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Overview

The Federal Reserve System’s Reporting Central Application provides the ability to submit spreadsheet files
(e.g., Microsoft Excel©), via the internet. As a result, reporting institutions that use a spreadsheet to prepare
their data will not have to key their data into a web page form. While this feature was provided for reporting
institutions using spreadsheets, the file can be created by any other backend system that a reporting institution
uses to generate its data.

This document provides the required file format for submitting the data via Reporting Central, and
demonstrates how a reporting institution can create the file from a spreadsheet. If a reporting institution
prefers, the application supports manual data entry directly into the report form.

We used Microsoft Excel© for our examples but the same process can be applied to other spreadsheet
software. The method utilized to create the file is at the discretion of the reporter. This guide assumes that

your data already exist in a spreadsheet.

This document provides the required file format for submitting the data via Reporting Central and shows how a
reporting institution can create the file from a spreadsheet for the

* FR3036, Central Bank Survey of Foreign Exchange and Derivatives Market Activity

Formulas were used to pull the data from the spreadsheet worksheets containing the data and format them for
transmission to Reporting Central.



How to create a FR3036 text file from a spreadsheet

The spreadsheet example created for the FR3036 contains two Excel worksheets (Sheet1, Sheet2).
e Sheetl contains the report data created from the respondent’s backend system or from a spreadsheet

template.
e Sheet2 contains a set of formulae that pulls data from Sheetl and creates strings for the report header
record and rows of data.

Step 1) Assemble report data in Sheet1:
e Respondent ID
e Series Name
e Report As-of Date
e Arow of data for each line of the report



A B E D

1 |Line Identifier 1 Data Value Table Column
2 Respondent ID 1511

3 |Series Name FR3036

4 Asof Date 04/30/2019

5 |LFXDMAADD 2 Al 1
6 LFXDMAADL 1 Al 1
7 LFXDMAADZ 1 Al 1
8 LFXDMAAO3 8 Al 1
9 |LFXDMAADL 2 Al 1
10 |LFXDMAADS 6 Al 1
11 |LFXDMAADS 3 Al 1
12 |LFXDMAADT 1 Al 1
13 LFXDMAADS 1 Al 1
14 | LFXDMAADS 1 Al 1
15 |[LFXDMAATD 1 Al 1
16 |LFXDMAALL 1 Al 1
17 |[LFXDMAATZ 2 Al 1
18 LFXDMAALS 1 Al 1
19 [LFXDMAATSL 1 Al 1
20 |LFXDMAALS 12 Al 1
21 |[LFXDMAALE 1 Al 1
22 |LFXDMAALT 1 Al 1
23 [LFXDMAALE 2 Al 1
24 | LFXDMAALS 1 Al 1
25 |[LFXDMAAZD 1 Al 1
26 |LFXDMAAZL 10 Al 1
27 [LFXDMAAZZ 7 Al 1
28 LFXDMAAZ3 3 Al 1
29 |[LFXDMAAZA ] Al 1
30 LFXDMAAZS 1 Al 1
31 |LFXDMAAZG 1 Al 1

Figure 1: FR3036 “Sheet 1” (Data View)



Note: In this example the respondent has a spreadsheet with a layout similar to the FR3036 report form. It
includes all data needed for the report header line, each report data line, and optional comment columns
that are not transmitted to Reporting Central but make the meaning of the content clearer for the
preparer.

Step 2) Create formulae to pull in data from Sheet1 to create the text strings for the report header, each
line of data, the remarks field, and edit explanations

A
[oo00001511FR3036  04-30-2019 !
LFXDMALD0+2
LFXDMALD1+1
LFXDMALD2+1
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Figure 2: FR3036 “Sheet 2” (Financial Data items)

NOTE: In this example the respondent adds a worksheet (Sheet2) containing formulae to pull data from
Sheetl and create text strings that will be combined into the format required by Reporting Central in the
next step.



Sheet 2 Formulae and Strings

Report Header Record

Excel formula used:
=TEXT(Sheet1!B2,"0000000000")&LEFT(TRIM(Sheet1!B3)&"

Text string created by formula:

0000001511FR3036 04-30-2019

Report Data Record

Excel formula used

=Sheet1!A5&"+"&Sheet1!B5
=Sheet1!A6&"+"&Sheet1!B6

Text string created by formula:

LFXDMAAOO+5
LFXDMAAO1+2

Cover page
No data entry in cover page.

" 10)&TEXT(Sheet1!B4,"mm-dd-yyyy")



Explanation of Excel formula:

The formula begins with an equal sign (=) and then combines the cell reference Sheet1!B2
containing the respondent ID, the cell reference Sheet1!B3 containing the series name (FR3036) with
Sheet1!B4 containing the as-of date to create the string with the header information. The TEXT function
pads the respondent name with left zeroes, the series name with right blanks, and the date in the required
format.

The Excel formula connects the contents of the cells together into a string with an ampersand (&).
The file uses a plus sign (+) between the line number and the data item of each data row (starts row 5).

Use the formula, string, and explanation for the example above as your guide for creating the
remaining formulas

Step3) Save the file as a text file.
While in Sheet2, use the following steps to save the file:

e Choose File, Save As... to open the Save As window

e Enter the name of the file you want to create into the File name box

e Select Text (Tab Delimited)(*.txt) in the Save as type: box

e C(lick on the Save button to save the file

e Click on the OK button to acknowledge that you want "To save only the active sheet" (Sheet2)
e Click on the Yes button to save the file in text format “which leaves out incompatible features.”



Organize = Mew folder

IE Microsoft Excel Mame
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Figure 7: FR3036 File Save Process
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Step 4) Submit the file to the Federal Reserve using the Reporting Central system

)



File Format for FR3036 (Effective 04/30/2019)

Report Header Record for FR3036

The Report Header Record must be the first record in the file.

Field Length Type Value/Description

Report Institution ID 10 NUM 10-digit respondent identifier

Report Name 10 ALPHA  ‘FR3036’ followed by four blanks

Report As-of date 10 NUM 10-digit date (MM-DD-YYYY) which represents the as-of

date of the report

Report Data Record for FR3036

There must be one Report Data Record for each line of the report form.

Field Length Type Value/Description

Line Identifier 9 ALPHA L followed by 8-character Line Identifier of the line of the
report form — see next section of this document for Line
Identifiers.



The next pair of fields (the separator and the data value), once for each data column of the report:

Data Value

1-10

ALPHA

NUM

‘+’ plus sign, used as field separator

Numeric data value being reported for the particular data
cell defined by that row and column. Value must be in one
of the following formats:

an unsigned one to 10-digit positive value;

zero (unsigned) if zero is the applicable value;

10



APPENDIX A

Line ldentifiers to be used for FR3036

Line Identifier

Table Description Max Size
LFXDMAAO0O Al SPOT with reporting dealers 10
LFXDMAAO1 Al SPOT local 10
LFXDMAAO02 Al SPOT cross-border 10
LFXDMAAO3 Al SPOT with other financial institutions 10
LFXDMAAO04 Al SPOT local 10
LFXDMAAOQ5 Al SPOT cross-border 10
LFXDMAAO06 Al SPOT non-reporting banks 10
LFXDMAAOQO7 Al SPOT institutional investors 10
LFXDMAAO08 Al SPOT hedge funds and proprietary trading firms 10
LFXDMAAOQ9 Al SPOT official sector financial institutions 10
LFXDMAA10 Al SPOT others 10
LFXDMAA11 Al SPOT undistributed 10
LFXDMAA12 Al SPOT with non-financial customers 10
LFXDMAA13 Al SPOT local 10
LFXDMAA14 Al SPOT cross-border 10
LFXDMAA15 Al SPOT TOTAL SPOT 10
LFXDMAA16 Al SPOT o/w prime brokered 10
LFXDMAA17 Al SPOT o/w retail-driven 10
LFXDMAA18 Al OUTRIGHT FORWARDS with reporting dealers 10
LFXDMAA19 Al OUTRIGHT FORWARDS local 10
LFXDMAA20 Al OUTRIGHT FORWARDS cross-border 10
LFXDMAA21 Al OUTRIGHT FORWARDS with other financial institutions 10
LFXDMAA22 Al OUTRIGHT FORWARDS local 10
LFXDMAA23 Al OUTRIGHT FORWARDS cross-border 10
LFXDMAA24 Al OUTRIGHT FORWARDS non-reporting banks 10
LFXDMAA?25 Al OUTRIGHT FORWARDS institutional investors 10
LFXDMAA26 Al OUTRIGHT FORWARDS hedge funds and proprietary trading firms 10
LFXDMAA27 Al OUTRIGHT FORWARDS official sector financial institutions 10
LFXDMAA28 Al OUTRIGHT FORWARDS others 10
LFXDMAA?29 Al OUTRIGHT FORWARDS undistributed 10
LFXDMAA30 Al OUTRIGHT FORWARDS with non-financial customers 10
LFXDMAA31 Al OUTRIGHT FORWARDS local 10
LFXDMAA32 Al OUTRIGHT FORWARDS cross-border 10
LFXDMAA33 Al OUTRIGHT FORWARDS TOTAL OUTRIGHT FORWARDS 10
LFXDMAA34 Al OUTRIGHT FORWARDS o/w prime brokered 10
LFXDMAA35 Al OUTRIGHT FORWARDS o/w retail-driven 10

11



LFXDMAA36
LFXDMJJ37

LFXDMJJ60

LFXDMJJ83

LFXDMJKO6

LFXDMAA39
LFXDMAA40
LFXDMAA41
LFXDMAA42
LFXDMAA43
LFXDMAA44
LFXDMAA45
LFXDMAA46
LFXDMAA47
LFXDMAA48
LFXDMAA49
LFXDMAAS0
LFXDMAA51
LFXDMAA5?2
LFXDMAAS3
LFXDMAA54
LFXDMAAS5
LFXDMAAS6
LFXDMAA57
LFXDMJK29

LFXDMJK52

LFXDMIJK75

LFXDMJK98

LFXDMAAG0
LFXDMAAG1
LFXDMAAG2
LFXDMAAG3
LFXDMAAG64
LFXDMAAG5
LFXDMAAG66
LFXDMAAG67
LFXDMAAG68
LFXDMAAG9
LFXDMAA70
LFXDMAA71
LFXDMAA72
LFXDMAA73

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAA74
LFXDMAA75
LFXDMAA76
LFXDMAA77
LFXDMAA78
LFXDMAA79
LFXDMAAS8O
LFXDMAAS81
LFXDMAAS82
LFXDMAAS83
LFXDMAAS84
LFXDMAAS85
LFXDMAAS86
LFXDMAAS87
LFXDMAAS8S8
LFXDMAAS89
LFXDMAAS0
LFXDMAA91
LFXDMAA92
LFXDMAAS93
LFXDMAA94
LFXDMAAS5
LFXDMAA96
LFXDMAAS7
LFXDMJJ38

LFXDMJJ61

LFXDMJJ84

LFXDMJKO7

LFXDMABOO
LFXDMABO1
LFXDMABO2
LFXDMABO3
LFXDMABO4
LFXDMABO5
LFXDMABO6
LFXDMABO7
LFXDMABO8
LFXDMABO9
LFXDMAB10
LFXDMAB11
LFXDMAB12
LFXDMAB13

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards 5
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAB14
LFXDMAB15
LFXDMAB16
LFXDMAB17
LFXDMAB18
LFXDMJK30

LFXDMJK53

LFXDMIJK76

LFXDMJK99

LFXDMAB21
LFXDMAB22
LFXDMAB23
LFXDMAB24
LFXDMAB25
LFXDMAB26
LFXDMAB27
LFXDMAB28
LFXDMAB29
LFXDMAB30
LFXDMAB31
LFXDMAB32
LFXDMAB33
LFXDMAB34
LFXDMAB35
LFXDMAB36
LFXDMAB37
LFXDMAB38
LFXDMAB39
LFXDMAB40
LFXDMAB41
LFXDMAB42
LFXDMAB43
LFXDMAB44
LFXDMAB45
LFXDMAB46
LFXDMAB47
LFXDMAB48
LFXDMAB49
LFXDMAB50
LFXDMAB51
LFXDMAB52
LFXDMAB53

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAB54
LFXDMABS55
LFXDMAB56
LFXDMAB57
LFXDMJJ39

LFXDMJJ62

LFXDMJJ85

LFXDMJKO8

LFXDMABG60
LFXDMAB61
LFXDMAB62
LFXDMAB63
LFXDMAB64
LFXDMABG65
LFXDMABG66
LFXDMAB67
LFXDMAB68
LFXDMAB69
LFXDMAB70
LFXDMAB71
LFXDMAB72
LFXDMAB73
LFXDMAB74
LFXDMAB75
LFXDMAB76
LFXDMAB77
LFXDMAB78
LFXDMJK31

LFXDMJK54

LFXDMIK77

LFXDMJLOO

LFXDMABS81
LFXDMABS82
LFXDMABS83
LFXDMAB84
LFXDMABS85
LFXDMABS86
LFXDMABS87
LFXDMABS88
LFXDMABS89
LFXDMAB90
LFXDMAB91

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAB92
LFXDMAB93
LFXDMAB94
LFXDMAB95
LFXDMAB96
LFXDMAB97
LFXDMAB98
LFXDMAB99
LFXDMACO0
LFXDMACO01
LFXDMACO02
LFXDMACO03
LFXDMACO04
LFXDMACO05
LFXDMACO06
LFXDMACO7
LFXDMACO08
LFXDMACO09
LFXDMAC10
LFXDMAC11
LFXDMAC12
LFXDMAC13
LFXDMAC14
LFXDMAC15
LFXDMAC16
LFXDMAC17
LFXDMJJ40

LFXDMJJ63

LFXDMJJ86

LFXDMJKO9

LFXDMAC20
LFXDMAC21
LFXDMAC22
LFXDMAC23
LFXDMAC24
LFXDMAC25
LFXDMAC26
LFXDMAC27
LFXDMAC28
LFXDMAC29
LFXDMAC30
LFXDMAC31

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAC32
LFXDMAC33
LFXDMAC34
LFXDMAC35
LFXDMAC36
LFXDMAC37
LFXDMAC38
LFXDMJK32

LFXDMJK55

LFXDMIJK78

LFXDMJLO1

LFXDMAC41
LFXDMAC42
LFXDMAC43
LFXDMAC44
LFXDMAC45
LFXDMAC46
LFXDMAC47
LFXDMAC48
LFXDMAC49
LFXDMAC50
LFXDMAC51
LFXDMAC52
LFXDMAC53
LFXDMAC54
LFXDMAC55
LFXDMAC56
LFXDMAC57
LFXDMAC58
LFXDMAC59
LFXDMAC60
LFXDMAC61
LFXDMAC62
LFXDMAC63
LFXDMAC64
LFXDMAC65
LFXDMAC66
LFXDMAC67
LFXDMAC68
LFXDMAC69
LFXDMAC70
LFXDMAC71

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAC72
LFXDMAC73
LFXDMAC74
LFXDMAC75
LFXDMAC76
LFXDMAC77
LFXDMAC78
LFXDMJJ41

LFXDMJJ64

LFXDMJJ87

LFXDMJK10

LFXDMACS81
LFXDMACS82
LFXDMACS83
LFXDMAC84
LFXDMACS85
LFXDMACS86
LFXDMACS87
LFXDMACS88
LFXDMACS89
LFXDMAC90
LFXDMAC91
LFXDMAC92
LFXDMACS93
LFXDMAC94
LFXDMACS5
LFXDMAC96
LFXDMAC97
LFXDMAC98
LFXDMAC99
LFXDMADOO
LFXDMJK33

LFXDMJK56

LFXDMIJK79

LFXDMJLO2

LFXDMADO3
LFXDMADO4
LFXDMADOS5
LFXDMADO6
LFXDMADO7
LFXDMADO8
LFXDMADO9

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards 5

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less
over seven days and up to one year

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAD10
LFXDMAD11
LFXDMAD12
LFXDMAD13
LFXDMAD14
LFXDMAD15
LFXDMAD16
LFXDMAD17
LFXDMAD18
LFXDMAD19
LFXDMAD20
LFXDMAD21
LFXDMAD22
LFXDMAD23
LFXDMAD24
LFXDMAD25
LFXDMAD26
LFXDMAD27
LFXDMAD28
LFXDMAD29
LFXDMAD30
LFXDMAD31
LFXDMAD32
LFXDMAD33
LFXDMAD34
LFXDMAD35
LFXDMAD36
LFXDMAD37
LFXDMAD38
LFXDMJJ42

LFXDMJJ65

LFXDMJJ88

LFXDMJK11

LFXDMADA41
LFXDMADA42
LFXDMADA43
LFXDMAD44
LFXDMADA45
LFXDMAD46
LFXDMADA47
LFXDMADA48
LFXDMADA49

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMADS50
LFXDMADS51
LFXDMAD52
LFXDMADS53
LFXDMAD54
LFXDMADS55
LFXDMAD56
LFXDMADS57
LFXDMADS58
LFXDMADS59
LFXDMAD60
LFXDMJK34

LFXDMIJK57

LFXDMJK80

LFXDMJLO3

LFXDMAD63
LFXDMAD64
LFXDMADG65
LFXDMAD66
LFXDMAD67
LFXDMAD68
LFXDMAD69
LFXDMAD70
LFXDMAD71
LFXDMAD72
LFXDMAD73
LFXDMAD74
LFXDMAD75
LFXDMAD76
LFXDMAD77
LFXDMAD78
LFXDMAD79
LFXDMADS8O
LFXDMADS81
LFXDMAD82
LFXDMADS3
LFXDMAD84
LFXDMADS85
LFXDMAD86
LFXDMAD87
LFXDMADS88
LFXDMADS89

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one year
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMADS0
LFXDMAD91
LFXDMAD92
LFXDMADS93
LFXDMAD94
LFXDMADS5
LFXDMAD96
LFXDMAD97
LFXDMAD98
LFXDMAD99
LFXDMJJ43

LFXDMJJ66

LFXDMJJ89

LFXDMJK12

LFXDMAEO2
LFXDMAEO3
LFXDMAEO4
LFXDMAEO5
LFXDMAEO06
LFXDMAEO7
LFXDMAEOS8
LFXDMAEO9
LFXDMAE10
LFXDMAE11
LFXDMAE12
LFXDMAE13
LFXDMAE14
LFXDMAE15
LFXDMAE16
LFXDMAE17
LFXDMAE18
LFXDMAE19
LFXDMJK35

LFXDMJK58

LFXDMJK81

LFXDMJLO4

LFXDMAE22
LFXDMAE23
LFXDMAE24
LFXDMAE25
LFXDMAE26
LFXDMAE27

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one year
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAE28
LFXDMAE29
LFXDMAE30
LFXDMAE31
LFXDMAE32
LFXDMAE33
LFXDMAE34
LFXDMAE35
LFXDMAE36
LFXDMAE37
LFXDMAE38
LFXDMAE39
LFXDMAE40
LFXDMAE41
LFXDMAE42
LFXDMAE43
LFXDMAE44
LFXDMAE45
LFXDMAE46
LFXDMAE47
LFXDMAE48
LFXDMAE49
LFXDMAES0
LFXDMAES51
LFXDMAES52
LFXDMAES3
LFXDMAES54
LFXDMAES5
LFXDMAES6
LFXDMAES7
LFXDMAESS8
LFXDMJJ44

LFXDMJJ67

LFXDMJJS0

LFXDMJK13

LFXDMAEG61
LFXDMAEG62
LFXDMAE63
LFXDMAE64
LFXDMAE65
LFXDMAEG66
LFXDMAEG67

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAEG68
LFXDMAE69
LFXDMAE70
LFXDMAE71
LFXDMAE72
LFXDMAE73
LFXDMAE74
LFXDMAE75
LFXDMAE76
LFXDMAE77
LFXDMAE78
LFXDMAE79
LFXDMJK36

LFXDMJK59

LFXDMJK82

LFXDMJLOS

LFXDMAES82
LFXDMAES3
LFXDMAES84
LFXDMAES85
LFXDMAES86
LFXDMAES87
LFXDMAES8S8
LFXDMAES89
LFXDMAESO
LFXDMAES1
LFXDMAE92
LFXDMAES3
LFXDMAE94
LFXDMAES5
LFXDMAE96
LFXDMAES7
LFXDMAESS8
LFXDMAES9
LFXDMAF00
LFXDMAF01
LFXDMAF02
LFXDMAF03
LFXDMAF04
LFXDMAF05
LFXDMAF06
LFXDMAFQ07

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAF08
LFXDMAF09
LFXDMAF10
LFXDMAF11
LFXDMAF12
LFXDMAF13
LFXDMAF14
LFXDMAF15
LFXDMAF16
LFXDMAF17
LFXDMAF18
LFXDMAF19
LFXDMJJ45

LFXDMJJ68

LFXDMJJ91

LFXDMJK14
LFXDMAF22
LFXDMAF23
LFXDMAF24
LFXDMAF25
LFXDMAF26
LFXDMAF27
LFXDMAF28
LFXDMAF29
LFXDMAF30
LFXDMAF31
LFXDMAF32
LFXDMAF33
LFXDMAF34
LFXDMAF35
LFXDMAF36
LFXDMAF37
LFXDMAF38
LFXDMAF39
LFXDMAF40
LFXDMIJK37

LFXDMJK60

LFXDMJK83

LFXDMJLO6

LFXDMAF43
LFXDMAF44
LFXDMAF45

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT
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hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards 5

seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

with reporting dealers

local

cross-border

with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

with reporting dealers

local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAF46
LFXDMAF47
LFXDMAF48
LFXDMAF49
LFXDMAF50
LFXDMAF51
LFXDMAF52
LFXDMAF53
LFXDMAF54
LFXDMAF55
LFXDMAF56
LFXDMAF57
LFXDMAF58
LFXDMAF59
LFXDMAF60
LFXDMAF61
LFXDMAF62
LFXDMAF63
LFXDMAF64
LFXDMAF65
LFXDMAF66
LFXDMAF67
LFXDMAF68
LFXDMAF69
LFXDMAF70
LFXDMAF71
LFXDMAF72
LFXDMAF73
LFXDMAF74
LFXDMAF75
LFXDMAF76
LFXDMAF77
LFXDMAF78
LFXDMAF79
LFXDMJJ46

LFXDMJJ69

LFXDMJJ92

LFXDMIJK15

LFXDMAF82
LFXDMAF83
LFXDMAF84
LFXDMAF85

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

25

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border

with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAF86
LFXDMAF87
LFXDMAF88
LFXDMAF89
LFXDMAF90
LFXDMAF91
LFXDMAF92
LFXDMAF93
LFXDMAF94
LFXDMAF95
LFXDMAF96
LFXDMAF97
LFXDMAF98
LFXDMAF99
LFXDMAGO0
LFXDMJK38

LFXDMJK61

LFXDMJK84

LFXDMJLO7

LFXDMAGO03
LFXDMAGO04
LFXDMAGO5
LFXDMAGO06
LFXDMAGO7
LFXDMAGO08
LFXDMAGO09
LFXDMAG10
LFXDMAG11
LFXDMAG12
LFXDMAG13
LFXDMAG14
LFXDMAG15
LFXDMAG16
LFXDMAG17
LFXDMAG18
LFXDMAG19
LFXDMAG20
LFXDMAG21
LFXDMAG22
LFXDMAG23
LFXDMAG24
LFXDMAG25

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

26

local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAG26
LFXDMAG27
LFXDMAG28
LFXDMAG29
LFXDMAG30
LFXDMAG31
LFXDMAG32
LFXDMAG33
LFXDMAG34
LFXDMAG35
LFXDMAG36
LFXDMAG37
LFXDMAG38
LFXDMAG39
LFXDMAG40
LFXDMJJ47

LFXDMJJ70

LFXDMJJS3

LFXDMIJK16

LFXDMAG43
LFXDMAG44
LFXDMAG45
LFXDMAG46
LFXDMAG47
LFXDMAG48
LFXDMAG49
LFXDMAG50
LFXDMAG51
LFXDMAG52
LFXDMAG53
LFXDMAG54
LFXDMAG55
LFXDMAG56
LFXDMAG57
LFXDMAG58
LFXDMAG59
LFXDMAG60
LFXDMAG61
LFXDMJK39

LFXDMJK62

LFXDMJK85

LFXDMJLO8

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS

27

cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards 5
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAG64
LFXDMAG65
LFXDMAG66
LFXDMAG67
LFXDMAG68
LFXDMAG69
LFXDMAG?70
LFXDMAG71
LFXDMAG72
LFXDMAG73
LFXDMAG74
LFXDMAG75
LFXDMAG76
LFXDMAG77
LFXDMAG78
LFXDMAG79
LFXDMAGS80
LFXDMAGS81
LFXDMAGS82
LFXDMAGS83
LFXDMAG84
LFXDMAGS85
LFXDMAGS86
LFXDMAGS87
LFXDMAGS88
LFXDMAGS89
LFXDMAGS90
LFXDMAG91
LFXDMAG92
LFXDMAG93
LFXDMAG94
LFXDMAGS95
LFXDMAG96
LFXDMAG97
LFXDMAG98
LFXDMAG99
LFXDMAHO0
LFXDMJJ48

