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Swiss Franc Futures
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British Pound Futures
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Tt I BR ERRAAF TR LFERDOZE 3000 OB AR EHRERE (E2) 2

ARG A BRH DA

ke s ZLPE (B H O B Federal Fund rate DR H OBz S =

SRk BB 1/10 R—3 & « RA L R)

BASRIE R RIS B OB E A

2017 4EHIRE | 47, 978, 260 £1

2018 - HiSk i | 65, 336, 892 KL

P 4 10-Year USD MAC Swap Futures
USD MAC A7~ 7 (10 ) ey (1 3)

GIEEE 2002 4 6 H
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F5RRA UM H o> 4 [RH
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1
2
3
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CHBBIER, Ny URBEER IOV THRELET,
: 10-Year Deliverable Interest Rate Swap Futures MHAFREFE L FE L7~
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wia— K LIY

BRI ARG 100
El/\aj‘\‘
ﬁmﬁ%O)HiJ “ | 1/64 (USD15. 625 1 FY4)
B
eI L
2 EHIFR 72 L (5, 000 A LA _Eld RS 35)

58 S GINE A OE S AKBHD 2 2y R E¥EH R

ARG T | SR

A H fRH D 3 KiEH

2017 H=HkE | 601, 992 K¢

2018 H-Hi3kE | 516, 443 K¢

MAC % Market Agreed Coupon D& T,
USD Z:TiL 2 4, 5 M. 20 EY RN 30 FY, 2 —a @I 2FEMR O FEY L B S TnET,



Q@) @R A7 a

P fh 44 30 Days Fed Funds Futures Options
TR 772 NG R)EMA T a9
g | BR4A 2003 4 3 H
7:20a.m. —2:00p. m. (F W2 H ~4:#
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N 3RH,
. FIRA O, Iy RA—7 - F T a6 s AXE1F)IE, A7
a VIBANSFNENG6 5 A UL LAEBEIRA &5 58,
FFC(za—/V), FFP(Z' v b)), X v KA —71XFF3, FF6, FF9, FF1
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(GLOBEX 1% 0ZQ., = v R —71%7Q3. ZQ6. ZQ9. ZQl)
D/ N
ﬁ% Wbz 0. 0025 (USD10. 4175 {ZFH24)
ELTE
fEME HIFR L
o E SRR 3000 #2LL EOBEA R EE WA WS (7 2) 2
58 NGNS FRH OB EZA
MEFATREIARS | 7 A U v
HEFERITTRE | H
0. 0625 Z| A& (FF 10 9°2)
4T
HERIATREAmAS 0. 1950 417 (1 F 5 4°)
2017 £ kS | 16, 880 K¢
2018 4 kS | 19, 257 K¢
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3. ICE Futures U.S.(|[E=21—3— /@ &HEEIFT(NYBOT))

(1) @Ky

P dih 4

Euro/Japanese Yen Futures

a—n - BAMNBELEY

s | BRLA 2011 4 6 H

8:00p. m. ~%*!H 5:00p. m.
Al S HRB] H 92 16a. m. (CT)
s | BT EUR125, 000 (7% 1) !
5RA VL=391 H
= — R KEJ
g%@%mﬁ 1EUR % 7= 0 » B AHFE R
ﬁﬁ%@%d@ 0.005 (625 MIZHHY)
i
UG 7L
et E PR 7L
58 SN GIRE! FRH O 3 KIER O 2 BH¥A i
BRI L | ST
&R B FRH O 3 /KHER
2017 AEHkE | 18, 002 4%
2018 #E Mk | 6, T12 4

1 : EUR1, 000, 000 & F3FE N TUVWET,

19




(2) WEREEY

P Sh 4 US Dollar Index Futures
K RAFRESEY
iGIIEEE G 1985 4£ 11 A
8:00p.m. ~3 H 5:00p. m.
AT BASEGSIE : 10. 16a. m.
H 5| AT USD1, 000 X >k R/LHE%L
ERRA PU=HA H o> 4 [RH
= — N DX
it DRI e .
” K RVEEEC UNBUR LT3 =A0)
ﬁﬂ%@%d@ 0.005 (USD5 (ZFH4)
EiE
AEC g 1) R L
Tt I BR L
ARG A BRH D 3 /KIEH D 2 &3 B i
ik :L~\:1L HZIKP%j ﬁf/% AFZ RN, AT =2—=FT 7 u:v“/}izﬁx
AAT7 T 6EE FEENOUT— ML UT) ISk L TZERE
AL A BRH D 3 /KIEH
2017 4EHIkE | 7,518, 615 4
2018 Ak | 6, 448, 251 1
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() WwEREEIMA T a v

PE L 44 Options on US Dollar Index Futures
K RARBSEMA T v a v

iGIIEEE G 1986 4 9 H

B A | REfH 8:00p. m. —=5:00p. m.

