41 61%  5  5 2%  31  46 51%

��  30  37 23%  5  8 42%  35  44 26%

��  23  28 22%  2  4 83%  26  33 27%

��  28  27 -6%  6  6 -8%  34  32 -6%

��  31  27 -10%  4  5 26%  34  32 -6%

��  19  22 16%  2  3 18%  21  25 16%

��  18  19 5%  4  4 -3%  22  23 4%

��  20  15 -23%  2  4 87%  22  20 -11%

��  13  11 -21%  2  5 100%  16  15 -3%

��  39  95 145%  10  12 21%  48  107 120%

��  �� !

�� (3)  1,572  1,971 25%  270  474 76%  1,841  2,445 33%

�� !"#$ (4)  1,190  1,490 26%  196  362 85%  1,386  1,852 34%

(1)
�� !"#$%&'()*$%+,-.*/

(2) �� !"#$%&'  (�� !"#$%&!'()*#$%&+, ) �� !"#$%&'(

(�� !"#$ !%�$&'()�*+,-&'()./)�
(3)
�� !"#$%&'()*+,  (�  �� ! ��)�

(4) �� !"#$%&'()*+,   (�  ���  ��)�� !"#$%&'()*+,-./0

�� !"#$%&'()*+,-./0/#123�� !(451267()*+,8
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4 �� !"#$%&'()*&')+,-./��� !"#0
5
�� !"#$%&'��()*��+'*,-��'./01,-�� !"#2

6 �� !"#$%��&'()�*

�  2� �� !"#$%&'%()

�10 �� !

�� !"#$%&' �� !"#$%&'

�� ��95� ��95�

4/95 4/98 ��% 4/95 4/98 ��%

��  34.5  31.0 -10.3%  520  590 13.5%

��

- �� !  2.9  3.7 26.7%  ��  �� ��

- �� !  52.7  43.8 -16.9%  ��  �� ��

- ��  55.7  47.6 -14.6%  670  900 34.3%

��  90.2  78.6 -12.9%  1,190  1,490 25.2%

�� !"#$%&'()*+,-.'/01%2

�� !"#$%

��3�� !"#$%&'()85%��3,620�� !"#$%&'(

�
4
�� !"#$

5 
�� !"#$%

�� !"#$%&'()*(Over-the-Counter)�� !"#$%&'()

�� !"#$%&'()*+,-./0123492%�� !"#$%&

�31%�� !"#$%&'()*+,-./01995�4��42�� !"#

�1998�4��38�� !"#$%&'()*+,-./012.3/45

�� !"#$%&'()*+,-./0

�� !"#

1998�� !" 6 (Forward Transactions)�� !"#$%&'()*+,

1995�� !56%�� 60%�� !"#$%#&'()*+,-./01

�� !"#$%&2��2�� !"#$%61%��

�� ! (Foreign Exchange Swaps)�� !"#$%&'()*+92%�

�� ! (Outright Forward Transactions)�� !"#$%&8%�
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�3� �� !"#$� %&'(

�� !"#

�� !"#$% �� !

�� ��95�

4/95 4/98 ��% 4/95 4/98

�� !"#

a. �� !  89  351 294.4% 2.1% 9.2%

b. �� !"#  625  983 57.4% 14.7% 25.8%

c. �� !"#$%&'  4  43 1086.2% 0.1% 1.1%

d. �� 718 1,378 92.0% 16.9% 36.1%

�� !"#

e. �� !"# 1,589  404 -74.6% 37.4% 10.6%

f. �� ! 1,837 1,939 5.6% 43.2% 50.8%

g. �� !"#  105  94 -10.8% 2.5% 2.5%

h. �� !"#$%&'  -  1 �� 0.0% 0.0%

i. �� 3,531 2,438 -31.0% 83.1% 63.9%

�� 4,248 3,815 -10.2% 100.0% 100.0%

�� !"#$%&'()*+,-.'/01%2



169�� !"#$%

��1995�� !"#$%&'()*+,-./0*+,-12 34

�� !"64%�� !"#$%&'()*+36%��3�� !"#$%&'

�� !"#$%&'(#)*+,-,.�!"/0123�)4051995

�� !83%�� 

�� !"#

�� !"# (Spot Deals)�� !"#10%��3�� !"#$%&'(

�� !"#$32%��4��4�� !"#$%&'()*+,-./01 

�� !"#$%&'(�)*�+(�),-./012345'5678

�25%�30%�� !"#$%&'()*+,-./)*0&12345�

�� !"#$%&'()*+,"#-$./(Carry Trades)�� !"#$

�� !"#
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�  4��� !" #$�%&'

�� !"#

�� !"#$% �� !