LFXDMJJ71

LFXDMJJ94

LFXDMJK17

LFXDMAHO03

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS

28

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAHO4
LFXDMAHO5
LFXDMAHO06
LFXDMAHO7
LFXDMAHO08
LFXDMAHO09
LFXDMAH10
LFXDMAH11
LFXDMAH12
LFXDMAH13
LFXDMAH14
LFXDMAH15
LFXDMAH16
LFXDMAH17
LFXDMAH18
LFXDMAH19
LFXDMAH20
LFXDMAH21
LFXDMJK40

LFXDMJK63

LFXDMJK86

LFXDMJLO9

LFXDMAH24
LFXDMAH25
LFXDMAH26
LFXDMAH27
LFXDMAH28
LFXDMAH29
LFXDMAH30
LFXDMAH31
LFXDMAH32
LFXDMAH33
LFXDMAH34
LFXDMAH35
LFXDMAH36
LFXDMAH37
LFXDMAH38
LFXDMAH39
LFXDMAH40
LFXDMAH41
LFXDMAH42
LFXDMAH43

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAH44
LFXDMAH45
LFXDMAH46
LFXDMAH47
LFXDMAH48
LFXDMAH49
LFXDMAH50
LFXDMAH51
LFXDMAH52
LFXDMAHS53
LFXDMAH54
LFXDMAHS55
LFXDMAH56
LFXDMAH57
LFXDMAH58
LFXDMAH59
LFXDMAH60
LFXDMJJ49

LFXDMJJ72

LFXDMJJS5

LFXDMJK18

LFXDMAH63
LFXDMAH64
LFXDMAH65
LFXDMAH66
LFXDMAH67
LFXDMAH68
LFXDMAH69
LFXDMAH70
LFXDMAH71
LFXDMAH72
LFXDMAH73
LFXDMAH74
LFXDMAH75
LFXDMAH76
LFXDMAH77
LFXDMAH78
LFXDMAH79
LFXDMAHS80
LFXDMAHS81
LFXDMJK41

LFXDMJK64

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS

30

cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJK87
LFXDMJL10
LFXDMAH84
LFXDMAH85
LFXDMAH86
LFXDMAH87
LFXDMAHS88
LFXDMAH89
LFXDMAH90
LFXDMAH91
LFXDMAH92
LFXDMAH93
LFXDMAH94
LFXDMAH95
LFXDMAH96
LFXDMAH97
LFXDMAH98
LFXDMAH99
LFXDMAJOO
LFXDMAJO1
LFXDMAJO2
LFXDMAJO3
LFXDMAJO4
LFXDMAJO5
LFXDMAJO6
LFXDMAJO7
LFXDMAJO8
LFXDMAJO9
LFXDMAJ10
LFXDMAJ11
LFXDMAJ12
LFXDMAJ13
LFXDMAJ14
LFXDMAJ15
LFXDMAJ16
LFXDMAJ17
LFXDMAJ18
LFXDMAJ19
LFXDMAJ20
LFXDMJJ50
LFXDMJJ73
LFXDMJJS6

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

31

over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJK19
LFXDMAJ23
LFXDMAJ24
LFXDMAJ25
LFXDMAJ26
LFXDMAJ27
LFXDMAJ28
LFXDMAJ29
LFXDMAJ30
LFXDMAJ31
LFXDMAJ32
LFXDMAJ33
LFXDMAJ34
LFXDMAJ35
LFXDMAJ36
LFXDMAJ37
LFXDMAJ38
LFXDMAJ39
LFXDMAJ40
LFXDMAJ41
LFXDMJK42
LFXDMJK65
LFXDMJK88
LFXDMJL11
LFXDMAJ44
LFXDMAJ45
LFXDMAJ46
LFXDMAJ47
LFXDMAJ48
LFXDMAJ49
LFXDMAJ50
LFXDMAJ51
LFXDMAJ52
LFXDMAJ53
LFXDMAJ54
LFXDMAJ55
LFXDMAJ56
LFXDMAIJ57
LFXDMAJ58
LFXDMAJ59
LFXDMAJ60
LFXDMAJ61

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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over six months

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAJ62
LFXDMAJ63
LFXDMAJ64
LFXDMAJ65
LFXDMAJ66
LFXDMAIJ67
LFXDMAJ68
LFXDMAJ6E9
LFXDMAJ70
LFXDMAJ71
LFXDMAJ72
LFXDMAJ73
LFXDMAJ74
LFXDMAJ75
LFXDMAJ76
LFXDMAJ77
LFXDMAJ78
LFXDMAJ79
LFXDMAJ80
LFXDMJJ51

LFXDMJJ74

LFXDMJIS7

LFXDMJK20

LFXDMAJ83
LFXDMAJ84
LFXDMAJ85
LFXDMAJ86
LFXDMAJ87
LFXDMAJ88
LFXDMAJ89
LFXDMAJS0
LFXDMAJ91

LFXDMAJ92

LFXDMAJ93

LFXDMAJ94
LFXDMAJ95

LFXDMAJS6
LFXDMAIJS7
LFXDMAJ9S8
LFXDMAJ99

LFXDMAKOO0
LFXDMAKO1

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS

33

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJK43

LFXDMJK66

LFXDMJK89

LFXDMJL12

LFXDMAKO4
LFXDMAKO5
LFXDMAKO6
LFXDMAKO7
LFXDMAKO8
LFXDMAKO09
LFXDMAK10
LFXDMAK11
LFXDMAK12
LFXDMAK13
LFXDMAK14
LFXDMAK15
LFXDMAK16
LFXDMAK17
LFXDMAK18
LFXDMAK19
LFXDMAK20
LFXDMAK21
LFXDMAK22
LFXDMAK23
LFXDMAK24
LFXDMAK25
LFXDMAK26
LFXDMAK27
LFXDMAK28
LFXDMAK29
LFXDMAK30
LFXDMAK31
LFXDMAK32
LFXDMAK33
LFXDMAK34
LFXDMAK35
LFXDMAK36
LFXDMAK37
LFXDMAK38
LFXDMAK39
LFXDMAK40
LFXDMAK41

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS

34

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards 5

seven days or less

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJJ52

LFXDMJJ75

LFXDMJJ98

LFXDMJK21

LFXDMAK44
LFXDMAK45
LFXDMAK46
LFXDMAK47
LFXDMAK48
LFXDMAK49
LFXDMAKS50
LFXDMAKS51
LFXDMAKS52
LFXDMAKS53
LFXDMAK54
LFXDMAKS5
LFXDMAKS56
LFXDMAKS57
LFXDMAKS58
LFXDMAKS59
LFXDMAK60
LFXDMAK61
LFXDMAK62
LFXDMJK44

LFXDMJK67

LFXDMJK9S0

LFXDMJL13

LFXDMAK65
LFXDMAK66
LFXDMAK67
LFXDMAK68
LFXDMAK69
LFXDMAK?70
LFXDMAK71
LFXDMAK72
LFXDMAK?73
LFXDMAK74
LFXDMAK?75
LFXDMAK76
LFXDMAK77
LFXDMAK78
LFXDMAK79

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

35

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAKS80
LFXDMAKS81
LFXDMAKS82
LFXDMAKS83
LFXDMAKS84
LFXDMAKS85
LFXDMAK86
LFXDMAK87
LFXDMAKS88
LFXDMAKS89
LFXDMAK90
LFXDMAK91
LFXDMAK92
LFXDMAK93
LFXDMAK94
LFXDMAK95
LFXDMAK96
LFXDMAK97
LFXDMAK98
LFXDMAK99
LFXDMALOO
LFXDMALO1
LFXDMJJ53

LFXDMJJ76

LFXDMJJ99

LFXDMJK22

LFXDMALO4
LFXDMALOS
LFXDMALO6
LFXDMALO7
LFXDMALO8
LFXDMALO9S
LFXDMAL10
LFXDMAL11
LFXDMAL12
LFXDMAL13
LFXDMAL14
LFXDMAL15
LFXDMAL16
LFXDMAL17
LFXDMAL18
LFXDMAL19

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

36

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAL20
LFXDMAL21
LFXDMAL22
LFXDMJK45

LFXDMJK68

LFXDMJK91

LFXDMJL14

LFXDMAL25
LFXDMAL26
LFXDMAL27
LFXDMAL28
LFXDMAL29
LFXDMAL30
LFXDMAL31
LFXDMAL32
LFXDMAL33
LFXDMAL34
LFXDMAL35
LFXDMAL36
LFXDMAL37
LFXDMAL38
LFXDMAL39
LFXDMAL40
LFXDMAL41
LFXDMAL42
LFXDMAL43
LFXDMAL44
LFXDMAL45
LFXDMAL46
LFXDMAL47
LFXDMAL48
LFXDMAL49
LFXDMAL50
LFXDMAL51
LFXDMAL52
LFXDMALS3
LFXDMAL54
LFXDMALS5
LFXDMAL56
LFXDMALS57
LFXDMALS58
LFXDMALS59

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

37

o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS

o/w prime brokered

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMALG60
LFXDMAL61
LFXDMJJ54

LFXDMU77

LFXDMJKOO
LFXDMJK23
LFXDMAL64
LFXDMAL65
LFXDMAL66
LFXDMAL67
LFXDMAL68
LFXDMAL69
LFXDMAL70
LFXDMAL71
LFXDMAL72
LFXDMAL73
LFXDMAL74
LFXDMAL75
LFXDMAL76
LFXDMAL77
LFXDMAL78
LFXDMAL79
LFXDMALS80
LFXDMALS81
LFXDMALS82
LFXDMJK46
LFXDMJK69
LFXDMJK92
LFXDMIJL15

LFXDMALS85
LFXDMALS86
LFXDMAL87
LFXDMALS88
LFXDMALS89
LFXDMALS0
LFXDMAL91
LFXDMAL92
LFXDMAL93
LFXDMAL94
LFXDMALS95
LFXDMAL96
LFXDMAL97

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

38

o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAL98
LFXDMAL99
LFXDMAMOO
LFXDMAMO1
LFXDMAMO2
LFXDMAMO3
LFXDMAMO04
LFXDMAMO5
LFXDMAMO6
LFXDMAMO7
LFXDMAMOS8
LFXDMAMO9
LFXDMAM10
LFXDMAM11
LFXDMAM12
LFXDMAM13
LFXDMAM14
LFXDMAM15
LFXDMAM16
LFXDMAM17
LFXDMAM18
LFXDMAM19
LFXDMAM20
LFXDMAM21
LFXDMJJ55
LFXDMJJ78
LFXDMJKO1
LFXDMJK24
LFXDMAM24
LFXDMAM?25
LFXDMAM26
LFXDMAM27
LFXDMAM?28
LFXDMAM29
LFXDMAM30
LFXDMAM31
LFXDMAM32
LFXDMAM33
LFXDMAM34
LFXDMAM35
LFXDMAM36
LFXDMAM37

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

39

local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAM38
LFXDMAM39
LFXDMAM40
LFXDMAMA41
LFXDMAM42
LFXDMJK47

LFXDMJK70

LFXDMJK93

LFXDMIL16

LFXDMAM45
LFXDMAM46
LFXDMAM47
LFXDMAM48
LFXDMAM49
LFXDMAMS50
LFXDMAM51
LFXDMAM52
LFXDMAMS53
LFXDMAM54
LFXDMAMS55
LFXDMAM56
LFXDMAMS57
LFXDMAMS58
LFXDMAMS59
LFXDMAMG60
LFXDMAM61
LFXDMAMG62
LFXDMAMG63
LFXDMAM64
LFXDMAMG65
LFXDMAMG66
LFXDMAMG67
LFXDMAMG68
LFXDMAMG69
LFXDMAM70
LFXDMAM71
LFXDMAM72
LFXDMAM73
LFXDMAM74
LFXDMAM75
LFXDMAM76
LFXDMAM77

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

40

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAM78
LFXDMAM79
LFXDMAMS80
LFXDMAMS81
LFXDMAMS82
LFXDMJJ56
LFXDMJJ79
LFXDMJKO2
LFXDMJK25
LFXDMAMS85
LFXDMAMS86
LFXDMAMS87
LFXDMAMS88
LFXDMAMS89
LFXDMAMS0
LFXDMAM91
LFXDMAM92
LFXDMAMS93
LFXDMAM94
LFXDMAM95
LFXDMAM96
LFXDMAM97
LFXDMAMS98
LFXDMAM99
LFXDMANOO
LFXDMANO1
LFXDMANO2
LFXDMANO3
LFXDMJK48
LFXDMIJK71
LFXDMJK94
LFXDMJL17
LFXDMANO6
LFXDMANO7
LFXDMANOS8
LFXDMANO9
LFXDMAN10
LFXDMAN11
LFXDMAN12
LFXDMAN13
LFXDMAN14
LFXDMAN15

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

41

TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards 5
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAN16
LFXDMAN17
LFXDMAN18
LFXDMAN19
LFXDMAN20
LFXDMAN21
LFXDMAN22
LFXDMAN23
LFXDMAN24
LFXDMAN25
LFXDMAN26
LFXDMAN27
LFXDMAN28
LFXDMAN29
LFXDMAN30
LFXDMAN31
LFXDMAN32
LFXDMAN33
LFXDMAN34
LFXDMAN35
LFXDMAN36
LFXDMAN37
LFXDMAN38
LFXDMAN39
LFXDMAN40
LFXDMAN41
LFXDMAN42
LFXDMJI57

LFXDMJJ80

LFXDMJKO3

LFXDMJK26

LFXDMAN45
LFXDMAN46
LFXDMAN47
LFXDMAN48
LFXDMAN49
LFXDMANS50
LFXDMAN51
LFXDMAN52
LFXDMANS53
LFXDMAN54
LFXDMANS55

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

42

others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMANS56
LFXDMANS57
LFXDMANS58
LFXDMANS59
LFXDMANG0
LFXDMAN61
LFXDMANG62
LFXDMANG63
LFXDMJK49

LFXDMIJK72

LFXDMJK95

LFXDMJL18

LFXDMANG6
LFXDMANG67
LFXDMANG68
LFXDMANG69
LFXDMAN70
LFXDMAN71
LFXDMAN72
LFXDMAN?73
LFXDMAN74
LFXDMAN?75
LFXDMAN76
LFXDMAN77
LFXDMAN?78
LFXDMAN79
LFXDMANS8O
LFXDMANS81
LFXDMANS82
LFXDMANS83
LFXDMAN84
LFXDMANS85
LFXDMANS86
LFXDMANS87
LFXDMANS88
LFXDMANS89
LFXDMAN90
LFXDMAN91
LFXDMAN92
LFXDMAN93
LFXDMAN94
LFXDMAN95

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

43

undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAN96
LFXDMAN97
LFXDMAN98
LFXDMAN99
LFXDMAPOQO
LFXDMAPO1
LFXDMAPOQ2
LFXDMAPO3
LFXDMJJ58

LFXDMJJ81

LFXDMJKO4

LFXDMIJK27

LFXDMAPO6
LFXDMAPO7
LFXDMAPO8
LFXDMAPO9
LFXDMAP10
LFXDMAP11
LFXDMAP12
LFXDMAP13
LFXDMAP14
LFXDMAP15
LFXDMAP16
LFXDMAP17
LFXDMAP18
LFXDMAP19
LFXDMAP20
LFXDMAP21
LFXDMAP22
LFXDMAP23
LFXDMAP24
LFXDMJK50

LFXDMIJK73

LFXDMJK96

LFXDMJL19

LFXDMAP27
LFXDMAP28
LFXDMAP29
LFXDMAP30
LFXDMAP31
LFXDMAP32
LFXDMAP33

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

44

with non-financial customers

local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards 5

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAP34
LFXDMAP35
LFXDMAP36
LFXDMAP37
LFXDMAP38
LFXDMAP39
LFXDMAP40
LFXDMAP41
LFXDMAP42
LFXDMAP43
LFXDMAP44
LFXDMAP45
LFXDMAP46
LFXDMAP47
LFXDMAP48
LFXDMAP49
LFXDMAP50
LFXDMAP51
LFXDMAP52
LFXDMAP53
LFXDMAP54
LFXDMAP55
LFXDMAP56
LFXDMAP57
LFXDMAP58
LFXDMAP59
LFXDMAP60
LFXDMAP61
LFXDMAP62
LFXDMAP63
LFXDMAP64
LFXDMJJ59

LFXDMJJ82

LFXDMJKO5

LFXDMJK28

LFXDMAP67
LFXDMAP68
LFXDMAP69
LFXDMAP70
LFXDMAP71
LFXDMAP72
LFXDMAP73

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

45

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards 5
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAP74
LFXDMAP75
LFXDMAP76
LFXDMAP77
LFXDMAP78
LFXDMAP79
LFXDMAPS80
LFXDMAP81
LFXDMAP82
LFXDMAPS83
LFXDMAP84
LFXDMAP85
LFXDMJK51

LFXDMIJK74

LFXDMJK97

LFXDMJL20

Line Identifier
LFXDMAP88
LFXDMAP89
LFXDMAP90
LFXDMAP91
LFXDMAP92
LFXDMAP93
LFXDMAP94
LFXDMAP95
LFXDMAP96
LFXDMAP97
LFXDMAP98
LFXDMAP99
LFXDMAQOO
LFXDMAQO1
LFXDMAQO2
LFXDMAQO3
LFXDMAQO4
LFXDMAQO5
LFXDMAQO6
LFXDMAQO7
LFXDMAQO8
LFXDMAQO9
LFXDMAQ10
LFXDMAQ11

Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al
Al

Table
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS

Description

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

46

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10

Max Size
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAQ12
LFXDMAQ13
LFXDMAQ14
LFXDMAQ15
LFXDMAQ16
LFXDMAQ17
LFXDMAQ18
LFXDMAQ19
LFXDMAQ20
LFXDMAQ21
LFXDMAQ22
LFXDMAQ23
LFXDMAQ24
LFXDMJL21

LFXDMJL45

LFXDMJL69

LFXDMJL93

LFXDMAQ27
LFXDMAQ28
LFXDMAQ29
LFXDMAQ30
LFXDMAQ31
LFXDMAQ32
LFXDMAQ33
LFXDMAQ34
LFXDMAQ35
LFXDMAQ36
LFXDMAQ37
LFXDMAQ38
LFXDMAQ39
LFXDMAQ40
LFXDMAQA41
LFXDMAQ42
LFXDMAQ43
LFXDMAQ44
LFXDMAQ45
LFXDMIM17
LFXDMIM41
LFXDMJM65
LFXDMJM89
LFXDMAQ48
LFXDMAQ49

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT
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non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAQS50
LFXDMAQ51
LFXDMAQ52
LFXDMAQS53
LFXDMAQS54
LFXDMAQ55
LFXDMAQS56
LFXDMAQS57
LFXDMAQS58
LFXDMAQ59
LFXDMAQ60
LFXDMAQ61
LFXDMAQ62
LFXDMAQ63
LFXDMAQ64
LFXDMAQ65
LFXDMAQ66
LFXDMAQ67
LFXDMAQ68
LFXDMAQ69
LFXDMAQ?70
LFXDMAQ71
LFXDMAQ72
LFXDMAQ73
LFXDMAQ74
LFXDMAQ75
LFXDMAQ?76
LFXDMAQ77
LFXDMAQ78
LFXDMAQ79
LFXDMAQS80
LFXDMAQ81
LFXDMAQ82
LFXDMAQS83
LFXDMAQ84
LFXDMJL22

LFXDMJL46

LFXDMJL70

LFXDMJL94

LFXDMAQ87
LFXDMAQ88
LFXDMAQS89

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

48

cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAQSO
LFXDMAQ91
LFXDMAQ92
LFXDMAQS93
LFXDMAQS4
LFXDMAQS95
LFXDMAQS6
LFXDMAQS7
LFXDMAQS8
LFXDMAQ99
LFXDMAROO
LFXDMARO1
LFXDMARO2
LFXDMARO3
LFXDMARO4
LFXDMARO5
LFXDMJM18
LFXDMJM42
LFXDMJM66
LFXDMJMS0
LFXDMARO8
LFXDMARO09
LFXDMAR10
LFXDMAR11
LFXDMAR12
LFXDMAR13
LFXDMAR14
LFXDMAR15
LFXDMAR16
LFXDMAR17
LFXDMAR18
LFXDMAR19
LFXDMAR20
LFXDMAR21
LFXDMAR22
LFXDMAR23
LFXDMAR24
LFXDMAR25
LFXDMAR26
LFXDMAR27
LFXDMAR28
LFXDMAR29

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

49

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAR30
LFXDMAR31
LFXDMAR32
LFXDMAR33
LFXDMAR34
LFXDMAR35
LFXDMAR36
LFXDMAR37
LFXDMAR38
LFXDMAR39
LFXDMAR40
LFXDMAR41
LFXDMAR42
LFXDMAR43
LFXDMAR44
LFXDMJL23

LFXDMJL4A7

LFXDMIL71

LFXDMJL95

LFXDMAR47
LFXDMAR48
LFXDMAR49
LFXDMARS50
LFXDMAR51
LFXDMAR52
LFXDMARS53
LFXDMAR54
LFXDMARS55
LFXDMAR56
LFXDMAR57
LFXDMARS58
LFXDMAR59
LFXDMARG60
LFXDMAR61
LFXDMARG62
LFXDMARG63
LFXDMARG64
LFXDMARG65
LFXDMJM19
LFXDMJM43
LFXDMIM67
LFXDMJM91

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
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local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMARG68
LFXDMARG69
LFXDMAR70
LFXDMAR71
LFXDMAR72
LFXDMAR?73
LFXDMAR74
LFXDMAR?75
LFXDMAR76
LFXDMAR77
LFXDMAR78
LFXDMAR79
LFXDMARS80
LFXDMARS81
LFXDMARS82
LFXDMARS83
LFXDMARS84
LFXDMARS85
LFXDMARS86
LFXDMARS87
LFXDMARS88
LFXDMARS89
LFXDMAR90
LFXDMAR91
LFXDMAR92
LFXDMAR93
LFXDMAR94
LFXDMAR95
LFXDMAR96
LFXDMAR97
LFXDMAR98
LFXDMAR99
LFXDMASOO0
LFXDMASO1
LFXDMASO02
LFXDMASO03
LFXDMASO4
LFXDMJL24

LFXDMJL48

LFXDMIL72

LFXDMJL96

LFXDMASOQ7

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
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with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMASO8
LFXDMAS09
LFXDMAS10
LFXDMAS11
LFXDMAS12
LFXDMAS13
LFXDMAS14
LFXDMAS15
LFXDMAS16
LFXDMAS17
LFXDMAS18
LFXDMAS19
LFXDMAS20
LFXDMAS21
LFXDMAS22
LFXDMAS23
LFXDMAS24
LFXDMAS25
LFXDMIM20
LFXDMIM44
LFXDMJM68
LFXDMJM92
LFXDMAS28
LFXDMAS29
LFXDMAS30
LFXDMAS31
LFXDMAS32
LFXDMAS33
LFXDMAS34
LFXDMAS35
LFXDMAS36
LFXDMAS37
LFXDMAS38
LFXDMAS39
LFXDMAS40
LFXDMAS41
LFXDMAS42
LFXDMAS43
LFXDMAS44
LFXDMAS45
LFXDMAS46
LFXDMAS47

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAS48
LFXDMAS49
LFXDMAS50
LFXDMAS51
LFXDMAS52
LFXDMAS53
LFXDMAS54
LFXDMAS55
LFXDMAS56
LFXDMAS57
LFXDMAS58
LFXDMAS59
LFXDMAS60
LFXDMAS61
LFXDMAS62
LFXDMAS63
LFXDMAS64
LFXDMJL25

LFXDMJL49

LFXDMIL73

LFXDMJL97

LFXDMAS67
LFXDMAS68
LFXDMAS69
LFXDMAS70
LFXDMAS71
LFXDMAS72
LFXDMAS73
LFXDMAS74
LFXDMAS75
LFXDMAS76
LFXDMAS77
LFXDMAS78
LFXDMAS79
LFXDMASS80
LFXDMASS81
LFXDMASS82
LFXDMASS83
LFXDMAS84
LFXDMASS85
LFXDMIM21
LFXDMJM45

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
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cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJM69
LFXDMJM93
LFXDMASS88
LFXDMAS89
LFXDMAS90
LFXDMAS91
LFXDMAS92
LFXDMAS93
LFXDMAS94
LFXDMAS95
LFXDMAS96
LFXDMAS97
LFXDMAS98
LFXDMAS99
LFXDMATO00
LFXDMATO1
LFXDMATO02
LFXDMATO3
LFXDMATO04
LFXDMATO5
LFXDMATO06
LFXDMATO07
LFXDMATO08
LFXDMATO09
LFXDMAT10
LFXDMAT11
LFXDMAT12
LFXDMAT13
LFXDMAT14
LFXDMAT15
LFXDMAT16
LFXDMAT17
LFXDMAT18
LFXDMAT19
LFXDMAT20
LFXDMAT21
LFXDMAT22
LFXDMAT23
LFXDMAT24
LFXDMJL26