503 i K RVERESEY 1 B AT
(USD1, 000 X >k R /L4540

FGRRA P o 4 fRA KO U 7 VA O 2 R A
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ﬁmﬁ%0>ﬁ%4\z§ 0.005 (USD5. 00 {Z4H>4)

EiE

B T BR 7L

A E IR 7L
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MERATREARRE | K RAFEEIRG AR A > K 1,00 Z| 7

2017 EHRE | 10,210 £

2018 IR | 5, T08 A%
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4. NASDAQ PHLX(IBZ45T L7247 SEZ5HR B | Fir)

WEA T a v

U.S. Dollar settled Japanese Yen

U.S. Dollar settled Euro Currency

GLEES _ _
Currency Options Options
AARMEEA v a v CkRVES | 2—ni@EEA TV a v CkRLE
) B IRE)

s [ BAAA 2007 48 H 2007 421 H

I [ RF ] 9:30a. m. —4:00p. m. FEWCE T

H 5| AT 1, 000, 000 EUR10, 000
P o 4 [RA KO U 7V A i

R A — T T

i a—F XDN XDE

ﬁﬁ%@%d@f 0. 01 (USD1. 00 {ZAHY) VANV

£yl

(LRI L FEIZRL

A E IR 60 Jifk 120 Jifx

BALHS A BRH D 3 i H FEIZR T

MEFATHERIME | 3 —e T FEAZR T

MERIATHEATRS | 0. 005 %A IR T
HCEBI A 0 12:00 EFD = 2—

BASRFE L | I —7#HBOE L — MIESL | £ICFET
K RIT & B e

F7a

- BRA D 3 &REHORO TR IR

2017 Ak | 5, 969 52,970 ¥

2018 AE kS | 2, 172 % 23, 245 ¥t
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5. TMX(EY M)A —IVERBIRT)

(TMX)
(1) &F 5
P fh 44 Three—Month Canadian Bankers' Acceptance Futures
7174 BAFIE (3 » H) M
iGIIEEE G 1988 4 4 H
2:00a. m. —4:30p. m.
oI BASELSI A 10:15a. m.
5 [ B %A1H CAD1, 000, 000 @ BA FJ (3 H A)
FGRRA VA O 12 RA KO Y 7V A O/ 2 [RA
= — R BAX
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- %&E&él H 10: 15511. m. O ?D(?R IZHEIREND 3 5 H A4 BA IR E
v R b— MIES L EaRYE
2017 4EHIRE | 28, 962, 355 £
2018 4EHIkE | 29, 018, 180 £¢
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Q@) @R A7 a

P fh 44 Options on Three—~Month Canadian Bankers' Acceptance Futures
AFTHBAFIEG H» A) A7 a v

iGIIEEE G 1994 4E 4 H
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1 He5 | BAT (CADL, 000, 000)
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MERIATREATRS | 0. 125 XA

2017 FFEHIR 801, 051 #%

2018 ki | 1, 095, 579 £

CDOR {%. Canadian Dollar Offered Rate DHEFRTI,

Loy PR, oy FUfiofTOEERZVNET,
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6. B3 (IH BM&FBOVESPA)

(1) W55
P b4 U.S. Dollar Futures
K RS
iGIIEEE G 1987 4F 4 H
5 | g [ 9:00a. m. =6:00p. m.
H 5| AT USD50, 000
SR A J& A
= — N DOL
gﬁm%mﬁ USD1, 000 47- ¥ & BRL i
ﬁﬂ%@%d@ USD1, 000 *47- ¥ BRLO. 50
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B T BR 5%
et E PR 1 EOUIBRA M7= 0 OEFEED 2090 EH SR E W
HALHS 1 A FRH ORITH O ZER
ARG T | BT
AL A BRH ORI D EZEA
2017 fEHIRE | 74, 087, 474 ¥
2018 - HISkE | 91, 695, 866 £
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@) wEkmA 7 a v
P fh 44 Options on U.S. Dollar Spot
KR ARy b FTar
iGIIEEE G 1998 4 7 H
I [ RF ] 9:00a. m. =6:00p. m.
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SR A J& A
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2017 4EHIEE | 8, 684, 500 4
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7. ICE 7a—F+¥—X-3—0w/\(ICE Futures Europe)
(1) &F5e-1