�� ��95�

4/95 4/98 ��% 4/95 4/98

�� !

a. �� 3,612 4,516 25.0% 10.5% 14.6%

b. �� 959 921 -4.0% 2.8% 3.0%

c. �� 4,571 5,437 18.9% 13.2% 17.5%

�� !

d. �� ! 12,361 8,411 -32.0% 35.8% 27.1%

e. �� 6,474 8,431 30.2% 18.8% 27.2%

f. �� ! 1,771 735 -58.5% 5.1% 2.4%

g. �� 1,972 1,945 -1.4% 5.7% 6.3%

h. �� 478 483 1.1% 1.4% 1.6%

i. �� ! 264 281 6.6% 0.8% 0.9%

j. �� !" 487 136 -72.0% 1.4% 0.4%

k. �� !" a�� 1,629 1,318 -19.1% 4.7% 4.3%

l. �� 25,437 21,740 -14.5% 73.7% 70.2%

�� !"

m. �� !"#$ 1,844 1,433 -22.3% 5.3% 4.6%

n. �� !"#$ 968 891 -7.9% 2.8% 2.9%

o. �� 1,706 1,485 -12.9% 4.9% 4.8%

p. �� 4,517 3,808 -15.7% 13.1% 12.3%

�� 34,525 30,985 -10.3% 100.0% 100.0%

�� !"#$%&'()*+,-.'/01%2

�� !

�� !"#$%&'15%�� !"#$%&'()*+,-./01

�� !"#$%&27%�� !"#$%&'()*+,-./01234

�� !"#��$%&'()*+5��5�� !"#$%&'()*+,-

�� !"#$%&'()*+,-./0123+,456789:;<=

�� !"#$%&'()*+,-./01234(56789:;1<=

��
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�  5��� !" #$%&'(

�� !"#

�� !"#$% �� !

�� ��95�

4/95 4/98 ��% 4/95 4/98

�� !

a. �� 10,674 12,968 21.5% 19.2% 27.3%

b. �� 60 307 414.4% 0.1% 0.6%

c. �� 10,733 13,275 23.7% 19.3% 27.9%

�� !

d. �� ! 10,193 6,930 -32.0% 18.3% 14.6%

e. �� 19,394 11,292 -41.8% 34.8% 23.7%

f. �� ! 1,848 1,699 -8.1% 3.3% 3.6%

g. �� 4,162 5,313 27.7% 7.5% 11.2%

h. �� 2,269 2,430 7.1% 4.1% 5.1%

i. �� ! 1,213 1,097 -9.6% 2.2% 2.3%

j. �� !" 771 604 -21.6% 1.4% 1.3%

k. �� !" a�� 4,583 4,442 -3.1% 8.2% 9.3%

l. �� 44,432 33,806 -23.9% 79.8% 71.1%

�� !"

m. �� !"#$ 338 108 -68.0% 0.6% 0.2%

n. �� !"#$ 42 140 232.4% 0.1% 0.3%

o. �� 127 240 88.9% 0.2% 0.5%

p. �� 508 489 -3.7% 0.9% 1.0%

�� 55,673 47,570 -14.6% 100.0% 100.0%

�� !"#$%&'()*+,-.'/01%2
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�� !"#$%&'()*%+,-./01)2341995�� !"#

6a��6b��7�� !"#$%&'()!#$70%�� 1�� !"#1%�

�� !"#$%&'()*+,-./0*+,1$2

�� !"#

�� !"#$%&'()*+,-./01234564789:;<

�� !"#294%�� !"#$%&'57%�� !"#$%&'()*+

�� !"#$%&75%�� !"#$%&'(11%��3�� !"#$%&

�� !"#$%&'()*+,� -%&./0123456789:;6

�� !�"#$%&'()*+,-./01�"23456786%��

�� !"#$%&'()*+,-./012345673"#89*+,

�� !"#$%&'()*+,-.

�� !"#$1998�� !"#$%&'()*+1995�� !"#120%�

�� !"#$%&'()*+,75%�
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�  6��� !" #$%&'(

�� !"#

�� !"#$% �� !

�� ��95�

4/95 4/98 ��% 4/95 4/98

�� !

a. �� 14,286 17,484 22.4% 15.8% 22.3%

b. �� 1,019 1,227 20.4% 1.1% 1.6%

c. �� 15,305 18,711 22.3% 17.0% 23.8%

�� !

d. �� ! 22,554 15,341 -32.0% 25.0% 19.5%

e. �� 25,868 19,723 -23.8% 28.7% 25.1%

f. �� ! 3,619 2,434 -32.7% 4.0% 3.1%

g. �� 6,135 7,258 18.3% 6.8% 9.2%

h. �� 2,747 2,912 6.0% 3.0% 3.7%

i. �� ! 1,477 1,378 -6.7% 1.6% 1.8%

j. �� !" 1,258 740 -41.1% 1.4% 0.9%

k. �� !" a�� 6,212 5,760 -7.3% 6.9% 7.3%

l. �� 69,869 55,546 -20.5% 77.5% 70.7%

�� !"