LFXDMJL50

LFXDMIL74

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
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over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJL98

LFXDMAT27
LFXDMAT28
LFXDMAT29
LFXDMAT30
LFXDMAT31
LFXDMAT32
LFXDMAT33
LFXDMAT34
LFXDMAT35
LFXDMAT36
LFXDMAT37
LFXDMAT38
LFXDMAT39
LFXDMAT40
LFXDMAT41
LFXDMAT42
LFXDMAT43
LFXDMAT44
LFXDMAT45
LFXDMJM22
LFXDMJM46
LFXDMIM70
LFXDMIM94
LFXDMAT48
LFXDMAT49
LFXDMATS0
LFXDMAT51
LFXDMAT52
LFXDMAT53
LFXDMAT54
LFXDMAT55
LFXDMATS6
LFXDMATS57
LFXDMATS8
LFXDMAT59
LFXDMAT60
LFXDMAT61
LFXDMAT62
LFXDMAT63
LFXDMAT64
LFXDMAT65

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

55

over six months

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAT66
LFXDMAT67
LFXDMAT68
LFXDMAT69
LFXDMAT70
LFXDMAT71
LFXDMAT72
LFXDMAT73
LFXDMAT74
LFXDMAT75
LFXDMAT76
LFXDMAT77
LFXDMAT78
LFXDMAT79
LFXDMATS80
LFXDMATS81
LFXDMATS82
LFXDMATS83
LFXDMAT84
LFXDMJL27

LFXDMJL51

LFXDMIL75

LFXDMJL99

LFXDMATS87
LFXDMATS88
LFXDMATS89
LFXDMAT90
LFXDMAT91
LFXDMAT92
LFXDMAT93
LFXDMAT94
LFXDMAT95
LFXDMAT96
LFXDMAT97
LFXDMAT98
LFXDMAT99
LFXDMAUOO0
LFXDMAUO1
LFXDMAUO2
LFXDMAUO03
LFXDMAUO4
LFXDMAUO5

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS

56

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJM23
LFXDMIM47
LFXDMIM71
LFXDMJM95
LFXDMAUO08
LFXDMAUO09
LFXDMAU10
LFXDMAU11
LFXDMAU12
LFXDMAU13
LFXDMAU14
LFXDMAU15
LFXDMAU16
LFXDMAU17
LFXDMAU18
LFXDMAU19
LFXDMAU20
LFXDMAU21
LFXDMAU22
LFXDMAU23
LFXDMAU24
LFXDMAU25
LFXDMAU26
LFXDMAU27
LFXDMAU28
LFXDMAU29
LFXDMAU30
LFXDMAU31
LFXDMAU32
LFXDMAU33
LFXDMAU34
LFXDMAU35
LFXDMAU36
LFXDMAU37
LFXDMAU38
LFXDMAU39
LFXDMAU40
LFXDMAU41
LFXDMAU42
LFXDMAU43
LFXDMAU44
LFXDMJL28

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
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over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJL52

LFXDMIL76

LFXDMJMOO
LFXDMAU47
LFXDMAU48
LFXDMAU49
LFXDMAUS50
LFXDMAUS51
LFXDMAU52
LFXDMAUS53
LFXDMAU54
LFXDMAUS55
LFXDMAU56
LFXDMAU57
LFXDMAU58
LFXDMAU59
LFXDMAUG60
LFXDMAU61
LFXDMAU62
LFXDMAU63
LFXDMAU64
LFXDMAUG65
LFXDMIM24
LFXDMJM48
LFXDMIM72
LFXDMJM96
LFXDMAU68
LFXDMAU69
LFXDMAU70
LFXDMAU71
LFXDMAU72
LFXDMAU73
LFXDMAU74
LFXDMAU75
LFXDMAU76
LFXDMAU77
LFXDMAU78
LFXDMAU79
LFXDMAUS80
LFXDMAUS81
LFXDMAUS82
LFXDMAUS83

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAU84
LFXDMAUS85
LFXDMAUS86
LFXDMAUS87
LFXDMAUS88
LFXDMAUS89
LFXDMAU90
LFXDMAU91
LFXDMAU92
LFXDMAU93
LFXDMAU94
LFXDMAU95
LFXDMAU96
LFXDMAU97
LFXDMAU98
LFXDMAU99
LFXDMAVO00
LFXDMAVO01
LFXDMAV02
LFXDMAVO03
LFXDMAVO04
LFXDMJL29

LFXDMIJL53

LFXDMIL77

LFXDMJMO1
LFXDMAV07
LFXDMAV08
LFXDMAV09
LFXDMAV10
LFXDMAV11
LFXDMAV12
LFXDMAV13
LFXDMAV14
LFXDMAV15
LFXDMAV16
LFXDMAV17
LFXDMAV18
LFXDMAV19
LFXDMAV20
LFXDMAV21
LFXDMAV22
LFXDMAV23

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS

o/w prime brokered
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10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAV24
LFXDMAV25
LFXDMJM25
LFXDMJM49
LFXDMIM73
LFXDMIM97
LFXDMAV28
LFXDMAV29
LFXDMAV30
LFXDMAV31
LFXDMAV32
LFXDMAV33
LFXDMAV34
LFXDMAV35
LFXDMAV36
LFXDMAV37
LFXDMAV38
LFXDMAV39
LFXDMAV40
LFXDMAV41
LFXDMAV42
LFXDMAV43
LFXDMAV44
LFXDMAV45
LFXDMAV46
LFXDMAV47
LFXDMAV48
LFXDMAV49
LFXDMAV50
LFXDMAV51
LFXDMAV52
LFXDMAV53
LFXDMAV54
LFXDMAVS55
LFXDMAV56
LFXDMAVS57
LFXDMAV58
LFXDMAV59
LFXDMAV60
LFXDMAV61
LFXDMAV62
LFXDMAV63

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAV64
LFXDMJL30
LFXDMJL54
LFXDMIL78
LFXDMJMO02
LFXDMAV67
LFXDMAV68
LFXDMAV69
LFXDMAV70
LFXDMAV71
LFXDMAV72
LFXDMAV73
LFXDMAV74
LFXDMAV75
LFXDMAV76
LFXDMAV77
LFXDMAV78
LFXDMAV79
LFXDMAVS80
LFXDMAVS81
LFXDMAVS82
LFXDMAVS83
LFXDMAV84
LFXDMAVS85
LFXDMIM26
LFXDMJM50
LFXDMIM74
LFXDMJM98
LFXDMAVS88
LFXDMAVS89
LFXDMAV90
LFXDMAV91
LFXDMAV92
LFXDMAV93
LFXDMAV94
LFXDMAV95
LFXDMAV96
LFXDMAV97
LFXDMAV98
LFXDMAV99
LFXDMAWOO0
LFXDMAWO01

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAWO02
LFXDMAWO03
LFXDMAWO04
LFXDMAWO5
LFXDMAWO06
LFXDMAWOQ7
LFXDMAWO08
LFXDMAWOQ9
LFXDMAW10
LFXDMAW11
LFXDMAW12
LFXDMAW13
LFXDMAW14
LFXDMAW15
LFXDMAW16
LFXDMAW17
LFXDMAW18
LFXDMAW19
LFXDMAW20
LFXDMAW21
LFXDMAW22
LFXDMAW23
LFXDMAW24
LFXDMJL31
LFXDMIL55
LFXDMIL79
LFXDMJMO03
LFXDMAW27
LFXDMAW28
LFXDMAW29
LFXDMAW30
LFXDMAW31
LFXDMAW32
LFXDMAW33
LFXDMAW34
LFXDMAW35
LFXDMAW36
LFXDMAW37
LFXDMAW38
LFXDMAW39
LFXDMAW40
LFXDMAW41

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAW42
LFXDMAW43
LFXDMAW44
LFXDMAW45
LFXDMIM27

LFXDMJM51

LFXDMIJM75

LFXDMJM99

LFXDMAW48
LFXDMAW49
LFXDMAWS50
LFXDMAW51
LFXDMAWS52
LFXDMAW53
LFXDMAW54
LFXDMAWS55
LFXDMAW56
LFXDMAWS57
LFXDMAWS58
LFXDMAW59
LFXDMAW60
LFXDMAW61
LFXDMAW62
LFXDMAW63
LFXDMAW64
LFXDMAW65
LFXDMAW66
LFXDMAW67
LFXDMAW68
LFXDMAW69
LFXDMAW?70
LFXDMAW?71
LFXDMAW?72
LFXDMAW?73
LFXDMAW?74
LFXDMAW?75
LFXDMAW?76
LFXDMAW?77
LFXDMAW?78
LFXDMAW?79
LFXDMAWS80
LFXDMAWS81

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAWS2
LFXDMAWS3
LFXDMAW84
LFXDMJL32
LFXDMIL56
LFXDMJL80
LFXDMJMO04
LFXDMAWS87
LFXDMAWS88
LFXDMAWS89
LFXDMAWS90
LFXDMAWS1
LFXDMAWS92
LFXDMAWS3
LFXDMAW94
LFXDMAWS5
LFXDMAWS96
LFXDMAW97
LFXDMAWS8
LFXDMAWS99
LFXDMAXO00
LFXDMAXO01
LFXDMAX02
LFXDMAX03
LFXDMAXO04
LFXDMAXO05
LFXDMJM28
LFXDMJM52
LFXDMIM76
LFXDMINOO
LFXDMAXO08
LFXDMAX09
LFXDMAX10
LFXDMAX11
LFXDMAX12
LFXDMAX13
LFXDMAX14
LFXDMAX15
LFXDMAX16
LFXDMAX17
LFXDMAX18
LFXDMAX19

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

64

o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAX20
LFXDMAX21
LFXDMAX22
LFXDMAX23
LFXDMAX24
LFXDMAX25
LFXDMAX26
LFXDMAX27
LFXDMAX28
LFXDMAX29
LFXDMAX30
LFXDMAX31
LFXDMAX32
LFXDMAX33
LFXDMAX34
LFXDMAX35
LFXDMAX36
LFXDMAX37
LFXDMAX38
LFXDMAX39
LFXDMAX40
LFXDMAX41
LFXDMAX42
LFXDMAX43
LFXDMAX44
LFXDMIJL33

LFXDMIL57

LFXDMJL81

LFXDMJMO5
LFXDMAX47
LFXDMAX48
LFXDMAX49
LFXDMAX50
LFXDMAX51
LFXDMAX52
LFXDMAXS53
LFXDMAX54
LFXDMAXS55
LFXDMAX56
LFXDMAX57
LFXDMAX58
LFXDMAX59

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

65

with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAX60
LFXDMAX61
LFXDMAX62
LFXDMAX63
LFXDMAX64
LFXDMAX65
LFXDMJM29
LFXDMJM53
LFXDMIM77
LFXDMINO1
LFXDMAX68
LFXDMAX69
LFXDMAX70
LFXDMAX71
LFXDMAX72
LFXDMAX73
LFXDMAX74
LFXDMAX75
LFXDMAX76
LFXDMAX77
LFXDMAX78
LFXDMAX79
LFXDMAXS80
LFXDMAX81
LFXDMAX82
LFXDMAX83
LFXDMAX84
LFXDMAX85
LFXDMAX86
LFXDMAX87
LFXDMAX88
LFXDMAX89
LFXDMAX90
LFXDMAX91
LFXDMAX92
LFXDMAX93
LFXDMAX94
LFXDMAX95
LFXDMAX96
LFXDMAX97
LFXDMAX98
LFXDMAX99

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAY00
LFXDMAYO01
LFXDMAY02
LFXDMAYO03
LFXDMAY04
LFXDMAYO05
LFXDMJL34

LFXDMJL58

LFXDMJL82

LFXDMJMO06
LFXDMAY08
LFXDMAYO09
LFXDMAY10
LFXDMAY11
LFXDMAY12
LFXDMAY13
LFXDMAY14
LFXDMAY15
LFXDMAY16
LFXDMAY17
LFXDMAY18
LFXDMAY19
LFXDMAY20
LFXDMAY21
LFXDMAY22
LFXDMAY23
LFXDMAY24
LFXDMAY25
LFXDMAY26
LFXDMIJM30
LFXDMIM54
LFXDMIM78
LFXDMINO2

LFXDMAY29
LFXDMAY30
LFXDMAY31
LFXDMAY32
LFXDMAY33
LFXDMAY34
LFXDMAY35
LFXDMAY36
LFXDMAY37

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

o/w non-deliverable forwards
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

67

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAY38
LFXDMAY39
LFXDMAY40
LFXDMAY41
LFXDMAY42
LFXDMAY43
LFXDMAY44
LFXDMAY45
LFXDMAY46
LFXDMAY47
LFXDMAY48
LFXDMAY49
LFXDMAY50
LFXDMAY51
LFXDMAY52
LFXDMAY53
LFXDMAY54
LFXDMAY55
LFXDMAY56
LFXDMAY57
LFXDMAY58
LFXDMAY59
LFXDMAY60
LFXDMAY61
LFXDMAY62
LFXDMAY63
LFXDMAY64
LFXDMAY65
LFXDMJL35

LFXDMIJL59

LFXDMJL83

LFXDMJMO7
LFXDMAY68
LFXDMAY69
LFXDMAY70
LFXDMAY71
LFXDMAY72
LFXDMAY73
LFXDMAY74
LFXDMAY75
LFXDMAY76
LFXDMAY77

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAY78
LFXDMAY79
LFXDMAY80
LFXDMAY81
LFXDMAY82
LFXDMAY83
LFXDMAY84
LFXDMAY85
LFXDMAY86
LFXDMJM31
LFXDMJM55
LFXDMIM79
LFXDMJNO3

LFXDMAY89
LFXDMAY90
LFXDMAY91
LFXDMAY92
LFXDMAY93
LFXDMAY94
LFXDMAY95
LFXDMAY96
LFXDMAY97
LFXDMAY98
LFXDMAY99
LFXDMAZ00
LFXDMAZ01
LFXDMAZ02
LFXDMAZ03
LFXDMAZ04
LFXDMAZ05
LFXDMAZ06
LFXDMAZ07
LFXDMAZ08
LFXDMAZ09
LFXDMAZ10
LFXDMAZ11
LFXDMAZ12
LFXDMAZ13
LFXDMAZ14
LFXDMAZ15
LFXDMAZ16
LFXDMAZ17

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAZ18
LFXDMAZ19
LFXDMAZ20
LFXDMAZ21
LFXDMAZ22
LFXDMAZ23
LFXDMAZ24
LFXDMAZ25
LFXDMJL36
LFXDMJL60
LFXDMJL84
LFXDMJMO08
LFXDMAZ28
LFXDMAZ29
LFXDMAZ30
LFXDMAZ31
LFXDMAZ32
LFXDMAZ33
LFXDMAZ34
LFXDMAZ35
LFXDMAZ36
LFXDMAZ37
LFXDMAZ38
LFXDMAZ39
LFXDMAZ40
LFXDMAZ41
LFXDMAZ42
LFXDMAZ43
LFXDMAZ44
LFXDMAZ45
LFXDMAZ46
LFXDMJM32
LFXDMJM56
LFXDMJM80
LFXDMINO4
LFXDMAZ49
LFXDMAZ50
LFXDMAZ51
LFXDMAZ52
LFXDMAZ53
LFXDMAZ54
LFXDMAZ55

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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undistributed
with non-financial customers

local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAZ56
LFXDMAZ57
LFXDMAZ58
LFXDMAZ59
LFXDMAZ60
LFXDMAZ61
LFXDMAZ62
LFXDMAZ63
LFXDMAZ64
LFXDMAZ65
LFXDMAZ66
LFXDMAZ67
LFXDMAZ68
LFXDMAZ69
LFXDMAZ70
LFXDMAZ71
LFXDMAZ72
LFXDMAZ73
LFXDMAZ74
LFXDMAZ75
LFXDMAZ76
LFXDMAZ77
LFXDMAZ78
LFXDMAZ79
LFXDMAZ80
LFXDMAZ81
LFXDMAZ82
LFXDMAZS83
LFXDMAZ84
LFXDMAZS85
LFXDMJL37

LFXDMJL61

LFXDMJL85

LFXDMJMO09
LFXDMAZ88
LFXDMAZ89
LFXDMAZ90
LFXDMAZ91
LFXDMAZ92
LFXDMAZ93
LFXDMAZ94
LFXDMAZ95

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMAZ96
LFXDMAZ97
LFXDMAZ98
LFXDMAZ99
LFXDMBAOO
LFXDMBAO1
LFXDMBAO2
LFXDMBAO3
LFXDMBAO4
LFXDMBAOS5
LFXDMBAO6
LFXDMJM33
LFXDMJM57
LFXDMJM81
LFXDMINO5
LFXDMBAOQ9
LFXDMBA10
LFXDMBA11
LFXDMBA12
LFXDMBA13
LFXDMBA14
LFXDMBA15
LFXDMBA16
LFXDMBA17
LFXDMBA18
LFXDMBA19
LFXDMBA20
LFXDMBA21
LFXDMBA22
LFXDMBA23
LFXDMBA24
LFXDMBA25
LFXDMBA26
LFXDMBA27
LFXDMBA28
LFXDMBA29
LFXDMBA30
LFXDMBA31
LFXDMBA32
LFXDMBA33
LFXDMBA34
LFXDMBA35

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBA36
LFXDMBA37
LFXDMBA38
LFXDMBA39
LFXDMBA40
LFXDMBA41
LFXDMBA42
LFXDMBA43
LFXDMBA44
LFXDMBAA45
LFXDMJL38

LFXDMJL62

LFXDMJL86

LFXDMIM10
LFXDMBA48
LFXDMBA49
LFXDMBAS50
LFXDMBA51
LFXDMBA52
LFXDMBAS53
LFXDMBA54
LFXDMBAS55
LFXDMBAS56
LFXDMBA57
LFXDMBAS58
LFXDMBA59
LFXDMBAG0
LFXDMBA61
LFXDMBAG62
LFXDMBAG63
LFXDMBAG64
LFXDMBAG65
LFXDMBAG66
LFXDMIM34
LFXDMJM58
LFXDMJM82
LFXDMINO6
LFXDMBAG69
LFXDMBA70
LFXDMBA71
LFXDMBA72
LFXDMBA73

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

73

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBA74
LFXDMBA75
LFXDMBA76
LFXDMBA77
LFXDMBA78
LFXDMBA79
LFXDMBAS8O
LFXDMBAS81
LFXDMBAS82
LFXDMBAS83
LFXDMBAS84
LFXDMBAS85
LFXDMBAS86
LFXDMBAS87
LFXDMBAS88
LFXDMBAS89
LFXDMBA90
LFXDMBA91
LFXDMBA92
LFXDMBA93
LFXDMBA94
LFXDMBAS95
LFXDMBA96
LFXDMBA97
LFXDMBA98
LFXDMBA99
LFXDMBBOO
LFXDMBBO1
LFXDMBBO02
LFXDMBBO3
LFXDMBB04
LFXDMBBO5
LFXDMJL39

LFXDMJL63

LFXDMJL87

LFXDMIM11
LFXDMBBO08
LFXDMBBO09
LFXDMBB10
LFXDMBB11
LFXDMBB12
LFXDMBB13

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

74

cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBB14
LFXDMBB15
LFXDMBB16
LFXDMBB17
LFXDMBB18
LFXDMBB19
LFXDMBB20
LFXDMBB21
LFXDMBB22
LFXDMBB23
LFXDMBB24
LFXDMBB25
LFXDMBB26
LFXDMJM35
LFXDMJM59
LFXDMJM83
LFXDMINO7
LFXDMBB29
LFXDMBB30
LFXDMBB31
LFXDMBB32
LFXDMBB33
LFXDMBB34
LFXDMBB35
LFXDMBB36
LFXDMBB37
LFXDMBB38
LFXDMBB39
LFXDMBB40
LFXDMBB41
LFXDMBB42
LFXDMBB43
LFXDMBB44
LFXDMBB45
LFXDMBB46
LFXDMBB47
LFXDMBB48
LFXDMBB49
LFXDMBB50
LFXDMBB51
LFXDMBB52
LFXDMBB53

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBB54
LFXDMBB55
LFXDMBB56
LFXDMBB57
LFXDMBB58
LFXDMBB59
LFXDMBB60
LFXDMBB61
LFXDMBB62
LFXDMBB63
LFXDMBB64
LFXDMBB65
LFXDMJL40

LFXDMJL64

LFXDMJL88

LFXDMIM12
LFXDMBB68
LFXDMBB69
LFXDMBB70
LFXDMBB71
LFXDMBB72
LFXDMBB73
LFXDMBB74
LFXDMBB75
LFXDMBB76
LFXDMBB77
LFXDMBB78
LFXDMBB79
LFXDMBB80
LFXDMBB81
LFXDMBB82
LFXDMBB83
LFXDMBB84
LFXDMBB85
LFXDMBB86
LFXDMJM36
LFXDMIJM60
LFXDMJM84
LFXDMJNO8
LFXDMBB89
LFXDMBBS0
LFXDMBB91

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

76

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBB92
LFXDMBB93
LFXDMBB94
LFXDMBBS5
LFXDMBBSY6
LFXDMBBS7
LFXDMBB98
LFXDMBB99
LFXDMBCOO0
LFXDMBCO1
LFXDMBCO02
LFXDMBCO03
LFXDMBCO04
LFXDMBCO5
LFXDMBCO06
LFXDMBCO7
LFXDMBCO08
LFXDMBCO09
LFXDMBC10
LFXDMBC11
LFXDMBC12
LFXDMBC13
LFXDMBC14
LFXDMBC15
LFXDMBC16
LFXDMBC17
LFXDMBC18
LFXDMBC19
LFXDMBC20
LFXDMBC21
LFXDMBC22
LFXDMBC23
LFXDMBC24
LFXDMBC25
LFXDMJL41

LFXDMIL65

LFXDMJL89

LFXDMJM13
LFXDMBC28
LFXDMBC29
LFXDMBC30
LFXDMBC31

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBC32
LFXDMBC33
LFXDMBC34
LFXDMBC35
LFXDMBC36
LFXDMBC37
LFXDMBC38
LFXDMBC39
LFXDMBC40
LFXDMBC41
LFXDMBC42
LFXDMBC43
LFXDMBC44
LFXDMBC45
LFXDMBC46
LFXDMIM37
LFXDMJM61
LFXDMJM85
LFXDMJNOS
LFXDMBC49
LFXDMBC50
LFXDMBC51
LFXDMBC52
LFXDMBC53
LFXDMBC54
LFXDMBC55
LFXDMBC56
LFXDMBC57
LFXDMBC58
LFXDMBC59
LFXDMBC60
LFXDMBC61
LFXDMBC62
LFXDMBC63
LFXDMBC64
LFXDMBC65
LFXDMBC66
LFXDMBC67
LFXDMBC68
LFXDMBC69
LFXDMBC70
LFXDMBC71

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBC72
LFXDMBC73
LFXDMBC74
LFXDMBC75
LFXDMBC76
LFXDMBC77
LFXDMBC78
LFXDMBC79
LFXDMBC80
LFXDMBC81
LFXDMBC82
LFXDMBC83
LFXDMBC84
LFXDMBC85
LFXDMBC86
LFXDMJL42

LFXDMJL66

LFXDMJL9S0

LFXDMIM14
LFXDMBC89
LFXDMBC90
LFXDMBC91
LFXDMBC92
LFXDMBC93
LFXDMBC94
LFXDMBC95
LFXDMBC96
LFXDMBC97
LFXDMBC98
LFXDMBC99
LFXDMBDOO
LFXDMBDO1
LFXDMBDO2
LFXDMBDO3
LFXDMBDO04
LFXDMBDO5
LFXDMBDO06
LFXDMBDO7
LFXDMJM38
LFXDMJM62
LFXDMJM86
LFXDMIN10

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

o/w non-deliverable forwards
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS

79

cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered

o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months

over six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBD10
LFXDMBD11
LFXDMBD12
LFXDMBD13
LFXDMBD14
LFXDMBD15
LFXDMBD16
LFXDMBD17
LFXDMBD18
LFXDMBD19
LFXDMBD20
LFXDMBD21
LFXDMBD22
LFXDMBD23
LFXDMBD24
LFXDMBD25
LFXDMBD26
LFXDMBD27
LFXDMBD28
LFXDMBD29
LFXDMBD30
LFXDMBD31
LFXDMBD32
LFXDMBD33
LFXDMBD34
LFXDMBD35
LFXDMBD36
LFXDMBD37
LFXDMBD38
LFXDMBD39
LFXDMBD40
LFXDMBDA41
LFXDMBD42
LFXDMBD43
LFXDMBD44
LFXDMBDA45
LFXDMBD46
LFXDMBD47
LFXDMJL43