Three Month Sterling | Three Month Three Month Euro Swiss Franc
PE L4 (Short Sterling) EURIBOR Interest (Euroswiss) Interest Rate
Interest Rate Futures | Rate Futures Futures
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EBF (European Banking Federation) (. 2014 4= 6 H 20 H. European Money Markets Institute {Z&FRZE

BHLELE,
P L 44 Three—Month SONIA Index Futures One—Month SONIA Index Futures
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(1) &F15c¥-2

w5 Two Year Euro Five Year Euro Swapnote | Ten Year Euro Swapnote
Swapnote Futures Futures Futures
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Q@) &R AT a

P i 4

Options on Three Month Sterling (Short
Sterling) Futures

JRy ReR G » A) et~y a v

Options on Three Month EURIBOR
Futures
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FT v a b ER T 2 LI
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8. A—L v X (Eurex)

(1) &R

P dh 4

Three—Month EURIBOR Futures
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(2) &FEwmA 7 a

P L4 Options on Three~-Month EURIBOR Futures
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P h 44 EUR/USD Rolling Spot
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9. CurveGlobal
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[ElEa Three—Month SONIA Index Futures
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10. ERAY MBI (MOEX)

(Moscow Exchange)
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e L 44 U.S. Dollar/Russian Ruble Futures
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11. ASX 24

ASX 24 (|H Sydney Futures Exchange)
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o | N 8:34a. m. —4:30p. m.
B MR :
HEELSI H - 4:30p. m.
12:00a. m.
. %1 AUD1, 000, 000
B s | HAAL AUD3, 000, 000 NZD1, 000, 000
BA T (90 H)
IR A P H 226 20 (RA | IEHA 225 18 RA PUM=H1 H o 20 [R A
EHa— R IR 1B BB
k& DFRTTT | 100 2> BAEF]ER (%) %
‘ ‘, ' FIRT FIRT
% EIIAY ¢
k& DFe/INE | 0. 01% () AUD24. 00 12 | 0. 005% G AUD12. 33 1Z | 0. 01% (9 NZD24. 00 |Z4H
i EED) ) )
(ELERIINR 7L L L
——— BRSBONAD 2% | IEESBONA D 245 | HEESEDONIA O 2 %%
ENE ENEG <
BRBERD 1 =R . [RA 9 H XY HEDORID
e iGN o FRH O EZA i}
Al JK I B
BRI T | ZTERF (A—A T | ZE&RFE (A —AFT | Reuter NZ BNAET S 3

1 200443 BlZ=a—U—F v REWA T > 2 VB IFT (NZFOE) 72 5 SFE IZBE SivE Lz,
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U T ORI ED3FE
179 2R3 A% 85-95
A Chg il & 72 D %8
[fi AUD1, 000, 000 % 1
Ko BA FEXITET
BA FJ (EBA) . GEJEME
FE4: (NCD) I3

NCD (ECD) )

U 7 M ERAT 3 A AN
KT LTI A&
FIORRH D L5 i
I2H3<)

B A8 FRA B L — M IZ
HeS < PREmAS (1 2) 2T
o< B

RIS B 2 # ¥R

T AP H BRA O 2 4 H @ RS A O E R
2017 A3 | 30, 326, 252 A 1,980, 701 A& 1,478, 877 K
2018 43k | 32, 850, 509 A& 1, 604, 936 A& 1,956, 974 K

FRA IX. forward rate agreement DI T9,

NTA {Z. Net Tangible Assets DI T,

2 11,000, 000X 365/ [365+(PXx90/100) ]

T2 L PITFRIRTRRSNIZRE L — b,

38




12. SV HR—ILEEIRTTY) 1\ T4 HiH(SGX-DT)

(Singapore Exchange Derivatives Trading)

WEY
P Sh 4 SGX INR/USD Futures USD/CNH Futures
SCX A ¥ R/LE—/ 2K RV@Eses | oKk Fov/FE el ey
s | B as 2013 4 11 H 2014 4 10 H
7:25a.m. —7:30p. m. . 7:2ba.m. —5:55p. m. .
s | i 7:50p. m. —4:45a. m. 6:15p. m. —4:45a. m.
BREEEIH - 2:35p. m. R EEIH : 11:00a. m.
H 5 | B INR2, 000, 000 USD100, 000
] 12 A &R 13 FRA KOz HE< U A
D 8[RA
g a— R U uc
zi;%@i%mﬁ INR100 %47= 0 DK R« R | USDL 72V @ ONH FHoR
fﬂﬁ*«%@%d@% 0. 010 (USD2. 00 (ZFH24) CNHO. 0001 (CNH10 |Z4H4)
£yl
LRI L 2L
REHIE | 2BUIART L ER Y b USHINEDIER =27 3 26D
., Xy FT1 I
HAEES | A FRA ORAEEHZER O 2 HEAF BRA O 3 KIER O 2 B3 A [T
P I\QBI USDINR Zf L — MZ L % E2aR | TMA 23 ek Bs | B o 1‘1 i15a. m. \ZAFR
7 T BRI & B FE A
IR A FRA OERAEEZER D 2 HEAK BRA O 3 /KA
2017 4EHIkE | 7,955, 136 4L 1,902, 105 #&
2018 Ak | 12, 814, 105 £ 5, 338, 643 £