m. �� !"#$ 2,182 1,541 -29.4% 2.4% 2.0%

n. �� !"#$ 1,010 1,031 2.1% 1.1% 1.3%

o. �� 1,833 1,725 -5.9% 2.0% 2.2%

p. �� 5,025 4,297 -14.5% 5.6% 5.5%

�� 90,198 78,555 -12.9% 100.0% 100.0%

�� !"#$%&'()*+,-.'/01%2
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�� !

�� !"#$%&'()*+,-./0123&41998�� !"#

��44%��1995�� !"42%�� !"#$%&'()*+,-./0

�19%�12%�� 15%�11%�� !"1995��1998�� !"#$%&'(

�� !"#$%&'()42%��38%�� !"#$12%��15%�� !

�� !"#$%&'()*+,-*.!�/0123�#$4570%��1995

�4�� !"#$78%�� !"#$%&'()*+'(,-./012

�� !"#$%&'()*+,-./�0*"#12324%��1995��

17%�� 

�� !"#$%&'()22%�� !"#$%&'()'(*+,-

�� !"#$%&'()*+,-./0&26%�� !"#$%&'(&)22%�

�� !"#$%&'(19%�� !"# $%&'()*+,�-./0#

�� !"#$%&'()*33%��6��

�� !"#$%&'()*+,-./0123456789:;<=

�� !"#$1995��1998�� !"#$%&'()*+%,-. /0

�� !"#$%&'()*+,-./012"3456789:;<=>

�� !"#$%&'()!"#$*+,-./0123456

�� !"#

�1995��1998�� !"#$%&'()*+,-./0()1*23

�55%�� !"#$%&'()*+,-./012'34-.56789

�� !"#$%&'()*+(Counterparties)�� !"#$%&'()*�

�� !"#$!%&�'()*+71%��69%��7�� !"#$%&'(

�� !"3%��2%�� !"#$%&'()*+,-.�/011%�� 

�� !"#$%&'()*&'+1995��25%�� !1998��28%�

�� !"#$%&'("#)*+16%�� !"#$%2%�� !"#$

�� 10%�� !"#$%&

�� !"#$%&'()*+,-./)*0123#$4567&834%�

�� !"#$%&'()*+,-./0
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�  7��� !"#!$%!"&'()

�� !"#

�� !"#$% �� !

�� ! ��95�

4/95 4/98 ��% 4/95 4/98

�� !"#$%&'()

a. �� 13,706 12,902 -5.9% 15.2% 16.4%

b. �� 64,057 53,894 -15.9% 71.0% 68.6%

c. �� 77,763 66,796 -14.1% 86.2% 85.0%

�� !"#$%

d. �� 2,137 1,536 -28.1% 2.4% 2.0%

e. �� 2,313 1,441 -37.7% 2.6% 1.8%

f. �� 4,450 2,977 -33.1% 4.9% 3.8%

�� !"#$

g. �� 6,985 7,822 12.0% 7.7% 10.0%

h. �� 999 959 -4.0% 1.1% 1.2%

i. �� 7,985 8,781 10.0% 8.9% 11.2%

�� 90,198 78,555 -12.9% 100.0% 100.0%

�� !"#$%&'()*+,-.'/01%2

�� !"#$%&'()*+,-./012'(58%�� !"#56%

�� !"#$%&'(�)*+*,'-.(�/012+*3$%458%�

�� !"#$%&'2%�� !"#$%&'()*+34%�

�� !"#$%&'()*+,-.)*/01234567&89:

�� �!"#$%&'"(80%�� !"#$%&'4%�� !"#$%

�� 2%�� !"#$%&!'()*14%�

�� !"#

�1995�� !"#$%&1998�� !"#$%&'()*+,-./

�� !"#$%&'()*+,-.!/0(12345678+,91995

��15%�� !1998�22%�� !"#$%&'�()*+,-./0&

�� !"#$%&84%��73%��1998�� !"#$%&'()*5%�1995

�� !1%��
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�� !"#$%&'()*+,-./0123�456789+:;

10�20�� !"#$%&'(1995��1998�� !"#$%&'()*+

�� !"#10�� !"#$%&'()*51%��30�� !"#$%&

78%�

��

�� !"#$%&'()*+,-./012345678 9:;<

�� !"#$%&'()*+,-./012345678*&'9:;<1

�� !"#$%&'()*+,#-./0123456789:;<=.

��� !"#$%&'()*+,-./01234567&89:;<=