LFXDMIL67

LFXDMJL91

LFXDMJM15

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

o/w non-deliverable forwards

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
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with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBD50
LFXDMBD51
LFXDMBD52
LFXDMBD53
LFXDMBD54
LFXDMBD55
LFXDMBD56
LFXDMBD57
LFXDMBD58
LFXDMBD59
LFXDMBD60
LFXDMBD61
LFXDMBD62
LFXDMBD63
LFXDMBD64
LFXDMBD65
LFXDMBD66
LFXDMBD67
LFXDMBD68
LFXDMJM39
LFXDMJM63
LFXDMJM87
LFXDMIN11
LFXDMBD71
LFXDMBD72
LFXDMBD73
LFXDMBD74
LFXDMBD75
LFXDMBD76
LFXDMBD77
LFXDMBD78
LFXDMBD79
LFXDMBD80
LFXDMBD81
LFXDMBD82
LFXDMBD83
LFXDMBD84
LFXDMBD85
LFXDMBD86
LFXDMBD87
LFXDMBD88
LFXDMBD89

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

81

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBD90
LFXDMBD91
LFXDMBD92
LFXDMBD93
LFXDMBD94
LFXDMBD95
LFXDMBD96
LFXDMBD97
LFXDMBD98
LFXDMBD99
LFXDMBEOO
LFXDMBEO1
LFXDMBEO2
LFXDMBEO3
LFXDMBEO4
LFXDMBEO5
LFXDMBEO6
LFXDMBEOQO7
LFXDMBEO8
LFXDMJL44

LFXDMJL68

LFXDMJL92

LFXDMJM16
LFXDMBE11
LFXDMBE12
LFXDMBE13
LFXDMBE14
LFXDMBE15
LFXDMBE16
LFXDMBE17
LFXDMBE18
LFXDMBE19
LFXDMBE20
LFXDMBE21
LFXDMBE22
LFXDMBE23
LFXDMBE24
LFXDMBE25
LFXDMBE26
LFXDMBE27
LFXDMBE28
LFXDMBE29

A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2
A2

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
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local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
o/w non-deliverable forwards
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJM40
LFXDMIM64
LFXDMJM88
LFXDMIN12

Line Identifier
LFXDMBE32
LFXDMBE33
LFXDMBE34
LFXDMBE35
LFXDMBE36
LFXDMBE37
LFXDMBE38
LFXDMBE39
LFXDMBE40
LFXDMBE41
LFXDMBE42
LFXDMBE43
LFXDMBE44
LFXDMBE45
LFXDMBE46
LFXDMBE47
LFXDMBE48
LFXDMBE49
LFXDMBES50
LFXDMBES51
LFXDMBES52
LFXDMBES3
LFXDMBES54
LFXDMBES5
LFXDMBES56
LFXDMBES7
LFXDMBES58
LFXDMBES59
LFXDMBEG60
LFXDMBEG61
LFXDMBEG62
LFXDMBE63
LFXDMBEG64
LFXDMBE65
LFXDMBEG66

A2
A2
A2
A2

Table
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS

Description

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

83

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS

o/w prime brokered

10
10
10
10

Max Size
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBE67
LFXDMBE68
LFXDMIN13
LFXDMIN51
LFXDMJN89
LFXDMJP27

LFXDMBE71
LFXDMBE72
LFXDMBE73
LFXDMBE74
LFXDMBE75
LFXDMBE76
LFXDMBE77
LFXDMBE78
LFXDMBE79
LFXDMBES8O
LFXDMBES81
LFXDMBES82
LFXDMBES83
LFXDMBES84
LFXDMBES85
LFXDMBES86
LFXDMBES&7
LFXDMBES88
LFXDMBES89
LFXDMJP65

LFXDMJQO03
LFXDMJQ41
LFXDMJQ79
LFXDMBE92
LFXDMBE93
LFXDMBE94
LFXDMBE95
LFXDMBES6
LFXDMBES7
LFXDMBES8
LFXDMBE99
LFXDMBFOO
LFXDMBFO1
LFXDMBFO02
LFXDMBFO03
LFXDMBF04

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

84

o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBFO5
LFXDMBF06
LFXDMBFO7
LFXDMBFO08
LFXDMBF09
LFXDMBF10
LFXDMBF11
LFXDMBF12
LFXDMBF13
LFXDMBF14
LFXDMBF15
LFXDMBF16
LFXDMBF17
LFXDMBF18
LFXDMBF19
LFXDMBF20
LFXDMBF21
LFXDMBF22
LFXDMBF23
LFXDMBF24
LFXDMBF25
LFXDMBF26
LFXDMBF27
LFXDMBF28
LFXDMIN14
LFXDMIN52
LFXDMINSO
LFXDMJP28
LFXDMBF31
LFXDMBF32
LFXDMBF33
LFXDMBF34
LFXDMBF35
LFXDMBF36
LFXDMBF37
LFXDMBF38
LFXDMBF39
LFXDMBF40
LFXDMBF41
LFXDMBF42
LFXDMBF43
LFXDMBF44

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBF45
LFXDMBF46
LFXDMBF47
LFXDMBF48
LFXDMBF49
LFXDMJP66
LFXDMJQO04
LFXDMJQA42
LFXDMJQ80
LFXDMBF52
LFXDMBF53
LFXDMBF54
LFXDMBF55
LFXDMBF56
LFXDMBF57
LFXDMBF58
LFXDMBF59
LFXDMBF60
LFXDMBF61
LFXDMBF62
LFXDMBF63
LFXDMBF64
LFXDMBF65
LFXDMBF66
LFXDMBF67
LFXDMBF68
LFXDMBF69
LFXDMBF70
LFXDMBF71
LFXDMBF72
LFXDMBF73
LFXDMBF74
LFXDMBF75
LFXDMBF76
LFXDMBF77
LFXDMBF78
LFXDMBF79
LFXDMBF80
LFXDMBF81
LFXDMBF82
LFXDMBF83
LFXDMBF84

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

86

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBF85
LFXDMBF86
LFXDMBF87
LFXDMBF88
LFXDMIN15

LFXDMIN53

LFXDMIN91

LFXDMJP29

LFXDMBF91
LFXDMBF92
LFXDMBF93
LFXDMBF94
LFXDMBF95
LFXDMBF96
LFXDMBF97
LFXDMBF98
LFXDMBF99
LFXDMBGOO
LFXDMBGO1
LFXDMBGO2
LFXDMBGO3
LFXDMBG04
LFXDMBGO5
LFXDMBGO6
LFXDMBGO7
LFXDMBGO8
LFXDMBGO9
LFXDMJP67

LFXDMJQO5

LFXDMJQ43

LFXDMJQ81

LFXDMBG12
LFXDMBG13
LFXDMBG14
LFXDMBG15
LFXDMBG16
LFXDMBG17
LFXDMBG18
LFXDMBG19
LFXDMBG20
LFXDMBG21
LFXDMBG22

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

87

TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBG23
LFXDMBG24
LFXDMBG25
LFXDMBG26
LFXDMBG27
LFXDMBG28
LFXDMBG29
LFXDMBG30
LFXDMBG31
LFXDMBG32
LFXDMBG33
LFXDMBG34
LFXDMBG35
LFXDMBG36
LFXDMBG37
LFXDMBG38
LFXDMBG39
LFXDMBG40
LFXDMBG41
LFXDMBG42
LFXDMBG43
LFXDMBG44
LFXDMBG45
LFXDMBG46
LFXDMBG47
LFXDMBG48
LFXDMIN16

LFXDMIN54

LFXDMIN92

LFXDMJP30

LFXDMBG51
LFXDMBG52
LFXDMBG53
LFXDMBG54
LFXDMBG55
LFXDMBG56
LFXDMBG57
LFXDMBG58
LFXDMBG59
LFXDMBG60
LFXDMBG61
LFXDMBG62

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

88

undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBG63
LFXDMBG64
LFXDMBG65
LFXDMBG66
LFXDMBG67
LFXDMBG68
LFXDMBG69
LFXDMJP68

LFXDMJQO6
LFXDMJQ44
LFXDMJQ82
LFXDMBG72
LFXDMBG73
LFXDMBG74
LFXDMBG75
LFXDMBG76
LFXDMBG77
LFXDMBG78
LFXDMBG79
LFXDMBG80
LFXDMBG81
LFXDMBG82
LFXDMBGS83
LFXDMBG84
LFXDMBG85
LFXDMBG86
LFXDMBG87
LFXDMBG88
LFXDMBG89
LFXDMBG90
LFXDMBG91
LFXDMBG92
LFXDMBG93
LFXDMBG94
LFXDMBG95
LFXDMBG96
LFXDMBG97
LFXDMBG98
LFXDMBG99
LFXDMBHO0
LFXDMBHO1
LFXDMBHO02

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

89

with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBHO3
LFXDMBHO04
LFXDMBHO5
LFXDMBHO06
LFXDMBHO7
LFXDMBHO08
LFXDMIN17

LFXDMIN55

LFXDMJN93

LFXDMJP31

LFXDMBH11
LFXDMBH12
LFXDMBH13
LFXDMBH14
LFXDMBH15
LFXDMBH16
LFXDMBH17
LFXDMBH18
LFXDMBH19
LFXDMBH20
LFXDMBH21
LFXDMBH22
LFXDMBH23
LFXDMBH24
LFXDMBH25
LFXDMBH26
LFXDMBH27
LFXDMBH28
LFXDMBH29
LFXDMJP69

LFXDMJQO7
LFXDMJQA45

LFXDMJQ83

LFXDMBH32
LFXDMBH33
LFXDMBH34
LFXDMBH35
LFXDMBH36
LFXDMBH37
LFXDMBH38
LFXDMBH39
LFXDMBH40

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBHA41
LFXDMBH42
LFXDMBH43
LFXDMBH44
LFXDMBH45
LFXDMBH46
LFXDMBHA47
LFXDMBH48
LFXDMBH49
LFXDMBH50
LFXDMBH51
LFXDMBH52
LFXDMBH53
LFXDMBH54
LFXDMBH55
LFXDMBH56
LFXDMBH57
LFXDMBH58
LFXDMBH59
LFXDMBH60
LFXDMBH61
LFXDMBH®62
LFXDMBH63
LFXDMBH64
LFXDMBH®65
LFXDMBHG66
LFXDMBHG67
LFXDMBH®68
LFXDMJN18
LFXDMIN56
LFXDMIN94
LFXDMJP32

LFXDMBH71
LFXDMBH72
LFXDMBH73
LFXDMBH74
LFXDMBH75
LFXDMBH76
LFXDMBH77
LFXDMBH78
LFXDMBH79
LFXDMBH80

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBH81
LFXDMBHS82
LFXDMBH83
LFXDMBH84
LFXDMBHS85
LFXDMBH86
LFXDMBH87
LFXDMBHS88
LFXDMBH89
LFXDMJP70
LFXDMJQO08
LFXDMJQ46
LFXDMJQ84
LFXDMBH92
LFXDMBH93
LFXDMBH94
LFXDMBH95
LFXDMBH96
LFXDMBH97
LFXDMBH98
LFXDMBH99
LFXDMBJO0O
LFXDMBJO1
LFXDMBJ02
LFXDMBJO3
LFXDMBJO04
LFXDMBJO5
LFXDMBJO06
LFXDMBJO7
LFXDMBJO08
LFXDMBJ09
LFXDMBJ10
LFXDMBJ11
LFXDMBJ12
LFXDMBJ13
LFXDMBJ14
LFXDMBJ15
LFXDMBJ16
LFXDMBJ17
LFXDMBJ18
LFXDMBJ19
LFXDMBJ20

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBJ21
LFXDMBJ22
LFXDMBJ23
LFXDMBJ24
LFXDMBJ25
LFXDMBJ26
LFXDMBJ27
LFXDMBJ28
LFXDMIN19
LFXDMIN57
LFXDMIN95
LFXDMJP33
LFXDMBJ31
LFXDMBJ32
LFXDMBJ33
LFXDMBJ34
LFXDMBJ35
LFXDMBJ36
LFXDMBJ37
LFXDMBJ38
LFXDMBJ39
LFXDMBJ40
LFXDMBJ41
LFXDMBJ42
LFXDMBJ43
LFXDMBJ44
LFXDMBJ45
LFXDMBJ46
LFXDMBJ47
LFXDMBJ48
LFXDMBJ49
LFXDMJP71
LFXDMJQO09
LFXDMJQ47
LFXDMJQ85
LFXDMBJ52
LFXDMBJ53
LFXDMBJ54
LFXDMBJ55
LFXDMBJ56
LFXDMBJ57
LFXDMBJ58

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

93

undistributed
with non-financial customers

local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBJ59
LFXDMBJ60
LFXDMBJ61
LFXDMBJ62
LFXDMBJ63
LFXDMBJ64
LFXDMBJ65
LFXDMBJ66
LFXDMBJ67
LFXDMBJ68
LFXDMBJ69
LFXDMBJ70
LFXDMBJ71
LFXDMBJ72
LFXDMBJ73
LFXDMBJ74
LFXDMBJ75
LFXDMBJ76
LFXDMBJ77
LFXDMBJ78
LFXDMBJ79
LFXDMBJ8O0
LFXDMBJ81
LFXDMBJ82
LFXDMBJ83
LFXDMBJ84
LFXDMBJ85
LFXDMBJ86
LFXDMBJ87
LFXDMBJ88
LFXDMIN20
LFXDMJN58
LFXDMIN96
LFXDMJP34
LFXDMBJ91
LFXDMBJ92
LFXDMBJ93
LFXDMBJ94
LFXDMBJ95
LFXDMBJ96
LFXDMBJ97
LFXDMBJ98

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

94

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBJ99

LFXDMBKOO0
LFXDMBKO1
LFXDMBKO02
LFXDMBKO03
LFXDMBKO04
LFXDMBKO5
LFXDMBKO6
LFXDMBKO7
LFXDMBKO08
LFXDMBKO09
LFXDMJP72

LFXDMJQ10
LFXDMJQ48
LFXDMJQ86
LFXDMBK12
LFXDMBK13
LFXDMBK14
LFXDMBK15
LFXDMBK16
LFXDMBK17
LFXDMBK18
LFXDMBK19
LFXDMBK20
LFXDMBK21
LFXDMBK22
LFXDMBK23
LFXDMBK24
LFXDMBK25
LFXDMBK26
LFXDMBK27
LFXDMBK28
LFXDMBK29
LFXDMBK30
LFXDMBK31
LFXDMBK32
LFXDMBK33
LFXDMBK34
LFXDMBK35
LFXDMBK36
LFXDMBK37
LFXDMBK38

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBK39
LFXDMBK40
LFXDMBK41
LFXDMBK42
LFXDMBK43
LFXDMBK44
LFXDMBK45
LFXDMBK46
LFXDMBK47
LFXDMBK48
LFXDMIN21
LFXDMIN59
LFXDMIN97
LFXDMJP35

LFXDMBK51
LFXDMBK52
LFXDMBK53
LFXDMBK54
LFXDMBK55
LFXDMBK56
LFXDMBK57
LFXDMBK58
LFXDMBK59
LFXDMBK60
LFXDMBK61
LFXDMBK62
LFXDMBK63
LFXDMBK64
LFXDMBK65
LFXDMBK66
LFXDMBK67
LFXDMBK68
LFXDMBK69
LFXDMJP73

LFXDMJQ11
LFXDMJQ49
LFXDMJQ87
LFXDMBK72
LFXDMBK73
LFXDMBK74
LFXDMBK75
LFXDMBK76

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

96

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBK77
LFXDMBK78
LFXDMBK79
LFXDMBKS80
LFXDMBK81
LFXDMBK82
LFXDMBK83
LFXDMBK84
LFXDMBK85
LFXDMBK86
LFXDMBK87
LFXDMBK88
LFXDMBK89
LFXDMBK90
LFXDMBK91
LFXDMBK92
LFXDMBK93
LFXDMBK94
LFXDMBK95
LFXDMBK96
LFXDMBK97
LFXDMBK98
LFXDMBK99
LFXDMBLOO
LFXDMBLO1
LFXDMBLO2
LFXDMBLO3
LFXDMBLO4
LFXDMBLO5
LFXDMBLO6
LFXDMBLO7
LFXDMBLOS8
LFXDMIN22
LFXDMIN60
LFXDMJN98
LFXDMJP36

LFXDMBL11
LFXDMBL12
LFXDMBL13
LFXDMBL14
LFXDMBL15
LFXDMBL16

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBL17
LFXDMBL18
LFXDMBL19
LFXDMBL20
LFXDMBL21
LFXDMBL22
LFXDMBL23
LFXDMBL24
LFXDMBL25
LFXDMBL26
LFXDMBL27
LFXDMBL28
LFXDMBL29
LFXDMJP74
LFXDMJQ12
LFXDMJQS50
LFXDMJQ88
LFXDMBL32
LFXDMBL33
LFXDMBL34
LFXDMBL35
LFXDMBL36
LFXDMBL37
LFXDMBL38
LFXDMBL39
LFXDMBL40
LFXDMBL41
LFXDMBL42
LFXDMBL43
LFXDMBL44
LFXDMBL45
LFXDMBL46
LFXDMBL47
LFXDMBL48
LFXDMBL49
LFXDMBL50
LFXDMBL51
LFXDMBL52
LFXDMBL53
LFXDMBL54
LFXDMBL55
LFXDMBL56

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBL57
LFXDMBL58
LFXDMBL59
LFXDMBL60
LFXDMBL61
LFXDMBL62
LFXDMBL63
LFXDMBL64
LFXDMBL65
LFXDMBL66
LFXDMBL67
LFXDMBL68
LFXDMIN23
LFXDMIN61
LFXDMIN99
LFXDMJP37
LFXDMBL71
LFXDMBL72
LFXDMBL73
LFXDMBL74
LFXDMBL75
LFXDMBL76
LFXDMBL77
LFXDMBL78
LFXDMBL79
LFXDMBLS80
LFXDMBL81
LFXDMBL82
LFXDMBL83
LFXDMBL84
LFXDMBL85
LFXDMBL86
LFXDMBL87
LFXDMBL88
LFXDMBL89
LFXDMJP75
LFXDMJQ13
LFXDMJQ51
LFXDMJQ89
LFXDMBL92
LFXDMBL93
LFXDMBL94

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT
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institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBL95

LFXDMBL96

LFXDMBL97

LFXDMBL98

LFXDMBL99

LFXDMBMOO
LFXDMBMO1
LFXDMBMO02
LFXDMBMO3
LFXDMBMO04
LFXDMBMO5
LFXDMBMO06
LFXDMBMO7
LFXDMBMO08
LFXDMBMO9
LFXDMBM10
LFXDMBM11
LFXDMBM12
LFXDMBM13
LFXDMBM14
LFXDMBM15
LFXDMBM16
LFXDMBM17
LFXDMBM18
LFXDMBM19
LFXDMBM20
LFXDMBM21
LFXDMBM22
LFXDMBM23
LFXDMBM24
LFXDMBM25
LFXDMBM26
LFXDMBM27
LFXDMBM28
LFXDMIN24

LFXDMIN62

LFXDMJPOO

LFXDMJP38

LFXDMBM31
LFXDMBM32
LFXDMBM33
LFXDMBM34

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

100

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBM35
LFXDMBM36
LFXDMBM37
LFXDMBM38
LFXDMBM39
LFXDMBM40
LFXDMBM41
LFXDMBM42
LFXDMBM43
LFXDMBM44
LFXDMBM45
LFXDMBM46
LFXDMBM47
LFXDMBM48
LFXDMBM49
LFXDMBM50
LFXDMJP76

LFXDMJQ14

LFXDMJQ52

LFXDMJQSO

LFXDMBMS53
LFXDMBM54
LFXDMBMS55
LFXDMBM56
LFXDMBM57
LFXDMBM58
LFXDMBM59
LFXDMBM60
LFXDMBM61
LFXDMBM62
LFXDMBM63
LFXDMBM64
LFXDMBM65
LFXDMBM66
LFXDMBM67
LFXDMBM68
LFXDMBM69
LFXDMBM?70
LFXDMBM71
LFXDMBM72
LFXDMBM73
LFXDMBM74

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one year
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBM75
LFXDMBM76
LFXDMBM77
LFXDMBM78
LFXDMBM79
LFXDMBM80
LFXDMBMS81
LFXDMBM82
LFXDMBMS83
LFXDMBM84
LFXDMBMS85
LFXDMBM86
LFXDMBM87
LFXDMBMS88
LFXDMIN25

LFXDMIN63

LFXDMJPO1

LFXDMJP39

LFXDMBM91
LFXDMBM92
LFXDMBM93
LFXDMBM94
LFXDMBM95
LFXDMBM©96
LFXDMBM97
LFXDMBM©98
LFXDMBM99
LFXDMBNOO
LFXDMBNO1
LFXDMBNO2
LFXDMBNO3
LFXDMBNO4
LFXDMBNO5
LFXDMBNO6
LFXDMBNO7
LFXDMBNO8
LFXDMBNO9
LFXDMIJP77

LFXDMJQ15

LFXDMJQ53

LFXDMJQ91

LFXDMBN12

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT
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cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBN13
LFXDMBN14
LFXDMBN15
LFXDMBN16
LFXDMBN17
LFXDMBN18
LFXDMBN19
LFXDMBN20
LFXDMBN21
LFXDMBN22
LFXDMBN23
LFXDMBN24
LFXDMBN25
LFXDMBN26
LFXDMBN27
LFXDMBN28
LFXDMBN29
LFXDMBN30
LFXDMBN31
LFXDMBN32
LFXDMBN33
LFXDMBN34
LFXDMBN35
LFXDMBN36
LFXDMBN37
LFXDMBN38
LFXDMBN39
LFXDMBN40
LFXDMBN41
LFXDMBN42
LFXDMBN43
LFXDMBN44
LFXDMBN45
LFXDMBN46
LFXDMBN47
LFXDMBN48
LFXDMIN26

LFXDMIN64

LFXDMJPO2

LFXDMJP40

LFXDMBN51
LFXDMBN52

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBN53
LFXDMBN54
LFXDMBN55
LFXDMBN56
LFXDMBN57
LFXDMBN58
LFXDMBN59
LFXDMBN60
LFXDMBN61
LFXDMBN62
LFXDMBN63
LFXDMBN64
LFXDMBN65
LFXDMBN66
LFXDMBN67
LFXDMBN68
LFXDMBN69
LFXDMJP78

LFXDMJQ16

LFXDMJQ54

LFXDMJQ92

LFXDMBN72
LFXDMBN73
LFXDMBN74
LFXDMBN75
LFXDMBN76
LFXDMBN77
LFXDMBN78
LFXDMBN79
LFXDMBNS80
LFXDMBN81
LFXDMBN82
LFXDMBN83
LFXDMBN84
LFXDMBN85
LFXDMBN86
LFXDMBN87
LFXDMBN88
LFXDMBN8&9
LFXDMBNS0O
LFXDMBN91
LFXDMBN92

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBN9S3
LFXDMBN94
LFXDMBNS5
LFXDMBNS6
LFXDMBNS7
LFXDMBNS8
LFXDMBN99
LFXDMBPOO
LFXDMBPO1
LFXDMBPO02
LFXDMBPO3
LFXDMBP04
LFXDMBPO5
LFXDMBPO06
LFXDMBPO7
LFXDMBPO08
LFXDMIN27

LFXDMIN65

LFXDMJPO3

LFXDMJP41

LFXDMBP11
LFXDMBP12
LFXDMBP13
LFXDMBP14
LFXDMBP15
LFXDMBP16
LFXDMBP17
LFXDMBP18
LFXDMBP19
LFXDMBP20
LFXDMBP21
LFXDMBP22
LFXDMBP23
LFXDMBP24
LFXDMBP25
LFXDMBP26
LFXDMBP27
LFXDMBP28
LFXDMBP29
LFXDMJP79

LFXDMJQ17
LFXDMJQ55

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
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with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJQ93
LFXDMBP32
LFXDMBP33
LFXDMBP34
LFXDMBP35
LFXDMBP36
LFXDMBP37
LFXDMBP38
LFXDMBP39
LFXDMBP40
LFXDMBP41
LFXDMBP42
LFXDMBP43
LFXDMBP44
LFXDMBP45
LFXDMBP46
LFXDMBP47
LFXDMBP48
LFXDMBP49
LFXDMBP50
LFXDMBP51
LFXDMBP52
LFXDMBP53
LFXDMBP54
LFXDMBP55
LFXDMBP56
LFXDMBP57
LFXDMBP58
LFXDMBP59
LFXDMBP60
LFXDMBP61
LFXDMBP62
LFXDMBP63
LFXDMBP64
LFXDMBP65
LFXDMBP66
LFXDMBP67
LFXDMBP68
LFXDMJN28
LFXDMIN66
LFXDMJP0O4

LFXDMJP42

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

MATURITIES FOREIGN EXCHANGE SWAPS

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
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over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBP71
LFXDMBP72
LFXDMBP73
LFXDMBP74
LFXDMBP75
LFXDMBP76
LFXDMBP77
LFXDMBP78
LFXDMBP79
LFXDMBP80
LFXDMBP81
LFXDMBP82
LFXDMBP83
LFXDMBP84
LFXDMBP85
LFXDMBP86
LFXDMBP87
LFXDMBP88
LFXDMBP89
LFXDMJP80