RBI IX. Reserve Bank of India OEE#RTd,

TMA (L. Treasury Markets Association of Hong Kong DREFRTY,
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13. FAEIME|FT - EH 1E(HKEX)
(Hong Kong Exchanges and Clearing Limited)

WEY

P 4 USD/CNH Futures
K Ry ECRE Y

5| B4k 2012 4£ 9 A

8 8:30a.m. —4:30p.m. ., 1:00a.m.—-11:45p.m.
BACEIH ¢ 11:00a. m.

g | AT USD100, 000

SRR A MHIRA, BAO 3R RO A O 5 [RA

= — R CUs

Tﬂﬂ%m%ﬁﬁ USD1 & 7=V @ RMB &R

%

ﬁﬂ%@%d\% RMBO. 0001 (RMB10 {ZHH24)

EyL

{EUARHIIE 2L

A EHIRR UERA OFEERGIH 5 HIH 2,000 Hh>4fRA &5t 8, 000 £

03 ST GINE! AL B o 2 B ¥ A T

R AERGEATIRE | TMA 23 Bf& B A @ 110 15a. m. [IZART DAk

BASRE L | IERYE

AR H BRH D 3 KIEH

2017 = Hk 732, 569 A%

2018 EHI RS | 1, 755, 130 4%
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14. EEHEEIFT (KRX)

(Korea Exchange)

WEY
P ih 44 U.S. Dollar Futures Japanese Yen Futures
K RVEESEY EENEPIF=in)
s | B as 1999 4 4 A 2006 4 5 A
s 9:00a. m. —3:45p. m. 9:00a. m. -3:45p. m.
ASELSIH ¢ 11:30a. m. BASHE H ¢ 11:30a. m.
H 5 | B USD10, 000 5, 000, 000
U 12 8 A OV icke < 8 U | 6 dfeEH (4> U 7V H KO 2 U
HBRH AT 20 RA HARA)
= — R UD JPY
$%®§mﬁ 1USD 7= V) ORg[E Y 4 IR 100 4720 ORgE ™ + 3R
ﬁﬁﬁ%0>§%d\%5 0. 1 (KRW1, 000 [ZFH4) 0. 1 (KRW5, 000 {ZFH24)
£yl
(EUERHINE 7L 7L
AEEHIR VLIRS B TRE VBEIR B I TRRE
HASELG | H FRH O 3 HHER FRHDH 3 HHER
BASRGE T | B AR
A& A BAKISI B 2 HEA % BASIRBI B 2 HER %
2017 £ RS | 60, 882, 377 Kt 566, 382 A&
2018 4EHisk s | 74, 821, 050 £ 683, 645
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15. &SV EIFT (TAIFEX)

(Taiwan Futures Exchange)

WEY

P Sh 4 USD/CNT FX Futures USD/CNH FX Futures
USD/CNT FX &8 USD/CNH FX 2:4

s | B as 201547 A 201547 A

s 8:45a.m. —4:15p. m. TR
BASESIH 2 11:00a. m.

H 5 | B USD20, 000 USD100, 000

E5RA MA, FEA, i< 4 A IR T

= — R RTF RHF

Tﬂﬂ%@%/%ﬁ 1USD %472 @ RMB FEIZE T

%

ﬁﬂ%@%d\% 0. 0001 (RMB2 (Z4H4) 0. 0001 (RMB10 {ZFH>%4)

EyL

LRI A B R BTS2 S +/- 7% FIZRT

PR HY EIZRET

03 ST GINE! FRH D 3 KK H FEIZR L
AR R St A TMA 78 11:30a. m. ([CAFT D ARy b

AR 715 | 35 USD/CNY (TW) [EEC & D74 o
o USD/CNY (HK) [EEIC L 5 2=k
R

AR 53 SV GINE R ERD EIZRET

2017 FEHIZkE | 269, 020 £ 67, 793 £

2018 4EHIkE | 283, 451 4% 66, 743 1
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