LFXDMJQ18

LFXDMJQ56

LFXDMJQS4

LFXDMBP92
LFXDMBP93
LFXDMBP94
LFXDMBP95
LFXDMBP96
LFXDMBP97
LFXDMBP98
LFXDMBP99
LFXDMBQOO
LFXDMBQO1
LFXDMBQO2
LFXDMBQO3
LFXDMBQO4
LFXDMBQO5
LFXDMBQO6
LFXDMBQO7
LFXDMBQO8
LFXDMBQO9
LFXDMBQ10

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
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with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBQ11
LFXDMBQ12
LFXDMBQ13
LFXDMBQ14
LFXDMBQ15
LFXDMBQ16
LFXDMBQ17
LFXDMBQ18
LFXDMBQ19
LFXDMBQ20
LFXDMBQ21
LFXDMBQ22
LFXDMBQ23
LFXDMBQ24
LFXDMBQ25
LFXDMBQ26
LFXDMBQ27
LFXDMBQ28
LFXDMJN29

LFXDMING67

LFXDMJPO5

LFXDMJP43

LFXDMBQ31
LFXDMBQ32
LFXDMBQ33
LFXDMBQ34
LFXDMBQ35
LFXDMBQ36
LFXDMBQ37
LFXDMBQ38
LFXDMBQ39
LFXDMBQ40
LFXDMBQ41
LFXDMBQ42
LFXDMBQ43
LFXDMBQ44
LFXDMBQ45
LFXDMBQ46
LFXDMBQ47
LFXDMBQ48
LFXDMBQ49
LFXDMJP81

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
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local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXbMJQ19

LFXDMJQ57

LFXDMJQS5

LFXDMBQ52
LFXDMBQ53
LFXDMBQ54
LFXDMBQ55
LFXDMBQ56
LFXDMBQ57
LFXDMBQ58
LFXDMBQ59
LFXDMBQ60
LFXDMBQ61
LFXDMBQ62
LFXDMBQ63
LFXDMBQ64
LFXDMBQ65
LFXDMBQ66
LFXDMBQ67
LFXDMBQ68
LFXDMBQ69
LFXDMBQ70
LFXDMBQ71
LFXDMBQ72
LFXDMBQ73
LFXDMBQ74
LFXDMBQ75
LFXDMBQ76
LFXDMBQ77
LFXDMBQ78
LFXDMBQ79
LFXDMBQS80
LFXDMBQS81
LFXDMBQ82
LFXDMBQS83
LFXDMBQ84
LFXDMBQ85
LFXDMBQ86
LFXDMBQ87
LFXDMBQS88
LFXDMIN30

LFXDMIN68

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
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over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJPO6

LFXDMJP44

LFXDMBQ91
LFXDMBQ92
LFXDMBQ93
LFXDMBQ94
LFXDMBQ95
LFXDMBQ96
LFXDMBQ97
LFXDMBQ98
LFXDMBQ99
LFXDMBROO
LFXDMBRO1
LFXDMBRO2
LFXDMBRO3
LFXDMBR0O4
LFXDMBRO5
LFXDMBRO6
LFXDMBRO7
LFXDMBRO8
LFXDMBRO9
LFXDMJP82

LFXDMJQ20

LFXDMJQ58

LFXDMJQS6

LFXDMBR12
LFXDMBR13
LFXDMBR14
LFXDMBR15
LFXDMBR16
LFXDMBR17
LFXDMBR18
LFXDMBR19
LFXDMBR20
LFXDMBR21
LFXDMBR22
LFXDMBR23
LFXDMBR24
LFXDMBR25
LFXDMBR26
LFXDMBR27
LFXDMBR28

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT

o/w prime brokered

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBR29
LFXDMBR30
LFXDMBR31
LFXDMBR32
LFXDMBR33
LFXDMBR34
LFXDMBR35
LFXDMBR36
LFXDMBR37
LFXDMBR38
LFXDMBR39
LFXDMBR40
LFXDMBR41
LFXDMBR42
LFXDMBR43
LFXDMBR44
LFXDMBR45
LFXDMBR46
LFXDMBR47
LFXDMBR48
LFXDMIN31
LFXDMIN69
LFXDMJPO7

LFXDMJP45

LFXDMBR51
LFXDMBR52
LFXDMBR53
LFXDMBR54
LFXDMBR55
LFXDMBR56
LFXDMBR57
LFXDMBR58
LFXDMBR59
LFXDMBR60
LFXDMBR61
LFXDMBR62
LFXDMBR63
LFXDMBR64
LFXDMBR65
LFXDMBR66
LFXDMBR67
LFXDMBR68

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBR69
LFXDMJP83

LFXDMJQ21
LFXDMJQ59
LFXDMJQS7
LFXDMBR72
LFXDMBR73
LFXDMBR74
LFXDMBR75
LFXDMBR76
LFXDMBR77
LFXDMBR78
LFXDMBR79
LFXDMBR80
LFXDMBR81
LFXDMBR82
LFXDMBR&3
LFXDMBR84
LFXDMBR85
LFXDMBR86
LFXDMBR87
LFXDMBR88
LFXDMBR8&9
LFXDMBRSO
LFXDMBR91
LFXDMBR92
LFXDMBR93
LFXDMBRS4
LFXDMBRS5
LFXDMBRS6
LFXDMBRS7
LFXDMBRS8
LFXDMBR99
LFXDMBSO00
LFXDMBSO01
LFXDMBS02
LFXDMBS03
LFXDMBS04
LFXDMBSO05
LFXDMBS06
LFXDMBSO07
LFXDMBS08

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
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seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMIN32
LFXDMIN70
LFXDMJPO8
LFXDMJP46
LFXDMBS11
LFXDMBS12
LFXDMBS13
LFXDMBS14
LFXDMBS15
LFXDMBS16
LFXDMBS17
LFXDMBS18
LFXDMBS19
LFXDMBS20
LFXDMBS21
LFXDMBS22
LFXDMBS23
LFXDMBS24
LFXDMBS25
LFXDMBS26
LFXDMBS27
LFXDMBS28
LFXDMBS29
LFXDMJP84
LFXDMJQ22
LFXDMJQ60
LFXDMJQS8
LFXDMBS32
LFXDMBS33
LFXDMBS34
LFXDMBS35
LFXDMBS36
LFXDMBS37
LFXDMBS38
LFXDMBS39
LFXDMBS40
LFXDMBS41
LFXDMBS42
LFXDMBS43
LFXDMBS44
LFXDMBS45
LFXDMBS46

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBS47
LFXDMBS48
LFXDMBS49
LFXDMBS50
LFXDMBS51
LFXDMBS52
LFXDMBS53
LFXDMBS54
LFXDMBS55
LFXDMBS56
LFXDMBS57
LFXDMBS58
LFXDMBS59
LFXDMBS60
LFXDMBS61
LFXDMBS62
LFXDMBS63
LFXDMBS64
LFXDMBS65
LFXDMBS66
LFXDMBS67
LFXDMBS68
LFXDMIN33
LFXDMIN71
LFXDMJPO9
LFXDMJP47
LFXDMBS71
LFXDMBS72
LFXDMBS73
LFXDMBS74
LFXDMBS75
LFXDMBS76
LFXDMBS77
LFXDMBS78
LFXDMBS79
LFXDMBS80
LFXDMBS81
LFXDMBS82
LFXDMBS83
LFXDMBS84
LFXDMBS85
LFXDMBS86

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBS87
LFXDMBS88
LFXDMBS89
LFXDMJP85
LFXDMJQ23
LFXDMJQ61
LFXDMJQS9
LFXDMBS92
LFXDMBS93
LFXDMBS94
LFXDMBS95
LFXDMBS96
LFXDMBS97
LFXDMBS98
LFXDMBS99
LFXDMBTOO
LFXDMBTO1
LFXDMBTO02
LFXDMBTO3
LFXDMBTO4
LFXDMBTO5
LFXDMBTO6
LFXDMBTO7
LFXDMBTO8
LFXDMBTO9
LFXDMBT10
LFXDMBT11
LFXDMBT12
LFXDMBT13
LFXDMBT14
LFXDMBT15
LFXDMBT16
LFXDMBT17
LFXDMBT18
LFXDMBT19
LFXDMBT20
LFXDMBT21
LFXDMBT22
LFXDMBT23
LFXDMBT24
LFXDMBT25
LFXDMBT26

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS

o/w prime brokered

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBT27
LFXDMBT28
LFXDMIN34
LFXDMIN72
LFXDMJP10
LFXDMJP48
LFXDMBT31
LFXDMBT32
LFXDMBT33
LFXDMBT34
LFXDMBT35
LFXDMBT36
LFXDMBT37
LFXDMBT38
LFXDMBT39
LFXDMBT40
LFXDMBT41
LFXDMBT42
LFXDMBT43
LFXDMBT44
LFXDMBT45
LFXDMBT46
LFXDMBT47
LFXDMBT48
LFXDMJP86
LFXDMJQ24
LFXDMJQ62
LFXDMJROO
LFXDMBT51
LFXDMBT52
LFXDMBT53
LFXDMBT54
LFXDMBT55
LFXDMBT56
LFXDMBT57
LFXDMBT58
LFXDMBT59
LFXDMBT60
LFXDMBT61
LFXDMBT62
LFXDMBT63
LFXDMBT64

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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o/w retail-driven
seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

over one year

with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBT65
LFXDMBT66
LFXDMBT67
LFXDMBT68
LFXDMBT69
LFXDMBT70
LFXDMBT71
LFXDMBT72
LFXDMBT73
LFXDMBT74
LFXDMBT75
LFXDMBT76
LFXDMBT77
LFXDMBT78
LFXDMBT79
LFXDMBTS80
LFXDMBTS81
LFXDMBTS82
LFXDMBTS83
LFXDMBT84
LFXDMBT85
LFXDMBT86
LFXDMBT87
LFXDMBT88
LFXDMIN35

LFXDMIN73

LFXDMJP11

LFXDMJP49

LFXDMBT91
LFXDMBT92
LFXDMBT93
LFXDMBT94
LFXDMBT95
LFXDMBT96
LFXDMBT97
LFXDMBT98
LFXDMBT99
LFXDMBUOO
LFXDMBUO1
LFXDMBUO2
LFXDMBUO3
LFXDMBUO4

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBUOQ5
LFXDMBUO6
LFXDMBUQ7
LFXDMBUO8
LFXDMBUO9
LFXDMJP87

LFXDMJQ25

LFXDMJQ63

LFXDMJRO1

LFXDMBU12
LFXDMBU13
LFXDMBU14
LFXDMBU15
LFXDMBU16
LFXDMBU17
LFXDMBU18
LFXDMBU19
LFXDMBU20
LFXDMBU21
LFXDMBU22
LFXDMBU23
LFXDMBU24
LFXDMBU25
LFXDMBU26
LFXDMBU27
LFXDMBU28
LFXDMBU29
LFXDMBU30
LFXDMBU31
LFXDMBU32
LFXDMBU33
LFXDMBU34
LFXDMBU35
LFXDMBU36
LFXDMBU37
LFXDMBU38
LFXDMBU39
LFXDMBU40
LFXDMBU41
LFXDMBUA42
LFXDMBU43
LFXDMBU44

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

118

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBU45
LFXDMBU46
LFXDMBU47
LFXDMBU48
LFXDMIN36
LFXDMIN74
LFXDMJP12

LFXDMJP50

LFXDMBU51
LFXDMBUS52
LFXDMBUS53
LFXDMBUS54
LFXDMBUS55
LFXDMBUS6
LFXDMBUS57
LFXDMBUS8
LFXDMBUS59
LFXDMBU60
LFXDMBU61
LFXDMBUG62
LFXDMBU63
LFXDMBU64
LFXDMBU65
LFXDMBU66
LFXDMBU67
LFXDMBU68
LFXDMBU69
LFXDMJP88

LFXDMJQ26
LFXDMJQ64
LFXDMJRO2

LFXDMBU72
LFXDMBU73
LFXDMBU74
LFXDMBU75
LFXDMBU76
LFXDMBU77
LFXDMBU78
LFXDMBU79
LFXDMBU80
LFXDMBUS81
LFXDMBUS82

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBUS83
LFXDMBU84
LFXDMBUS85
LFXDMBU86
LFXDMBU87
LFXDMBU88
LFXDMBU89
LFXDMBUSO
LFXDMBU91
LFXDMBU92
LFXDMBUS3
LFXDMBUS4
LFXDMBUS5
LFXDMBUS6
LFXDMBUS7
LFXDMBUS8
LFXDMBUS9
LFXDMBVO0O0
LFXDMBVO1
LFXDMBV02
LFXDMBVO03
LFXDMBV04
LFXDMBVO5
LFXDMBVO06
LFXDMBVO7
LFXDMBVO08
LFXDMIN37
LFXDMIN75
LFXDMJP13

LFXDMJP51

LFXDMBV11
LFXDMBV12
LFXDMBV13
LFXDMBV14
LFXDMBV15
LFXDMBV16
LFXDMBV17
LFXDMBV18
LFXDMBV19
LFXDMBV20
LFXDMBV21
LFXDMBV22

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

120

undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBV23
LFXDMBV24
LFXDMBV25
LFXDMBV26
LFXDMBV27
LFXDMBV28
LFXDMBV29
LFXDMJP89

LFXDMJQ27
LFXDMJQ65
LFXDMJRO3

LFXDMBV32
LFXDMBV33
LFXDMBV34
LFXDMBV35
LFXDMBV36
LFXDMBV37
LFXDMBV38
LFXDMBV39
LFXDMBV40
LFXDMBV41
LFXDMBV42
LFXDMBV43
LFXDMBV44
LFXDMBV45
LFXDMBV46
LFXDMBV47
LFXDMBV48
LFXDMBV49
LFXDMBV50
LFXDMBV51
LFXDMBV52
LFXDMBV53
LFXDMBV54
LFXDMBV55
LFXDMBV56
LFXDMBV57
LFXDMBV58
LFXDMBV59
LFXDMBV60
LFXDMBV61
LFXDMBV62

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

121

with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBV63
LFXDMBV64
LFXDMBV65
LFXDMBV66
LFXDMBV67
LFXDMBV68
LFXDMJN38
LFXDMIN76
LFXDMJP14
LFXDMJP52
LFXDMBV71
LFXDMBV72
LFXDMBV73
LFXDMBV74
LFXDMBV75
LFXDMBV76
LFXDMBV77
LFXDMBV78
LFXDMBV79
LFXDMBV80
LFXDMBV81
LFXDMBV82
LFXDMBV83
LFXDMBV84
LFXDMBV85
LFXDMBV86
LFXDMBV87
LFXDMBV88
LFXDMBV89
LFXDMJP9S0
LFXDMJQ28
LFXDMJQ66
LFXDMJRO4
LFXDMBV92
LFXDMBVS3
LFXDMBV94
LFXDMBVS5
LFXDMBV96
LFXDMBV97
LFXDMBV98
LFXDMBV99
LFXDMBWO0O

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBWO01
LFXDMBWO02
LFXDMBWO03
LFXDMBWO04
LFXDMBWO05
LFXDMBWO06
LFXDMBWOQ7
LFXDMBWO08
LFXDMBWO09
LFXDMBW10
LFXDMBW11
LFXDMBW12
LFXDMBW13
LFXDMBW14
LFXDMBW15
LFXDMBW16
LFXDMBW17
LFXDMBW18
LFXDMBW19
LFXDMBW20
LFXDMBW?21
LFXDMBW?22
LFXDMBW?23
LFXDMBW24
LFXDMBW?25
LFXDMBW?26
LFXDMBW?27
LFXDMBW?28
LFXDMIN39

LFXDMIN77

LFXDMJP15

LFXDMJP53

LFXDMBW31
LFXDMBW32
LFXDMBW33
LFXDMBW34
LFXDMBW35
LFXDMBW36
LFXDMBW37
LFXDMBW38
LFXDMBW39
LFXDMBW40

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBW41
LFXDMBW42
LFXDMBW43
LFXDMBW44
LFXDMBW45
LFXDMBW46
LFXDMBW47
LFXDMBW48
LFXDMBW49
LFXDMJP91

LFXDMJQ29

LFXDMJQ67

LFXDMJRO5

LFXDMBW52
LFXDMBWS53
LFXDMBW54
LFXDMBWS55
LFXDMBW56
LFXDMBWS57
LFXDMBWS58
LFXDMBWS59
LFXDMBW®60
LFXDMBW61
LFXDMBW62
LFXDMBW63
LFXDMBW64
LFXDMBW65
LFXDMBW66
LFXDMBW67
LFXDMBW68
LFXDMBW69
LFXDMBW70
LFXDMBW?71
LFXDMBW?72
LFXDMBW?73
LFXDMBW74
LFXDMBW?75
LFXDMBW?76
LFXDMBW?77
LFXDMBW?78
LFXDMBW?79
LFXDMBW80

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

124

others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBW81
LFXDMBW82
LFXDMBW83
LFXDMBW84
LFXDMBW85
LFXDMBW86
LFXDMBW87
LFXDMBW88
LFXDMIN40
LFXDMIN78
LFXDMJP16
LFXDMJP54
LFXDMBW91
LFXDMBW92
LFXDMBW93
LFXDMBW94
LFXDMBW95
LFXDMBW96
LFXDMBW97
LFXDMBW98
LFXDMBW99
LFXDMBX00
LFXDMBX01
LFXDMBX02
LFXDMBX03
LFXDMBX04
LFXDMBX05
LFXDMBX06
LFXDMBX07
LFXDMBX08
LFXDMBX09
LFXDMJP92
LFXDMJQ30
LFXDMJQ68
LFXDMJRO6
LFXDMBX12
LFXDMBX13
LFXDMBX14
LFXDMBX15
LFXDMBX16
LFXDMBX17
LFXDMBX18

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT
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undistributed
with non-financial customers

local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBX19
LFXDMBX20
LFXDMBX21
LFXDMBX22
LFXDMBX23
LFXDMBX24
LFXDMBX25
LFXDMBX26
LFXDMBX27
LFXDMBX28
LFXDMBX29
LFXDMBX30
LFXDMBX31
LFXDMBX32
LFXDMBX33
LFXDMBX34
LFXDMBX35
LFXDMBX36
LFXDMBX37
LFXDMBX38
LFXDMBX39
LFXDMBX40
LFXDMBX41
LFXDMBX42
LFXDMBX43
LFXDMBX44
LFXDMBX45
LFXDMBX46
LFXDMBX47
LFXDMBX48
LFXDMIN41
LFXDMIN79
LFXDMJP17

LFXDMJP55

LFXDMBX51
LFXDMBX52
LFXDMBX53
LFXDMBX54
LFXDMBX55
LFXDMBX56
LFXDMBX57
LFXDMBX58

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBX59
LFXDMBX60
LFXDMBX61
LFXDMBX62
LFXDMBX63
LFXDMBX64
LFXDMBX65
LFXDMBX66
LFXDMBX67
LFXDMBX68
LFXDMBX69
LFXDMJP93

LFXDMJQ31
LFXDMJQ69
LFXDMJRO7

LFXDMBX72
LFXDMBX73
LFXDMBX74
LFXDMBX75
LFXDMBX76
LFXDMBX77
LFXDMBX78
LFXDMBX79
LFXDMBX80
LFXDMBX81
LFXDMBX82
LFXDMBX83
LFXDMBX84
LFXDMBX85
LFXDMBX86
LFXDMBX87
LFXDMBX88
LFXDMBX89
LFXDMBX90
LFXDMBX91
LFXDMBX92
LFXDMBX93
LFXDMBX94
LFXDMBX95
LFXDMBX96
LFXDMBX97
LFXDMBX98

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBX99
LFXDMBYO00
LFXDMBYO01
LFXDMBYO02
LFXDMBYO03
LFXDMBY04
LFXDMBYO05
LFXDMBYO06
LFXDMBYO7
LFXDMBYO08
LFXDMIN42
LFXDMINS8O
LFXDMJP18
LFXDMJP56
LFXDMBY11
LFXDMBY12
LFXDMBY13
LFXDMBY14
LFXDMBY15
LFXDMBY16
LFXDMBY17
LFXDMBY18
LFXDMBY19
LFXDMBY20
LFXDMBY21
LFXDMBY22
LFXDMBY23
LFXDMBY24
LFXDMBY25
LFXDMBY26
LFXDMBY27
LFXDMBY28
LFXDMBY29
LFXDMJP94
LFXDMJQ32
LFXDMJQ70
LFXDMJRO8
LFXDMBY32
LFXDMBY33
LFXDMBY34
LFXDMBY35
LFXDMBY36

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT
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official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBY37
LFXDMBY38
LFXDMBY39
LFXDMBY40
LFXDMBY41
LFXDMBY42
LFXDMBY43
LFXDMBY44
LFXDMBY45
LFXDMBY46
LFXDMBY47
LFXDMBY48
LFXDMBY49
LFXDMBY50
LFXDMBY51
LFXDMBY52
LFXDMBY53
LFXDMBY54
LFXDMBY55
LFXDMBY56
LFXDMBY57
LFXDMBY58
LFXDMBY59
LFXDMBY60
LFXDMBY61
LFXDMBY62
LFXDMBY63
LFXDMBY64
LFXDMBY65
LFXDMBY66
LFXDMBY67
LFXDMBY68
LFXDMIN43
LFXDMIN81
LFXDMJP19
LFXDMJP57
LFXDMBY71
LFXDMBY72
LFXDMBY73
LFXDMBY74
LFXDMBY75
LFXDMBY76

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBY77
LFXDMBY78
LFXDMBY79
LFXDMBY80
LFXDMBY81
LFXDMBY82
LFXDMBY83
LFXDMBY84
LFXDMBY85
LFXDMBY86
LFXDMBY87
LFXDMBY88
LFXDMBY89
LFXDMJP95
LFXDMJQ33
LFXDMJQ71
LFXDMJR0O9
LFXDMBY92
LFXDMBY93
LFXDMBY94
LFXDMBY95
LFXDMBY96
LFXDMBY97
LFXDMBY98
LFXDMBY99
LFXDMBZ00
LFXDMBZ01
LFXDMBZ02
LFXDMBZ03
LFXDMBZ04
LFXDMBZ05
LFXDMBZ06
LFXDMBZ07
LFXDMBZ08
LFXDMBZ09
LFXDMBZ10
LFXDMBZ11
LFXDMBZ12
LFXDMBZ13
LFXDMBZ14
LFXDMBZ15
LFXDMBZ16

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBZ17
LFXDMBZ18
LFXDMBZ19
LFXDMBZ20
LFXDMBZ21
LFXDMBZ22
LFXDMBZ23
LFXDMBZ24
LFXDMBZ25
LFXDMBZ26
LFXDMBZ27
LFXDMBZ28
LFXDMIN44
LFXDMJN82
LFXDMJP20
LFXDMJP58
LFXDMBZ31
LFXDMBZ32
LFXDMBZ33
LFXDMBZ34
LFXDMBZ35
LFXDMBZ36
LFXDMBZ37
LFXDMBZ38
LFXDMBZ39
LFXDMBZ40
LFXDMBZ41
LFXDMBZ42
LFXDMBZ43
LFXDMBZ44
LFXDMBZ45
LFXDMBZ46
LFXDMBZ47
LFXDMBZ48
LFXDMBZ49
LFXDMJP96
LFXDMJQ34
LFXDMJQ72
LFXDMJR10
LFXDMBZ52
LFXDMBZ53
LFXDMBZ54

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT
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institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBZ55
LFXDMBZ56
LFXDMBZ57
LFXDMBZ58
LFXDMBZ59
LFXDMBZ60
LFXDMBZ61
LFXDMBZ62
LFXDMBZ63
LFXDMBZ64
LFXDMBZ65
LFXDMBZ66
LFXDMBZ67
LFXDMBZ68
LFXDMBZ69
LFXDMBZ70
LFXDMBZ71
LFXDMBZ72
LFXDMBZ73
LFXDMBZ74
LFXDMBZ75
LFXDMBZ76
LFXDMBZ77
LFXDMBZ78
LFXDMBZ79
LFXDMBZ80
LFXDMBZ81
LFXDMBZ82
LFXDMBZ83
LFXDMBZ84
LFXDMBZ85
LFXDMBZ86
LFXDMBZ87
LFXDMBZ88
LFXDMIN45
LFXDMIN83
LFXDMJP21
LFXDMJP59
LFXDMBZ91
LFXDMBZ92
LFXDMBZ93
LFXDMBZ94

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMBZ95
LFXDMBZ96
LFXDMBZ97
LFXDMBZ98
LFXDMBZ99
LFXDMCAQO
LFXDMCAO1
LFXDMCAOQ2
LFXDMCAO3
LFXDMCAO04
LFXDMCAO5
LFXDMCAOQ6
LFXDMCAOQ7
LFXDMCAOQ8
LFXDMCAOQ9
LFXDMJP97

LFXDMJQ35
LFXDMJQ73
LFXDMJR11

LFXDMCA12
LFXDMCA13
LFXDMCA14
LFXDMCA15
LFXDMCA16
LFXDMCA17
LFXDMCA18
LFXDMCA19
LFXDMCA20
LFXDMCA21
LFXDMCA22
LFXDMCA23
LFXDMCA24
LFXDMCA25
LFXDMCA26
LFXDMCA27
LFXDMCA28
LFXDMCA29
LFXDMCA30
LFXDMCA31
LFXDMCA32
LFXDMCA33
LFXDMCA34

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

133

local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCA35
LFXDMCA36
LFXDMCA37
LFXDMCA38
LFXDMCA39
LFXDMCA40
LFXDMCA41
LFXDMCA42
LFXDMCA43
LFXDMCA44
LFXDMCA45
LFXDMCA46
LFXDMCA47
LFXDMCA48
LFXDMIN46
LFXDMIN84
LFXDMJP22

LFXDMJP60

LFXDMCA51
LFXDMCA52
LFXDMCA53
LFXDMCA54
LFXDMCA55
LFXDMCA56
LFXDMCA57
LFXDMCA58
LFXDMCA59
LFXDMCA60
LFXDMCA61
LFXDMCA62
LFXDMCA63
LFXDMCA64
LFXDMCA65
LFXDMCA66
LFXDMCA67
LFXDMCA68
LFXDMCA69
LFXDMJP98

LFXDMJQ36
LFXDMJQ74
LFXDMJR12

LFXDMCA72

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT
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cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCA73
LFXDMCA74
LFXDMCA75
LFXDMCA76
LFXDMCA77
LFXDMCA78
LFXDMCA79
LFXDMCAS80
LFXDMCAS81
LFXDMCAS82
LFXDMCAS83
LFXDMCA84
LFXDMCAS85
LFXDMCAS86
LFXDMCAS87
LFXDMCAS88
LFXDMCA89
LFXDMCA90
LFXDMCA91
LFXDMCA92
LFXDMCAS3
LFXDMCA94
LFXDMCAS5
LFXDMCA96
LFXDMCA97
LFXDMCA98
LFXDMCAS9
LFXDMCBOO
LFXDMCBO1
LFXDMCBO2
LFXDMCBO3
LFXDMCB04
LFXDMCBO5
LFXDMCBO6
LFXDMCBO7
LFXDMCBOS8
LFXDMIN47
LFXDMIN85
LFXDMJP23

LFXDMJP61

LFXDMCB11
LFXDMCB12

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCB13
LFXDMCB14
LFXDMCB15
LFXDMCB16
LFXDMCB17
LFXDMCB18
LFXDMCB19
LFXDMCB20
LFXDMCB21
LFXDMCB22
LFXDMCB23
LFXDMCB24
LFXDMCB25
LFXDMCB26
LFXDMCB27
LFXDMCB28
LFXDMCB29
LFXDMJP99

LFXDMJQ37
LFXDMJQ75
LFXDMJR13

LFXDMCB32
LFXDMCB33
LFXDMCB34
LFXDMCB35
LFXDMCB36
LFXDMCB37
LFXDMCB38
LFXDMCB39
LFXDMCB40
LFXDMCB41
LFXDMCB42
LFXDMCB43
LFXDMCB44
LFXDMCB45
LFXDMCB46
LFXDMCB47
LFXDMCB48
LFXDMCB49
LFXDMCB50
LFXDMCB51
LFXDMCB52

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS

FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
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cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers

local

cross-border
with other financial institutions

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCB53
LFXDMCB54
LFXDMCB55
LFXDMCB56
LFXDMCB57
LFXDMCB58
LFXDMCB59
LFXDMCB60
LFXDMCB61
LFXDMCB62
LFXDMCB63
LFXDMCB64
LFXDMCB65
LFXDMCB66
LFXDMCB67
LFXDMCB68
LFXDMJN48
LFXDMIN86
LFXDMJP24

LFXDMJP62

LFXDMCB71
LFXDMCB72
LFXDMCB73
LFXDMCB74
LFXDMCB75
LFXDMCB76
LFXDMCB77
LFXDMCB78
LFXDMCB79
LFXDMCB80
LFXDMCB81
LFXDMCB82
LFXDMCB83
LFXDMCB84
LFXDMCB85
LFXDMCB86
LFXDMCB87
LFXDMCB88
LFXDMCB89
LFXDMJQOO
LFXDMJQ38
LFXDMJQ76

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
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with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJR14

LFXDMCB92
LFXDMCB93
LFXDMCB94
LFXDMCB95
LFXDMCB96
LFXDMCB97
LFXDMCB98
LFXDMCB99
LFXDMCCO00
LFXDMCCO1
LFXDMCC02
LFXDMCCO03
LFXDMCC04
LFXDMCCO05
LFXDMCCO06
LFXDMCCO07
LFXDMCC08
LFXDMCCO09
LFXDMCC10
LFXDMCC11
LFXDMCC12
LFXDMCC13
LFXDMCC14
LFXDMCC15
LFXDMCC16
LFXDMCC17
LFXDMCC18
LFXDMCC19
LFXDMCC20
LFXDMCC21
LFXDMCC22
LFXDMCC23
LFXDMCC24
LFXDMCC25
LFXDMCC26
LFXDMCC27
LFXDMCC28
LFXDMJN49
LFXDMIN87
LFXDMJP25

LFXDMJP63

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

MATURITIES FOREIGN EXCHANGE SWAPS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
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over six months

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL SPOT

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions

others

undistributed
with non-financial customers

local

cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven

seven days or less

over seven days and up to one month
over seven days and up to one month
over one month and up to three months
over three months and up to six months

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCC31
LFXDMCC32
LFXDMCC33
LFXDMCC34
LFXDMCC35
LFXDMCC36
LFXDMCC37
LFXDMCC38
LFXDMCC39
LFXDMCC40
LFXDMCC41
LFXDMCC42
LFXDMCC43
LFXDMCC44
LFXDMCC45
LFXDMCC46
LFXDMCC47
LFXDMCC48
LFXDMCC49
LFXDMJQO1
LFXDMJQ39
LFXDMIQ77
LFXDMJR15
LFXDMCC52
LFXDMCC53
LFXDMCC54
LFXDMCC55
LFXDMCC56
LFXDMCC57
LFXDMCC58
LFXDMCC59
LFXDMCC60
LFXDMCC61
LFXDMCC62
LFXDMCC63
LFXDMCC64
LFXDMCC65
LFXDMCC66
LFXDMCC67
LFXDMCC68
LFXDMCC69
LFXDMCC70

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

SPOT

OUTRIGHT FORWARDS
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with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL SPOT
o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCC71
LFXDMCC72
LFXDMCC73
LFXDMCC74
LFXDMCC75
LFXDMCC76
LFXDMCC77
LFXDMCC78
LFXDMCC79
LFXDMCC80
LFXDMCC81
LFXDMCC82
LFXDMCC83
LFXDMCC84
LFXDMCC85
LFXDMCC86
LFXDMCC87
LFXDMCC88
LFXDMIN50
LFXDMJN88
LFXDMJP26

LFXDMJP64

LFXDMCC91
LFXDMCC92
LFXDMCC93
LFXDMCC94
LFXDMCC95
LFXDMCC96
LFXDMCC97
LFXDMCC98
LFXDMCC99
LFXDMCDOO
LFXDMCDO1
LFXDMCDO02
LFXDMCDO3
LFXDMCDO0O4
LFXDMCDO5
LFXDMCDO6
LFXDMCDO7
LFXDMCDO8
LFXDMCDO09
LFXDMJQO2

A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3
A3

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS

OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
MATURITIES OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
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local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL OUTRIGHT FORWARDS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month
over one month and up to three months
over three months and up to six months
over six months
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL FOREIGN EXCHANGE SWAPS
o/w prime brokered
o/w retail-driven
seven days or less
over seven days and up to one month

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJQ40
LFXDMJQ78
LFXDMJR16

Line Identifier
LFXDMCD12
LFXDMCD13
LFXDMCD14
LFXDMCD15
LFXDMCD16
LFXDMCD17
LFXDMCD18
LFXDMCD19
LFXDMCD20
LFXDMCD21
LFXDMCD22
LFXDMCD23
LFXDMCD24
LFXDMCD25
LFXDMCD26
LFXDMCD27
LFXDMCD28
LFXDMCD29
LFXDMJR17
LFXDMJR40
LFXDMJR63
LFXDMJR86
LFXDMJS09
LFXDMJS32
LFXDMJS55
LFXDMJS78
LFXDMJTO1
LFXDMJT24
LFXDMJT47
LFXDMJT70
LFXDMJT93
LFXDMJU16
LFXDMJU39
LFXDMCD66
LFXDMJUG62
LFXDMJU85
LFXDMCD67

A3
A3
A3

Table
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS
MATURITIES FOREIGN EXCHANGE SWAPS

Description
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
TOTAL OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
TOTAL FX CONTRACTS
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over one month and up to three months
over three months and up to six months

over six months

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

10
10
10

Max Size
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCD68
LFXDMCD69
LFXDMCD70
LFXDMCD71
LFXDMCD72
LFXDMCD73
LFXDMCD74
LFXDMCD75
LFXDMCD76
LFXDMCD77
LFXDMCD78
LFXDMCD79
LFXDMCD80
LFXDMCD81
LFXDMCD82
LFXDMCD83
LFXDMCD84
LFXDMCD85
LFXDMCD86
LFXDMCD87
LFXDMJR18
LFXDMJR41
LFXDMJR64
LFXDMJR87
LFXDMJS10
LFXDMJS33
LFXDMJS56
LFXDMJS79
LFXDMJTO02
LFXDMIJT25
LFXDMJT48
LFXDMIJT71
LFXDMJT94
LFXDMJU17
LFXDMJU40
LFXDMCE24
LFXDMJU63
LFXDMJU86
LFXDMCE25
LFXDMCE26
LFXDMCE27
LFXDMCE28

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCE29
LFXDMCE30
LFXDMCE31
LFXDMCE32
LFXDMCE33
LFXDMCE34
LFXDMCE35
LFXDMCE36
LFXDMCE37
LFXDMCE38
LFXDMCE39
LFXDMCE40
LFXDMCE41
LFXDMCE42
LFXDMCE43
LFXDMCE44
LFXDMCE45
LFXDMJR19
LFXDMJR42
LFXDMJR65
LFXDMJR88
LFXDMJS11
LFXDMJS34
LFXDMJS57
LFXDMJS80
LFXDMIJTO3
LFXDMIJT26
LFXDMJT49
LFXDMIJT72
LFXDMIJT95
LFXDMJU18
LFXDMJU41
LFXDMCES82
LFXDMJU64
LFXDMJU87
LFXDMCES83
LFXDMCE84
LFXDMCES85
LFXDMCES86
LFXDMCES87
LFXDMCES88
LFXDMCES89

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCESO
LFXDMCE91
LFXDMCE92
LFXDMCE93
LFXDMCE94
LFXDMCE95
LFXDMCE96
LFXDMCE97
LFXDMCE98
LFXDMCE99
LFXDMCFOO
LFXDMCFO1
LFXDMCFO02
LFXDMCFO03
LFXDMJR20
LFXDMJR43

LFXDMJR66

LFXDMJR89

LFXDMJS12

LFXDMJS35

LFXDMJS58

LFXDMJS81

LFXDMJTO4

LFXDMIT27

LFXDMIJT50

LFXDMIJT73

LFXDMIJT96

LFXDMJU19
LFXDMJU42
LFXDMCF40
LFXDMJU65
LFXDMJUS88
LFXDMCF41
LFXDMCF42
LFXDMCF43
LFXDMCF44
LFXDMCF45
LFXDMCF46
LFXDMCF47
LFXDMCF48
LFXDMCF49
LFXDMCF50

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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local

cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCF51
LFXDMCF52
LFXDMCF53
LFXDMCF54
LFXDMCF55
LFXDMCF56
LFXDMCF57
LFXDMCF58
LFXDMCF59
LFXDMCF60
LFXDMCF61
LFXDMJR21
LFXDMJR44
LFXDMJR67
LFXDMJR90
LFXDMJS13
LFXDMJS36
LFXDMJS59
LFXDMJS82
LFXDMIJTO5
LFXDMJT28
LFXDMIT51
LFXDMIT74
LFXDMIT97
LFXDMJU20
LFXDMJU43
LFXDMCF98
LFXDMJU66
LFXDMJU89
LFXDMCF99
LFXDMCGOO
LFXDMCGO1
LFXDMCGO02
LFXDMCGO03
LFXDMCG04
LFXDMCGO5
LFXDMCGO06
LFXDMCGO7
LFXDMCGO08
LFXDMCGO09
LFXDMCG10
LFXDMCG11

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCG12
LFXDMCG13
LFXDMCG14
LFXDMCG15
LFXDMCG16
LFXDMCG17
LFXDMCG18
LFXDMCG19
LFXDMJR22
LFXDMJR45
LFXDMJR68
LFXDMJR91
LFXDMJS14
LFXDMJS37
LFXDMJS60
LFXDMJS83
LFXDMJTO06
LFXDMIJT29
LFXDMJT52
LFXDMIT75
LFXDMJT98
LFXDMJU21
LFXDMJU44
LFXDMCG56
LFXDMJU67
LFXDMJU90
LFXDMCG57
LFXDMCG58
LFXDMCG59
LFXDMCG60
LFXDMCG61
LFXDMCG62
LFXDMCG63
LFXDMCG64
LFXDMCG65
LFXDMCG66
LFXDMCG67
LFXDMCG68
LFXDMCG69
LFXDMCG70
LFXDMCG71
LFXDMCG72

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCG73
LFXDMCG74
LFXDMCG75
LFXDMCG76
LFXDMCG77
LFXDMJR23
LFXDMJR46
LFXDMJR69
LFXDMJR92
LFXDMJS15
LFXDMJS38
LFXDMJS61
LFXDMJS84
LFXDMIJTO7
LFXDMIJT30
LFXDMIJT53
LFXDMIT76
LFXDMIJT99
LFXDMJU22
LFXDMJU45
LFXDMCH14
LFXDMJU68
LFXDMJU91
LFXDMCH15
LFXDMCH16
LFXDMCH17
LFXDMCH18
LFXDMCH19
LFXDMCH20
LFXDMCH21
LFXDMCH22
LFXDMCH23
LFXDMCH24
LFXDMCH25
LFXDMCH26
LFXDMCH27
LFXDMCH28
LFXDMCH29
LFXDMCH30
LFXDMCH31
LFXDMCH32
LFXDMCH33

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCH34
LFXDMCH35
LFXDMJR24
LFXDMJR47
LFXDMJR70
LFXDMJR93
LFXDMJS16
LFXDMJS39
LFXDMJS62
LFXDMJS85
LFXDMJTO8
LFXDMIJT31
LFXDMIJT54
LFXDMIT77
LFXDMJUOO
LFXDMJU23
LFXDMJU46
LFXDMCH72
LFXDMJU69
LFXDMJU92
LFXDMCH73
LFXDMCH74
LFXDMCH75
LFXDMCH76
LFXDMCH77
LFXDMCH78
LFXDMCH79
LFXDMCHS80
LFXDMCH81
LFXDMCH82
LFXDMCH83
LFXDMCH84
LFXDMCH85
LFXDMCH86
LFXDMCH87
LFXDMCHS88
LFXDMCH89
LFXDMCH90
LFXDMCH91
LFXDMCH92
LFXDMCH93
LFXDMJR25

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
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o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJR48
LFXDMJR71
LFXDMJR94
LFXDMJS17
LFXDMJS40
LFXDMJS63
LFXDMJS86
LFXDMIJTO09
LFXDMJT32
LFXDMIJTS55
LFXDMIT78
LFXDMJUO1
LFXDMJU24
LFXDMJU47
LFXDMCJ30
LFXDMJU70
LFXDMJU93
LFXDMCJ31
LFXDMCJ32
LFXDMCJ33
LFXDMCJ34
LFXDMCJ35
LFXDMCJ36
LFXDMCJ37
LFXDMCJ38
LFXDMCJ39
LFXDMCJ40
LFXDMCJ41
LFXDMClJ42
LFXDMCJ43
LFXDMCl44
LFXDMCJ45
LFXDMCJ46
LFXDMCJ47
LFXDMCJ48
LFXDMCJ49
LFXDMCIJ50
LFXDMCJ51
LFXDMJR26
LFXDMJR49
LFXDMJR72
LFXDMJR95

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

149

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJS18
LFXDMJS41
LFXDMJS64
LFXDMJS87
LFXDMJT10
LFXDMIJT33
LFXDMIT56
LFXDMIJT79
LFXDMJUO2
LFXDMJU25
LFXDMJU48
LFXDMCJ88
LFXDMJU71
LFXDMJU94
LFXDMCJ89
LFXDMCJ90
LFXDMCJ91
LFXDMCJ92
LFXDMCJ93
LFXDMCJ94
LFXDMCJ95
LFXDMCJ96
LFXDMCJ97
LFXDMCJ98
LFXDMCJ99
LFXDMCKO00
LFXDMCKO1
LFXDMCKO02
LFXDMCKO03
LFXDMCKO04
LFXDMCKO5
LFXDMCKO06
LFXDMCKO7
LFXDMCKO08
LFXDMCKO09
LFXDMJR27
LFXDMJR50
LFXDMJR73
LFXDMJR96
LFXDMJS19
LFXDMJS42
LFXDMJS65

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

150

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

local

cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJS88
LFXDMIT11
LFXDMIJT34
LFXDMIT57
LFXDMJT80
LFXDMJUO3
LFXDMJU26
LFXDMJU49
LFXDMCK46
LFXDMJU72
LFXDMJU95
LFXDMCK47
LFXDMCK48
LFXDMCK49
LFXDMCK50
LFXDMCK51
LFXDMCK52
LFXDMCK53
LFXDMCK54
LFXDMCK55
LFXDMCK56
LFXDMCK57
LFXDMCK58
LFXDMCK59
LFXDMCK60
LFXDMCK61
LFXDMCK62
LFXDMCK63
LFXDMCK64
LFXDMCK65
LFXDMCK66
LFXDMCK67
LFXDMJR28
LFXDMJR51
LFXDMJR74
LFXDMJR97
LFXDMJS20
LFXDMJS43
LFXDMJS66
LFXDMJS89
LFXDMJT12
LFXDMIT35

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

151

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJT58
LFXDMJT81
LFXDMJUO4
LFXDMJU27
LFXDMJU50
LFXDMCLO4
LFXDMJU73
LFXDMJU96
LFXDMCLO5
LFXDMCLO6
LFXDMCLO7
LFXDMCLO8
LFXDMCLO9
LFXDMCL10
LFXDMCL11
LFXDMCL12
LFXDMCL13
LFXDMCL14
LFXDMCL15
LFXDMCL16
LFXDMCL17
LFXDMCL18
LFXDMCL19
LFXDMCL20
LFXDMCL21
LFXDMCL22
LFXDMCL23
LFXDMCL24
LFXDMCL25
LFXDMJR29
LFXDMJR52
LFXDMJR75
LFXDMJR98
LFXDMJS21
LFXDMJS44
LFXDMJS67
LFXDMJS90
LFXDMIJT13
LFXDMIT36
LFXDMIJT59
LFXDMJT82
LFXDMJUO5

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

others

undistributed

with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJU28
LFXDMJU51
LFXDMCL62
LFXDMJU74
LFXDMJU97
LFXDMCL63
LFXDMCL64
LFXDMCL65
LFXDMCL66
LFXDMCL67
LFXDMCL68
LFXDMCL69
LFXDMCL70
LFXDMCL71
LFXDMCL72
LFXDMCL73
LFXDMCL74
LFXDMCL75
LFXDMCL76
LFXDMCL77
LFXDMCL78
LFXDMCL79
LFXDMCL80
LFXDMCLS81
LFXDMCL82
LFXDMCLS83
LFXDMJR30
LFXDMJR53
LFXDMJR76
LFXDMJR99
LFXDMJS22
LFXDMJS45
LFXDMJS68
LFXDMJS91
LFXDMIT14
LFXDMIT37
LFXDMJT60
LFXDMJT83
LFXDMJUO6
LFXDMJU29
LFXDMJU52
LFXDMCM20

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS TOTAL CURRENCY SWAPS
CURRENCY SWAPS o/w prime brokered
CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJU75
LFXDMJU98
LFXDMCM21
LFXDMCM22
LFXDMCM23
LFXDMCM24
LFXDMCM25
LFXDMCM26
LFXDMCM27
LFXDMCM28
LFXDMCM29
LFXDMCM30
LFXDMCM31
LFXDMCM32
LFXDMCM33
LFXDMCM34
LFXDMCM35
LFXDMCM36
LFXDMCM37
LFXDMCM38
LFXDMCM39
LFXDMCM40
LFXDMCM41
LFXDMJR31
LFXDMJR54
LFXDMIJR77
LFXDMJS00
LFXDMJS23
LFXDMJS46
LFXDMJS69
LFXDMJS92
LFXDMIJT15
LFXDMJT38
LFXDMIJT61
LFXDMJT84
LFXDMJUO7
LFXDMJU30
LFXDMJU53
LFXDMCM78
LFXDMJU76
LFXDMJU99
LFXDMCM79

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS TOTAL CURRENCY SWAPS
CURRENCY SWAPS o/w prime brokered
CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCM80
LFXDMCMS81
LFXDMCM82
LFXDMCM83
LFXDMCM84
LFXDMCMS85
LFXDMCM86
LFXDMCM87
LFXDMCM88
LFXDMCM89
LFXDMCMS0
LFXDMCM91
LFXDMCM92
LFXDMCM93
LFXDMCM94
LFXDMCM95
LFXDMCM96
LFXDMCM97
LFXDMCM98
LFXDMCM99
LFXDMJR32
LFXDMJR55
LFXDMJR78
LFXDMJSO1
LFXDMJS24
LFXDMJS47
LFXDMJS70
LFXDMJS93
LFXDMIT16
LFXDMIJT39
LFXDMIJT62
LFXDMIJT85
LFXDMJUO8
LFXDMJU31
LFXDMJU54
LFXDMCN36
LFXDMJU77
LFXDMJVOO
LFXDMCN37
LFXDMCN38
LFXDMCN39
LFXDMCN40

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCN41
LFXDMCN42
LFXDMCN43
LFXDMCN44
LFXDMCN45
LFXDMCN46
LFXDMCN47
LFXDMCN48
LFXDMCN49
LFXDMCN50
LFXDMCN51
LFXDMCN52
LFXDMCN53
LFXDMCN54
LFXDMCN55
LFXDMCN56
LFXDMCN57
LFXDMJR33
LFXDMJR56
LFXDMJR79
LFXDMJS02
LFXDMJS25
LFXDMJS48
LFXDMJS71
LFXDMJS94
LFXDMIT17
LFXDMJT40
LFXDMIT63
LFXDMJT86
LFXDMJUO9
LFXDMJU32
LFXDMJU55
LFXDMCN9S4
LFXDMJU78
LFXDMJVO1
LFXDMCNS5
LFXDMCNS6
LFXDMCNS7
LFXDMCNS8
LFXDMCNS9
LFXDMCPOO
LFXDMCPO1

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

156

local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCPO2
LFXDMCPO3
LFXDMCPO4
LFXDMCPO5
LFXDMCPO6
LFXDMCPO7
LFXDMCPO8
LFXDMCP09
LFXDMCP10
LFXDMCP11
LFXDMCP12
LFXDMCP13
LFXDMCP14
LFXDMCP15
LFXDMJR34
LFXDMJR57
LFXDMJR80
LFXDMJS03
LFXDMJS26
LFXDMJS49
LFXDMJS72
LFXDMJS95
LFXDMJT18
LFXDMIJT41
LFXDMIJT64
LFXDMJT87
LFXDMJU10
LFXDMJU33
LFXDMJU56
LFXDMCP52
LFXDMJU79
LFXDMJV02
LFXDMCP53
LFXDMCP54
LFXDMCP55
LFXDMCP56
LFXDMCP57
LFXDMCP58
LFXDMCP59
LFXDMCP60
LFXDMCP61
LFXDMCP62

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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local

cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCP63
LFXDMCP64
LFXDMCP65
LFXDMCP66
LFXDMCP67
LFXDMCP68
LFXDMCP69
LFXDMCP70
LFXDMCP71
LFXDMCP72
LFXDMCP73
LFXDMJR35
LFXDMJR58
LFXDMJR81
LFXDMJS04
LFXDMJS27
LFXDMJS50
LFXDMJS73
LFXDMJS96
LFXDMIT19
LFXDMJT42
LFXDMIJT65
LFXDMJT88
LFXDMJU11
LFXDMJU34
LFXDMJU57
LFXbDMCQ10
LFXDMJUS80
LFXDMJV03
LFXDMCQ11
LFXDMCQ12
LFXDMCQ13
LFXbMCQ14
LFXDMCQ15
LFXDMCQ16
LFXbMCQ17
LFXDMCQ18
LFXDMCQ19
LFXDMCQ20
LFXDMCQ21
LFXDMCQ22
LFXDMCQ23

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCQ24
LFXDMCQ25
LFXDMCQ26
LFXDMCQ27
LFXDMCQ28
LFXDMCQ29
LFXDMCQ30
LFXDMCQ31
LFXDMJR36
LFXDMJR59
LFXDMJR82
LFXDMJS05
LFXDMJS28
LFXDMJS51
LFXDMJS74
LFXDMJS97
LFXDMJT20
LFXDMJT43
LFXDMIJT66
LFXDMIJT89
LFXDMJU12
LFXDMJU35
LFXDMJU58
LFXDMCQ68
LFXDMJUS81
LFXDMJV04
LFXDMCQ69
LFXDMCQ70
LFXDMCQ71
LFXDMCQ72
LFXDMCQ73
LFXDMCQ74
LFXDMCQ75
LFXDMCQ76
LFXDMCQ77
LFXDMCQ78
LFXDMCQ79
LFXDMCQ80
LFXDMCQ81
LFXDMCQ82
LFXDMCQ83
LFXDMCQ84

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCQ85
LFXDMCQ86
LFXDMCQ87
LFXDMCQ88
LFXDMCQ89
LFXDMJR37
LFXDMJR60
LFXDMJRS83
LFXDMJS06
LFXDMJS29
LFXDMJS52
LFXDMJS75
LFXDMJS98
LFXDMIJT21
LFXDMJT44
LFXDMIT67
LFXDMJT90
LFXDMJU13
LFXDMJU36
LFXDMJU59
LFXDMCR26
LFXDMJU82
LFXDMJVO5
LFXDMCR27
LFXDMCR28
LFXDMCR29
LFXDMCR30
LFXDMCR31
LFXDMCR32
LFXDMCR33
LFXDMCR34
LFXDMCR35
LFXDMCR36
LFXDMCR37
LFXDMCR38
LFXDMCR39
LFXDMCR40
LFXDMCR41
LFXDMCR42
LFXDMCR43
LFXDMCR44
LFXDMCR45

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCR46
LFXDMCR47
LFXDMJR38
LFXDMJR61
LFXDMJR84
LFXDMJS07
LFXDMJS30
LFXDMJS53
LFXDMJS76
LFXDMJS99
LFXDMJT22
LFXDMJT45
LFXDMJT68
LFXDMIJT91
LFXDMJU14
LFXDMJU37
LFXDMJU60
LFXDMCR84
LFXDMJUS83
LFXDMJV06
LFXDMCR85
LFXDMCR86
LFXDMCR87
LFXDMCR88
LFXDMCR89
LFXDMCR90
LFXDMCR91
LFXDMCR92
LFXDMCR93
LFXDMCR94
LFXDMCR95
LFXDMCR96
LFXDMCR97
LFXDMCR98
LFXDMCR99
LFXDMCS00
LFXDMCS01
LFXDMCS02
LFXDMCS03
LFXDMCS04
LFXDMCSO05
LFXDMJR39

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
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o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJR62
LFXDMJR85
LFXDMJS08
LFXDMJS31
LFXDMJS54
LFXDMIS77
LFXDMJTOO
LFXDMJT23
LFXDMJT46
LFXDMIJT69
LFXDMJT92
LFXDMJU15
LFXDMJU38
LFXDMJU61
LFXDMCS42
LFXDMJU84
LFXDMJVO7
LFXDMC(CS43
LFXDMCS44
LFXDMCS45

Line Identifier
LFXDMCS46
LFXDMCS47
LFXDMCS48
LFXDMCS49
LFXDMCS50
LFXDMCS51
LFXDMCS52
LFXDMCS53
LFXDMCS54
LFXDMCS55
LFXDMCS56
LFXDMCS57
LFXDMCS58
LFXDMCS59
LFXDMCS60
LFXDMCS61
LFXDMCS62
LFXDMCS63
LFXDMJV08

A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4
A4

Table
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

Description
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
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local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10

Max Size
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJV09
LFXDMJV10
LFXDMJV11
LFXDMJV12
LFXDMJV13
LFXDMIV14
LFXDMJV15
LFXDMJV16
LFXDMJV17
LFXDMJV18
LFXDMJV19
LFXDMJV20
LFXDMJV21
LFXDMJV22
LFXDMCTOO
LFXDMJY68
LFXDMJY92
LFXDMCTO1
LFXDMCT02
LFXDMCTO3
LFXDMCTO4
LFXDMCTO5
LFXDMCTO6
LFXDMCTO7
LFXDMCTO8
LFXDMCTO9
LFXDMCT10
LFXDMCT11
LFXDMCT12
LFXDMCT13
LFXDMCT14
LFXDMCT15
LFXDMCT16
LFXDMCT17
LFXDMCT18
LFXDMCT19
LFXDMCT20
LFXDMCT21
LFXDMJV23
LFXDMJV24
LFXDMJV25
LFXDMJV26

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

163

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJV27
LFXDMJV28
LFXDMJV29
LFXDMJV30
LFXDMJV31
LFXDMJV32
LFXDMJV33
LFXDMJV34
LFXDMJV35
LFXDMJV36
LFXDMJV37
LFXDMCT58
LFXDMJY69
LFXDMJY93
LFXDMCT59
LFXDMCT60
LFXDMCT61
LFXDMCT62
LFXDMCT63
LFXDMCT64
LFXDMCT65
LFXDMCT66
LFXDMCT67
LFXDMCT68
LFXDMCT69
LFXDMCT70
LFXDMCT71
LFXDMCT72
LFXDMCT73
LFXDMCT74
LFXDMCT75
LFXDMCT76
LFXDMCT77
LFXDMCT78
LFXDMCT79
LFXDMJV38
LFXDMJV39
LFXDMJV40
LFXDMJV41
LFXDMJV42
LFXDMJV43
LFXDMJV44

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS
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local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

local

cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJV45
LFXDMJV46
LFXDMJV47
LFXDMJV48
LFXDMJV49
LFXDMJV50
LFXDMJV51
LFXDMJV52
LFXDMCU75
LFXDMJY70
LFXDMJY94
LFXDMCU76
LFXDMCU77
LFXDMEE63
LFXDMCU13
LFXDMCU14
LFXDMCU15
LFXDMCU16
LFXDMCU17
LFXDMCU18
LFXDMCU19
LFXDMCU20
LFXDMCU21
LFXDMCU22
LFXDMCU23
LFXDMCU24
LFXDMCU25
LFXDMCU26
LFXDMCU27
LFXDMCU28
LFXDMCU29
LFXDMCU30
LFXDMJV53
LFXDMJV54
LFXDMJV55
LFXDMJV56
LFXDMJV57
LFXDMJV58
LFXDMJV59
LFXDMJV60
LFXDMJV61
LFXDMJV62

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
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institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJV63
LFXDMJV64
LFXDMJV65
LFXDMJV66
LFXDMJV67
LFXDMCU67
LFXDMJY71
LFXDMJY95
LFXDMCU68
LFXDMCU69
LFXDMCU70
LFXDMCU78
LFXDMCU79
LFXDMCU80
LFXDMCU81
LFXDMCU82
LFXDMCU83
LFXDMCU84
LFXDMCU85
LFXDMCU86
LFXDMCU87
LFXDMCU88
LFXDMCU89
LFXDMCU90
LFXDMCU91
LFXDMCU92
LFXDMCU93
LFXDMCU94
LFXDMCU95
LFXDMJV68
LFXDMJV69
LFXDMJV70
LFXDMJV71
LFXDMJV72
LFXDMJV73
LFXDMIV74
LFXDMJV75
LFXDMJV76
LFXDMIV77
LFXDMJV78
LFXDMJV79
LFXDMJV80

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

others

undistributed

with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJV81
LFXDMJV82
LFXDMCV32
LFXDMJY72
LFXDMJY96
LFXDMCV33
LFXDMCV34
LFXDMCV35
LFXDMCV36
LFXDMCV37
LFXDMCV38
LFXDMCV39
LFXDMCV40
LFXDMCV41
LFXDMCV42
LFXDMCV43
LFXDMCV44
LFXDMCV45
LFXDMCV46
LFXDMCV47
LFXDMCV48
LFXDMCV49
LFXDMCV50
LFXDMCV51
LFXDMCV52
LFXDMCV53
LFXDMJV83
LFXDMJV84
LFXDMJV85
LFXDMJV86
LFXDMJV87
LFXDMJV88
LFXDMJV89
LFXDMJV90
LFXDMJV91
LFXDMJV92
LFXDMJV93
LFXDMJV94
LFXDMJV95
LFXDMJV96
LFXDMJV97
LFXDMCV90

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS TOTAL CURRENCY SWAPS
CURRENCY SWAPS o/w prime brokered
CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJY73
LFXDMJY97
LFXDMCV91
LFXDMCV92
LFXDMCV93
LFXDMCV94
LFXDMCV95
LFXDMCV96
LFXDMCV97
LFXDMCV98
LFXDMCV99
LFXDMCWO00
LFXDMCWO01
LFXDMCWO02
LFXDMCWO03
LFXDMCWO04
LFXDMCWO05
LFXDMCWO06
LFXDMCWO07
LFXDMCWO08
LFXDMCWO09
LFXDMCW10
LFXDMCW11
LFXDMJV98
LFXDMJV99
LFXDMJWO00
LFXDMJWO01
LFXDMJWO02
LFXDMJWO03
LFXDMJWO04
LFXDMJWO5
LFXDMJWO06
LFXDMIJWO7
LFXDMJWO08
LFXDMJWO09
LFXDMJW10
LFXDMJW11
LFXDMJW12
LFXDMCW48
LFXDMJY74
LFXDMJY98
LFXDMCW49

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS TOTAL CURRENCY SWAPS
CURRENCY SWAPS o/w prime brokered
CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCWS50
LFXDMCWS51
LFXDMCWS52
LFXDMCW53
LFXDMCW54
LFXDMCW55
LFXDMCWS56
LFXDMCWS57
LFXDMCWS58
LFXDMCW59
LFXDMCW60
LFXDMCW61
LFXDMCW62
LFXDMCW63
LFXDMCW64
LFXDMCW65
LFXDMCW66
LFXDMCW67
LFXDMCW68
LFXDMCW69
LFXDMJW13
LFXDMJW14
LFXDMJW15
LFXDMIJW16
LFXDMIJW17
LFXDMJW18
LFXDMJW19
LFXDMJW20
LFXDMJW21
LFXDMIJW22
LFXDMJW23
LFXDMJW24
LFXDMJW25
LFXDMIJW26
LFXDMIW27
LFXDMCX06
LFXDMJY75
LFXDMJY99
LFXDMCX07
LFXDMCX08
LFXDMCX09
LFXDMCX10

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCX11
LFXDMCX12
LFXDMCX13
LFXDMCX14
LFXDMCX15
LFXDMCX16
LFXDMCX17
LFXDMCX18
LFXDMCX19
LFXDMCX20
LFXDMCX21
LFXDMCX22
LFXDMCX23
LFXDMCX24
LFXDMCX25
LFXDMCX26
LFXDMCX27
LFXDMJW28
LFXDMJW29
LFXDMJW30
LFXDMJW31
LFXDMJW32
LFXDMJW33
LFXDMJW34
LFXDMJW35
LFXDMIJW36
LFXDMIJW37
LFXDMJW38
LFXDMJW39
LFXDMJW40
LFXDMJW41
LFXDMJW42
LFXDMCX64
LFXDMJY76

LFXDMJZ00

LFXDMCX65
LFXDMCX66
LFXDMCX67
LFXDMCX68
LFXDMCX69
LFXDMCX70
LFXDMCX71

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

170

local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCX72
LFXDMCX73
LFXDMCX74
LFXDMCX75
LFXDMCX76
LFXDMCX77
LFXDMCX78
LFXDMCX79
LFXDMCX80
LFXDMCX81
LFXDMCX82
LFXDMCX83
LFXDMCX84
LFXDMCX85
LFXDMJW43
LFXDMJW44
LFXDMJW45
LFXDMJW46
LFXDMIW47
LFXDMJW48
LFXDMJW49
LFXDMJW50
LFXDMJW51
LFXDMJW52
LFXDMJW53
LFXDMJW54
LFXDMJW55
LFXDMJW56
LFXDMIJW57
LFXDMCY22
LFXDMJY77

LFXDMJZ01

LFXDMCY23
LFXDMCY24
LFXDMCY25
LFXDMCY26
LFXDMCY27
LFXDMCY28
LFXDMCY29
LFXDMCY30
LFXDMCY31
LFXDMCY32

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

171

local

cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCY33
LFXDMCY34
LFXDMCY35
LFXDMCY36
LFXDMCY37
LFXDMCY38
LFXDMCY39
LFXDMCY40
LFXDMCY41
LFXDMCY42
LFXDMCY43
LFXDMJW58
LFXDMJW59
LFXDMJW60
LFXDMJW61
LFXDMJW62
LFXDMJW63
LFXDMJW64
LFXDMJW65
LFXDMJW66
LFXDMIW67
LFXDMJW68
LFXDMJW69
LFXDMIJW?70
LFXDMIW71
LFXDMIW?72
LFXDMCY80
LFXDMJY78

LFXDMJZ02

LFXDMCY81
LFXDMCY82
LFXDMCY83
LFXDMCY84
LFXDMCY85
LFXDMCY86
LFXDMCY87
LFXDMCY88
LFXDMCY89
LFXDMCY90
LFXDMCY91
LFXDMCY92
LFXDMCY93

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCY94
LFXDMCY95
LFXDMCY96
LFXDMCY97
LFXDMCY98
LFXDMCY99
LFXDMCZ00
LFXDMCz01
LFXDMIW?73
LFXDMIW74
LFXDMIW?75
LFXDMIW?76
LFXDMIW77
LFXDMIJW?78
LFXDMIW?79
LFXDMJW80
LFXDMJW81
LFXDMJW82
LFXDMJW83
LFXDMJW84
LFXDMJW85
LFXDMJW86
LFXDMJW87
LFXDMCZ38
LFXDMJY79

LFXDMJZ03

LFXDMCZ39
LFXDMCZ40
LFXDMCz41
LFXDMCz42
LFXDMCz43
LFXDMCz44
LFXDMCz45
LFXDMCz46
LFXDMCz47
LFXDMCz48
LFXDMCz49
LFXDMCZ50
LFXDMCZ51
LFXDMCZ52
LFXDMCZ53
LFXDMCZ54

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMCZ55
LFXDMCZ56
LFXDMCZ57
LFXDMCZ58
LFXDMCZ59
LFXDMJW88
LFXDMJW89
LFXDMJW90
LFXDMJWS1
LFXDMJW92
LFXDMJWS3
LFXDMJW94
LFXDMJWS5
LFXDMJW96
LFXDMJWS7
LFXDMJW98
LFXDMJWS99
LFXDMJX00
LFXDMJX01
LFXDMJX02
LFXDMCZ96
LFXDMJY80
LFXDMJZ04
LFXDMCz97
LFXDMCZ98
LFXDMCZ99
LFXDMDAOO
LFXDMDAO1
LFXDMDAO2
LFXDMDAO3
LFXDMDAO4
LFXDMDAOS
LFXDMDAO6
LFXDMDAO7
LFXDMDAOS8
LFXDMDAO9S
LFXDMDA10
LFXDMDA11
LFXDMDA12
LFXDMDA13
LFXDMDA14
LFXDMDA15

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

174

local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDA16
LFXDMDA17
LFXDMJX03
LFXDMJX04
LFXDMJX05
LFXDMJX06
LFXDMJX07
LFXDMJX08
LFXDMJX09
LFXDMJX10
LFXDMJX11
LFXDMJX12
LFXDMJX13
LFXDMJX14
LFXDMIJX15
LFXDMJX16
LFXDMIJX17
LFXDMDA54
LFXDMJY81
LFXDMJZ05
LFXDMDAS55
LFXDMDAS56
LFXDMDAS57
LFXDMDAS8
LFXDMDA59
LFXDMDAG0
LFXDMDA61
LFXDMDAG62
LFXDMDAG3
LFXDMDA64
LFXDMDAG65
LFXDMDA66
LFXDMDA67
LFXDMDA68
LFXDMDA69
LFXDMDA70
LFXDMDA71
LFXDMDA72
LFXDMDA73
LFXDMDA74
LFXDMDA75
LFXDMJX18

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

175

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJX19
LFXDMJX20
LFXDMJX21
LFXDMJX22
LFXDMJX23
LFXDMJX24
LFXDMIJX25
LFXDMJX26
LFXDMIX27
LFXDMJX28
LFXDMJX29
LFXDMJX30
LFXDMJX31
LFXDMJX32
LFXDMDB12
LFXDMJY82
LFXDMJZ06
LFXDMDB13
LFXDMDB14
LFXDMDB15
LFXDMDB16
LFXDMDB17
LFXDMDB18
LFXDMDB19
LFXDMDB20
LFXDMDB21
LFXDMDB22
LFXDMDB23
LFXDMDB24
LFXDMDB25
LFXDMDB26
LFXDMDB27
LFXDMDB28
LFXDMDB29
LFXDMDB30
LFXDMDB31
LFXDMDB32
LFXDMDB33
LFXDMJX33
LFXDMJX34
LFXDMJX35
LFXDMJX36

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

176

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMIJX37
LFXDMJX38
LFXDMJX39
LFXDMJX40
LFXDMJX41
LFXDMJX42
LFXDMJX43
LFXDMJX44
LFXDMJX45
LFXDMJX46
LFXDMJX47
LFXDMDB70
LFXDMJY83
LFXDMJZ07
LFXDMDB71
LFXDMDB72
LFXDMDB73
LFXDMDB74
LFXDMDB75
LFXDMDB76
LFXDMDB77
LFXDMDB78
LFXDMDB79
LFXDMDBS80
LFXDMDB81
LFXDMDB82
LFXDMDB83
LFXDMDB84
LFXDMDB85
LFXDMDB86
LFXDMDB87
LFXDMDB88
LFXDMDB89
LFXDMDBS0
LFXDMDB91
LFXDMJX48
LFXDMJX49
LFXDMJX50
LFXDMJX51
LFXDMJX52
LFXDMJX53
LFXDMJX54

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

177

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed

with non-financial customers
local
cross-border

TOTAL CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

local

cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMIJX55
LFXDMJX56
LFXDMIX57
LFXDMJX58
LFXDMJX59
LFXDMJX60
LFXDMJX61
LFXDMJX62
LFXDMDC28
LFXDMJY84
LFXDMJZ08
LFXDMDC29
LFXDMDC30
LFXDMDC31
LFXDMDC32
LFXDMDC33
LFXDMDC34
LFXDMDC35
LFXDMDC36
LFXDMDC37
LFXDMDC38
LFXDMDC39
LFXDMDC40
LFXDMDC41
LFXDMDC42
LFXDMDC43
LFXDMDC44
LFXDMDC45
LFXDMDC46
LFXDMDC47
LFXDMDC48
LFXDMDC49
LFXDMJX63
LFXDMJX64
LFXDMJX65
LFXDMJX66
LFXDMIJX67
LFXDMJX68
LFXDMJX69
LFXDMJX70
LFXDMIJX71
LFXDMIJX72

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

178

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMIJX73
LFXDMJX74
LFXDMIX75
LFXDMIJX76
LFXDMIX77
LFXDMDC86
LFXDMJY85
LFXDMJZ09
LFXDMDC87
LFXDMDC88
LFXDMDC89
LFXDMDC90
LFXDMDC91
LFXDMDC92
LFXDMDC93
LFXDMDC94
LFXDMDC95
LFXDMDC96
LFXDMDC97
LFXDMDC98
LFXDMDC99
LFXDMDDOO
LFXDMDDO1
LFXDMDDO02
LFXDMDDO3
LFXDMDDO04
LFXDMDDO5
LFXDMDDO06
LFXDMDDO7
LFXDMIJX78
LFXDMIJX79
LFXDMJX80
LFXDMJX81
LFXDMJX82
LFXDMJX83
LFXDMJX84
LFXDMJX85
LFXDMJX86
LFXDMJX87
LFXDMJX88
LFXDMJX89
LFXDMJX90

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

others

undistributed

with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJX91
LFXDMJX92
LFXDMDD44
LFXDMJY86
LFXDMJZ10
LFXDMDD45
LFXDMDD46
LFXDMDD47
LFXDMDD48
LFXDMDD49
LFXDMDD50
LFXDMDD51
LFXDMDD52
LFXDMDD53
LFXDMDD54
LFXDMDD55
LFXDMDD56
LFXDMDD57
LFXDMDD58
LFXDMDD59
LFXDMDD60
LFXDMDD61
LFXDMDD62
LFXDMDD63
LFXDMDD64
LFXDMDD65
LFXDMJX93
LFXDMJX94
LFXDMJX95
LFXDMJX96
LFXDMJX97
LFXDMJX98
LFXDMJX99
LFXDMJYOO
LFXDMJYO01
LFXDMJY02
LFXDMJY03
LFXDMJY04
LFXDMJY05
LFXDMJY06
LFXDMJYO7
LFXDMDEO2

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS TOTAL CURRENCY SWAPS
CURRENCY SWAPS o/w prime brokered
CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMJY87
LFXDMJZ11
LFXDMDE61
LFXDMDE62
LFXDMDE63
LFXDMDEO6
LFXDMDEOQO7
LFXDMDEO8
LFXDMDEOQ9
LFXDMDE10
LFXDMDE11
LFXDMDE12
LFXDMDE13
LFXDMDE14
LFXDMDE15
LFXDMDE16
LFXDMDE17
LFXDMDE18
LFXDMDE19
LFXDMDE20
LFXDMDE21
LFXDMDE22
LFXDMDE23
LFXDMJY08
LFXDMJY09
LFXDMJY10
LFXDMJY11
LFXDMJY12
LFXDMJY13
LFXDMJY14
LFXDMJY15
LFXDMJY16
LFXDMJY17
LFXDMJY18
LFXDMJY19
LFXDMJY20
LFXDMJY21
LFXDMJY22
LFXDMDEG60
LFXDMJY88
LFXDMJZ12
LFXDMDF19

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS TOTAL CURRENCY SWAPS
CURRENCY SWAPS o/w prime brokered
CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDF20
LFXDMDF21
LFXDMDE64
LFXDMDE65
LFXDMDE66
LFXDMDE67
LFXDMDE68
LFXDMDE69
LFXDMDE70
LFXDMDE71
LFXDMDE72
LFXDMDE73
LFXDMDE74
LFXDMDE75
LFXDMDE76
LFXDMDE77
LFXDMDE78
LFXDMDE79
LFXDMDES8O
LFXDMDES81
LFXDMJY23
LFXDMJY24
LFXDMJY25
LFXDMJY26
LFXDMJY27
LFXDMJY28
LFXDMJY29
LFXDMJY30
LFXDMJY31
LFXDMJY32
LFXDMJY33
LFXDMJY34
LFXDMJY35
LFXDMJY36
LFXDMJY37
LFXDMDF18
LFXDMJY89
LFXDMJZ13
LFXDMDF19
LFXDMDF20
LFXDMDF21
LFXDMDF22

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDF23
LFXDMDF24
LFXDMDF25
LFXDMDF26
LFXDMDF27
LFXDMDF28
LFXDMDF29
LFXDMDF30
LFXDMDF31
LFXDMDF32
LFXDMDF33
LFXDMDF34
LFXDMDF35
LFXDMDF36
LFXDMDF37
LFXDMDF38
LFXDMDF39
LFXDMJY38
LFXDMJY39
LFXDMJY40
LFXDMJY41
LFXDMJY42
LFXDMJY43
LFXDMJY44
LFXDMJY45
LFXDMJY46
LFXDMJY47
LFXDMJY48
LFXDMJY49
LFXDMJY50
LFXDMJY51
LFXDMJY52
LFXDMDF76
LFXDMJY90
LFXDMJZ14
LFXDMDF77
LFXDMDF78
LFXDMDF79
LFXDMDF80
LFXDMDF81
LFXDMDF82
LFXDMDF83

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

183

local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDF84
LFXDMDF85
LFXDMDF86
LFXDMDF87
LFXDMDF88
LFXDMDF89
LFXDMDF90
LFXDMDF91
LFXDMDF92
LFXDMDF93
LFXDMDF94
LFXDMDF95
LFXDMDF96
LFXDMDF97
LFXDMJY53
LFXDMJY54
LFXDMJY55
LFXDMJY56
LFXDMJY57
LFXDMJY58
LFXDMJY59
LFXDMJY60
LFXDMJY61
LFXDMJY62
LFXDMJY63
LFXDMJY64
LFXDMJY65
LFXDMJY66
LFXDMJY67
LFXDMDG34
LFXDMJY91
LFXDMJZ15
LFXDMCU71
LFXDMDG35
LFXDMDG36
LFXDMDG37
LFXDMDG38

Line Identifier
LFXDMDG39

A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5
A5

Table
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

TOTAL OTC OPTIONS
OTC OPTIONS

OTC OPTIONS

Other products 7
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

Description
CURRENCY SWAPS

184

local

cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border
TOTAL CURRENCY SWAPS
o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border
o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven

o/w related party trades 8

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10

Max Size
10



LFXDMDG40
LFXDMDG41
LFXDMDG42
LFXDMDG43
LFXDMDG44
LFXDMDG45
LFXDMDG46
LFXDMDG47
LFXDMDG48
LFXDMDG49
LFXDMDG50
LFXDMDG51
LFXDMDG52
LFXDMDG53
LFXDMDG54
LFXDMDG55
LFXDMDG56
LFXDMJZ16
LFXDMJZ17
LFXDMJZ18
LFXDMJZ19
LFXDMJZ20
LFXDMJZ21
LFXDMJZ22
LFXDMJZ23
LFXDMJZ24
LFXDMJZ25
LFXDMJZ26
LFXDMJZ27
LFXDMJZ28
LFXDMJZ29
LFXDMJZ30
LFXDMDG93
LFXDMKES86
LFXDMKF24
LFXDMDG94
LFXDMDG95
LFXDMDG96
LFXDMDG97
LFXDMDG98
LFXDMDG99
LFXDMDHO00

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

185

local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDHO1
LFXDMDHO02
LFXDMDHO03
LFXDMDHO04
LFXDMDHO05
LFXDMDHO06
LFXDMDHO07
LFXDMDHO08
LFXDMDHO09
LFXDMDH10
LFXDMDH11
LFXDMDH12
LFXDMDH13
LFXDMDH14
LFXDMJZ31
LFXDMJZ32
LFXDMJZ33
LFXDMJZ34
LFXDMJZ35
LFXDMJZ36
LFXDMJZ37
LFXDMJZ38
LFXDMJZ39
LFXDMJZ40
LFXDMJZ41
LFXDMJZ42
LFXDMJZ43
LFXDMJZz44
LFXDMJZ45
LFXDMDH51
LFXDMKES87
LFXDMKF25
LFXDMDH52
LFXDMDH53
LFXDMDH54
LFXDMDH55
LFXDMDH56
LFXDMDH57
LFXDMDH58
LFXDMDH59
LFXDMDH60
LFXDMDH61

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

186

local

cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDH62
LFXDMDH63
LFXDMDH64
LFXDMDH65
LFXDMDH66
LFXDMDH67
LFXDMDH68
LFXDMDH69
LFXDMDH70
LFXDMDH71
LFXDMDH72
LFXDMJZ46
LFXDMJZ47
LFXDMJZ48
LFXDMJZ49
LFXDMJZ50
LFXDMJZ51
LFXDMJZ52
LFXDMJZ53
LFXDMJZ54
LFXDMJZ55
LFXDMJZ56
LFXDMJZ57
LFXDMJZ58
LFXDMJZ59
LFXDMJZ60
LFXDMDJ09
LFXDMKES88
LFXDMKF26
LFXDMDIJ10
LFXDMDJ11
LFXDMDJ12
LFXDMDJ13
LFXDMDJ14
LFXDMDJ15
LFXDMDJ16
LFXDMDJ17
LFXDMDJ18
LFXDMDJ19
LFXDMDJ20
LFXDMDJ21
LFXDMDJ22

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

187

institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDJ23
LFXDMDJ24
LFXDMDJ25
LFXDMDJ26
LFXDMDJ27
LFXDMDJ28
LFXDMDJ29
LFXDMDJ30
LFXDMJZ61
LFXDMJZ62
LFXDMJZ63
LFXDMJZ64
LFXDMJZ65
LFXDMJZ66
LFXDMJZ67
LFXDMJZ68
LFXDMJZ69
LFXDMJZ70
LFXDMJZ71
LFXDMJZ72
LFXDMJZ73
LFXDMJZ74
LFXDMJZ75
LFXDMDJ67
LFXDMKES89
LFXDMKF27
LFXDMDJ68
LFXDMDJ69
LFXDMDJ70
LFXDMDJ71
LFXDMDJ72
LFXDMDJ73
LFXDMDJ74
LFXDMDIJ75
LFXDMDIJ76
LFXDMDJ77
LFXDMDJ78
LFXDMDIJ79
LFXDMDJ80
LFXDMDJ81
LFXDMDJ82
LFXDMDJ83

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

188

others
undistributed

with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDJ84
LFXDMDJ85
LFXDMDJ86
LFXDMDJ87
LFXDMDJ88
LFXDMJZ76
LFXDMJZ77
LFXDMJZ78
LFXDMJZ79
LFXDMJZ80
LFXDMJZ81
LFXDMJZ82
LFXDMJZ83
LFXDMJZ84
LFXDMJZ85
LFXDMJZ86
LFXDMJZ87
LFXDMJZ88
LFXDMJZ89
LFXDMJZ90
LFXDMDK25
LFXDMKESO
LFXDMKF28
LFXDMDK26
LFXDMDK27
LFXDMDK28
LFXDMDK29
LFXDMDK30
LFXDMDK31
LFXDMDK32
LFXDMDK33
LFXDMDK34
LFXDMDK35
LFXDMDK36
LFXDMDK37
LFXDMDK38
LFXDMDK39
LFXDMDK40
LFXDMDK41
LFXDMDK42
LFXDMDK43
LFXDMDK44

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS

local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDK45
LFXDMDK46
LFXDMJZ91

LFXDMJZ92

LFXDMJZ93

LFXDMJZ94

LFXDMJZ95

LFXDMJZ96

LFXDMJZ97

LFXDMJZ98

LFXDMJZ99

LFXDMKAOQO
LFXDMKAO1
LFXDMKAO2
LFXDMKAO3
LFXDMKAO4
LFXDMKAOS
LFXDMDKS83
LFXDMKE91
LFXDMKF29
LFXDMDK84
LFXDMDK85
LFXDMDK86
LFXDMDK87
LFXDMDK88
LFXDMDK89
LFXDMDK90
LFXDMDK91
LFXDMDK92
LFXDMDK93
LFXDMDK94
LFXDMDK95
LFXDMDK96
LFXDMDK97
LFXDMDK98
LFXDMDK99
LFXDMDLOO
LFXDMDLO1
LFXDMDLO2
LFXDMDLO3
LFXDMDLO4
LFXDMKAO6

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKAOQ7
LFXDMKAO8
LFXDMKAOQ9
LFXDMKA10
LFXDMKA11
LFXDMKA12
LFXDMKA13
LFXDMKA14
LFXDMKA15
LFXDMKA16
LFXDMKA17
LFXDMKA18
LFXDMKA19
LFXDMKA20
LFXDMDL41
LFXDMKE92
LFXDMKF30
LFXDMDL42
LFXDMDL43
LFXDMDL44
LFXDMDL45
LFXDMDL46
LFXDMDL47
LFXDMDL48
LFXDMDL49
LFXDMDL50
LFXDMDL51
LFXDMDL52
LFXDMDL53
LFXDMDL54
LFXDMDL55
LFXDMDL56
LFXDMDL57
LFXDMDL58
LFXDMDL59
LFXDMDL60
LFXDMDL61
LFXDMDL62
LFXDMKA21
LFXDMKA22
LFXDMKA23
LFXDMKA24

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

191

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKA25
LFXDMKA26
LFXDMKA27
LFXDMKA28
LFXDMKA29
LFXDMKA30
LFXDMKA31
LFXDMKA32
LFXDMKA33
LFXDMKA34
LFXDMKA35
LFXDMDL99
LFXDMKES3
LFXDMKF31
LFXDMDMOO
LFXDMDMO1
LFXDMDMO02
LFXDMDMO03
LFXDMDMO04
LFXDMDMO5
LFXDMDMO06
LFXDMDMO7
LFXDMDMO08
LFXDMDMO09
LFXDMDM10
LFXDMDM11
LFXDMDM12
LFXDMDM13
LFXDMDM14
LFXDMDM15
LFXDMDM16
LFXDMDM17
LFXDMDM18
LFXDMDM19
LFXDMDM20
LFXDMKA36
LFXDMKA37
LFXDMKA38
LFXDMKA39
LFXDMKA40
LFXDMKA41
LFXDMKA42

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

192

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKA43
LFXDMKA44
LFXDMKA45
LFXDMKA46
LFXDMKA47
LFXDMKA48
LFXDMKA49
LFXDMKAS50
LFXDMDM57
LFXDMKE94
LFXDMKF32
LFXDMDM58
LFXDMDM59
LFXDMDM60
LFXDMDM®61
LFXDMDM®62
LFXDMDM®63
LFXDMDM64
LFXDMDM®65
LFXDMDM66
LFXDMDM®67
LFXDMDM68
LFXDMDM®69
LFXDMDM?70
LFXDMDM71
LFXDMDM72
LFXDMDM73
LFXDMDM74
LFXDMDM75
LFXDMDM76
LFXDMDM?77
LFXDMDM78
LFXDMKAS51
LFXDMKA52
LFXDMKAS53
LFXDMKA54
LFXDMKAS55
LFXDMKAS56
LFXDMKA57
LFXDMKAS58
LFXDMKAS59
LFXDMKAG0

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

193

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKA61

LFXDMKAG62

LFXDMKA63

LFXDMKA64
LFXDMKAG65

LFXDMDN15
LFXDMKES5

LFXDMKF33

LFXDMDN16
LFXDMDN17
LFXDMDN18
LFXDMDN19
LFXDMDN20
LFXDMDN21
LFXDMDN22
LFXDMDN23
LFXDMDN24
LFXDMDN25
LFXDMDN26
LFXDMDN27
LFXDMDN28
LFXDMDN29
LFXDMDN30
LFXDMDN31
LFXDMDN32
LFXDMDN33
LFXDMDN34
LFXDMDN35
LFXDMDN36
LFXDMKA66
LFXDMKA67
LFXDMKA68
LFXDMKA69
LFXDMKA70
LFXDMKA71
LFXDMKA72
LFXDMKA73
LFXDMKA74
LFXDMKA75
LFXDMKA76
LFXDMKA77
LFXDMKA78

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

others

undistributed

with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKA79
LFXDMKAS80
LFXDMDN73
LFXDMKES6
LFXDMKF34
LFXDMDN74
LFXDMDN75
LFXDMDN76
LFXDMDN77
LFXDMDN78
LFXDMDN79
LFXDMDN8O
LFXDMDN81
LFXDMDN82
LFXDMDN&83
LFXDMDN84
LFXDMDN85
LFXDMDN86
LFXDMDN87
LFXDMDN88
LFXDMDN89
LFXDMDN9SO
LFXDMDNS1
LFXDMDNS2
LFXDMDNS93
LFXDMDN94
LFXDMKA81
LFXDMKA82
LFXDMKAS83
LFXDMKA84
LFXDMKA85
LFXDMKA86
LFXDMKA87
LFXDMKAS88
LFXDMKA89
LFXDMKAS0
LFXDMKA91
LFXDMKA92
LFXDMKA93
LFXDMKA94
LFXDMKA95
LFXDMDP31

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

TOTAL CURRENCY SWAPS

TOTAL CURRENCY SWAPS o/w prime brokered

TOTAL CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKES7
LFXDMKF35
LFXDMDP32
LFXDMDP33
LFXDMDP34
LFXDMDP35
LFXDMDP36
LFXDMDP37
LFXDMDP38
LFXDMDP39
LFXDMDP40
LFXDMDP41
LFXDMDP42
LFXDMDP43
LFXDMDP44
LFXDMDP45
LFXDMDP46
LFXDMDP47
LFXDMDP48
LFXDMDP49
LFXDMDP50
LFXDMDP51
LFXDMDP52
LFXDMKA96
LFXDMKA97
LFXDMKA98
LFXDMKA99
LFXDMKBOO
LFXDMKBO1
LFXDMKBO02
LFXDMKBO03
LFXDMKBO04
LFXDMKBO5
LFXDMKBO06
LFXDMKBO7
LFXDMKBO08
LFXDMKBO09
LFXDMKB10
LFXDMDP89
LFXDMKES8
LFXDMKF36
LFXDMDP90

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

TOTAL CURRENCY SWAPS

TOTAL CURRENCY SWAPS o/w prime brokered

TOTAL CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDP91
LFXDMDP92
LFXDMDP93
LFXDMDP94
LFXDMDP95
LFXDMDP96
LFXDMDP97
LFXDMDP98
LFXDMDP99
LFXDMDQOO
LFXDMDQO1
LFXDMDQO02
LFXDMDQO3
LFXDMDQO4
LFXDMDQO5
LFXDMDQO6
LFXDMDQO7
LFXDMDQO8
LFXDMDQO9
LFXDMDQ10
LFXDMKB11
LFXDMKB12
LFXDMKB13
LFXDMKB14
LFXDMKB15
LFXDMKB16
LFXDMKB17
LFXDMKB18
LFXDMKB19
LFXDMKB20
LFXDMKB21
LFXDMKB22
LFXDMKB23
LFXDMKB24
LFXDMKB25
LFXDMDQ47
LFXDMKES9
LFXDMKF37
LFXDMDQ48
LFXDMDQ49
LFXDMDQ50
LFXDMDQ51

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDQ52
LFXDMDQ53
LFXDMDQ54
LFXDMDQ55
LFXDMDQ56
LFXDMDQ57
LFXDMDQ58
LFXDMDQ59
LFXDMDQ60
LFXDMDQ61
LFXDMDQ62
LFXDMDQ63
LFXDMDQ64
LFXDMDQ65
LFXDMDQ66
LFXDMDQ67
LFXDMDQ68
LFXDMKB26
LFXDMKB27
LFXDMKB28
LFXDMKB29
LFXDMKB30
LFXDMKB31
LFXDMKB32
LFXDMKB33
LFXDMKB34
LFXDMKB35
LFXDMKB36
LFXDMKB37
LFXDMKB38
LFXDMKB39
LFXDMKB40
LFXDMDRO5
LFXDMKFOO
LFXDMKF38
LFXDMDRO6
LFXDMDRO7
LFXDMDRO8
LFXDMDRO9
LFXDMDR10
LFXDMDR11
LFXDMDR12

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

198

local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDR13
LFXDMDR14
LFXDMDR15
LFXDMDR16
LFXDMDR17
LFXDMDR18
LFXDMDR19
LFXDMDR20
LFXDMDR21
LFXDMDR22
LFXDMDR23
LFXDMDR24
LFXDMDR25
LFXDMDR26
LFXDMKB41
LFXDMKB42
LFXDMKB43
LFXDMKB44
LFXDMKB45
LFXDMKB46
LFXDMKB47
LFXDMKB48
LFXDMKB49
LFXDMKB50
LFXDMKB51
LFXDMKB52
LFXDMKB53
LFXDMKB54
LFXDMKB55
LFXDMDR63
LFXDMKFO1
LFXDMKF39
LFXDMDR64
LFXDMDR65
LFXDMDR66
LFXDMDR67
LFXDMDR68
LFXDMDR69
LFXDMDR70
LFXDMDR71
LFXDMDR72
LFXDMDR73

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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local

cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDR74
LFXDMDR75
LFXDMDR76
LFXDMDR77
LFXDMDR78
LFXDMDR79
LFXDMDRS80
LFXDMDR81
LFXDMDR82
LFXDMDR83
LFXDMDR84
LFXDMKB56
LFXDMKB57
LFXDMKB58
LFXDMKB59
LFXDMKB60
LFXDMKB61
LFXDMKB62
LFXDMKB63
LFXDMKB64
LFXDMKB65
LFXDMKB66
LFXDMKB67
LFXDMKB68
LFXDMKB69
LFXDMKB70
LFXDMDS21
LFXDMKF02
LFXDMKF40
LFXDMDS22
LFXDMDS23
LFXDMDS24
LFXDMDS25
LFXDMDS26
LFXDMDS27
LFXDMDS28
LFXDMDS29
LFXDMDS30
LFXDMDS31
LFXDMDS32
LFXDMDS33
LFXDMDS34

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDS35
LFXDMDS36
LFXDMDS37
LFXDMDS38
LFXDMDS39
LFXDMDS40
LFXDMDS41
LFXDMDS42
LFXDMKB71
LFXDMKB72
LFXDMKB73
LFXDMKB74
LFXDMKB75
LFXDMKB76
LFXDMKB77
LFXDMKB78
LFXDMKB79
LFXDMKB80
LFXDMKB81
LFXDMKB82
LFXDMKB83
LFXDMKB84
LFXDMKB85
LFXDMDS79
LFXDMKFO03
LFXDMKF41
LFXDMDS80
LFXDMDS81
LFXDMDS82
LFXDMDS83
LFXDMDS84
LFXDMDS85
LFXDMDS86
LFXDMDS87
LFXDMDS88
LFXDMDS89
LFXDMDS90
LFXDMDS91
LFXDMDS92
LFXDMDS93
LFXDMDS94
LFXDMDS95

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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others
undistributed

with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDS96
LFXDMDS97
LFXDMDS98
LFXDMDS99
LFXDMDTOO
LFXDMKB86
LFXDMKB87
LFXDMKB88
LFXDMKB89
LFXDMKB90
LFXDMKB91
LFXDMKB92
LFXDMKB93
LFXDMKB94
LFXDMKB95
LFXDMKB96
LFXDMKB97
LFXDMKB98
LFXDMKB99
LFXDMKCO00
LFXDMDT37
LFXDMKF04
LFXDMKF42
LFXDMDT38
LFXDMDT39
LFXDMDT40
LFXDMDT41
LFXDMDT42
LFXDMDT43
LFXDMDT44
LFXDMDT45
LFXDMDT46
LFXDMDT47
LFXDMDT48
LFXDMDT49
LFXDMDT50
LFXDMDT51
LFXDMDT52
LFXDMDT53
LFXDMDT54
LFXDMDT55
LFXDMDT56

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS

local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDT57
LFXDMDT58
LFXDMKCO1
LFXDMKC02
LFXDMKCO03
LFXDMKC04
LFXDMKCO05
LFXDMKCO06
LFXDMKCO7
LFXDMKCO08
LFXDMKC09
LFXDMKC10
LFXDMKC11
LFXDMKC12
LFXDMKC13
LFXDMKC14
LFXDMKC15
LFXDMDT95
LFXDMKFO5
LFXDMKF43
LFXDMDT96
LFXDMDT97
LFXDMDT98
LFXDMDT99
LFXDMDUOO
LFXDMDUO1
LFXDMDUO2
LFXDMDUO3
LFXDMDU04
LFXDMDUO5
LFXDMDUO6
LFXDMDUO7
LFXDMDUO08
LFXDMDUO09
LFXDMDU10
LFXDMDU11
LFXDMDU12
LFXDMDU13
LFXDMDU14
LFXDMDU15
LFXDMDU16
LFXDMKC16

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKC17
LFXDMKC18
LFXDMKC19
LFXDMKC20
LFXDMKC21
LFXDMKC22
LFXDMKC23
LFXDMKC24
LFXDMKC25
LFXDMKC26
LFXDMKC27
LFXDMKC28
LFXDMKC29
LFXDMKC30
LFXDMDU53
LFXDMKFO06
LFXDMKF44
LFXDMDU54
LFXDMDU55
LFXDMDUS56
LFXDMDUS57
LFXDMDUS58
LFXDMDU59
LFXDMDU60
LFXDMDU61
LFXDMDUG62
LFXDMDUG63
LFXDMDU64
LFXDMDUG65
LFXDMDU66
LFXDMDU67
LFXDMDU68
LFXDMDUG69
LFXDMDU70
LFXDMDU71
LFXDMDU72
LFXDMDU73
LFXDMDU74
LFXDMKC31
LFXDMKC32
LFXDMKC33
LFXDMKC34

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

204

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKC35
LFXDMKC36
LFXDMKC37
LFXDMKC38
LFXDMKC39
LFXDMKC40
LFXDMKC41
LFXDMKC42
LFXDMKC43
LFXDMKC44
LFXDMKC45
LFXDMDV11
LFXDMKFO7
LFXDMKF45
LFXDMDV12
LFXDMDV13
LFXDMDV14
LFXDMDV15
LFXDMDV16
LFXDMDV17
LFXDMDV18
LFXDMDV19
LFXDMDV20
LFXDMDV21
LFXDMDV22
LFXDMDV23
LFXDMDV24
LFXDMDV25
LFXDMDV26
LFXDMDV27
LFXDMDV28
LFXDMDV29
LFXDMDV30
LFXDMDV31
LFXDMDV32
LFXDMKC46
LFXDMKC47
LFXDMKC48
LFXDMKC49
LFXDMKC50
LFXDMKC51
LFXDMKC52

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

205

local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKC53
LFXDMKC54
LFXDMKC55
LFXDMKC56
LFXDMKC57
LFXDMKC58
LFXDMKC59
LFXDMKC60
LFXDMDV6E9
LFXDMKFO08
LFXDMKF46
LFXDMDV70
LFXDMDV71
LFXDMDV72
LFXDMDV73
LFXDMDV74
LFXDMDV75
LFXDMDV76
LFXDMDV77
LFXDMDV78
LFXDMDV79
LFXDMDV80
LFXDMDV81
LFXDMDV82
LFXDMDV83
LFXDMDV84
LFXDMDV85
LFXDMDV86
LFXDMDV87
LFXDMDV88
LFXDMDV89
LFXDMDVS0
LFXDMKC61
LFXDMKC62
LFXDMKC63
LFXDMKC64
LFXDMKC65
LFXDMKC66
LFXDMKC67
LFXDMKC68
LFXDMKC69
LFXDMKC70

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
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institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKC71
LFXDMKC72
LFXDMKC73
LFXDMKC74
LFXDMKC75
LFXDMDW?27
LFXDMKFO09
LFXDMKF47
LFXDMDW?28
LFXDMDW?29
LFXDMDW30
LFXDMDW31
LFXDMDW32
LFXDMDW33
LFXDMDW34
LFXDMDW35
LFXDMDW36
LFXDMDW37
LFXDMDW38
LFXDMDW39
LFXDMDW40
LFXDMDW41
LFXDMDW42
LFXDMDW43
LFXDMDW44
LFXDMDW45
LFXDMDW46
LFXDMDW47
LFXDMDW48
LFXDMKC76
LFXDMKC77
LFXDMKC78
LFXDMKC79
LFXDMKC80
LFXDMKC81
LFXDMKC82
LFXDMKC83
LFXDMKC84
LFXDMKC85
LFXDMKC86
LFXDMKC87
LFXDMKC88

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

others

undistributed

with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKC89
LFXDMKC90
LFXDMDW85
LFXDMKF10
LFXDMKF48
LFXDMDW86
LFXDMDW87
LFXDMDW88
LFXDMDW89
LFXDMDW90
LFXDMDW91
LFXDMDW92
LFXDMDW93
LFXDMDW94
LFXDMDW$95
LFXDMDW96
LFXDMDW97
LFXDMDW98
LFXDMDW99
LFXDMDX00
LFXDMDX01
LFXDMDX02
LFXDMDXO03
LFXDMDX04
LFXDMDXO05
LFXDMDX06
LFXDMKC91
LFXDMKC92
LFXDMKC93
LFXDMKC94
LFXDMKC95
LFXDMKC96
LFXDMKC97
LFXDMKC98
LFXDMKC99
LFXDMKDOO
LFXDMKDO1
LFXDMKDO02
LFXDMKDO3
LFXDMKDO04
LFXDMKDO5
LFXDMDX43

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

TOTAL CURRENCY SWAPS

TOTAL CURRENCY SWAPS o/w prime brokered

TOTAL CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKF11
LFXDMKF49
LFXDMDX44
LFXDMDX45
LFXDMDX46
LFXDMDX47
LFXDMDX48
LFXDMDX49
LFXDMDX50
LFXDMDX51
LFXDMDX52
LFXDMDX53
LFXDMDX54
LFXDMDX55
LFXDMDX56
LFXDMDX57
LFXDMDX58
LFXDMDX59
LFXDMDX60
LFXDMDX61
LFXDMDX62
LFXDMDX63
LFXDMDX64
LFXDMKDO6
LFXDMKDO7
LFXDMKDO8
LFXDMKDO9
LFXDMKD10
LFXDMKD11
LFXDMKD12
LFXDMKD13
LFXDMKD14
LFXDMKD15
LFXDMKD16
LFXDMKD17
LFXDMKD18
LFXDMKD19
LFXDMKD20
LFXDMDYO01
LFXDMKF12
LFXDMKF50
LFXDMDY02

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

TOTAL FX CONTRACTS o/w prime brokered

TOTAL FX CONTRACTS o/w retail-driven

CURRENCY SWAPS with reporting dealers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS with other financial institutions
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

CURRENCY SWAPS non-reporting banks
CURRENCY SWAPS institutional investors
CURRENCY SWAPS hedge funds and proprietary trading firms
CURRENCY SWAPS official sector financial institutions
CURRENCY SWAPS others

CURRENCY SWAPS undistributed

CURRENCY SWAPS with non-financial customers
CURRENCY SWAPS local

CURRENCY SWAPS cross-border

TOTAL CURRENCY SWAPS

TOTAL CURRENCY SWAPS o/w prime brokered

TOTAL CURRENCY SWAPS o/w retail-driven

OTC OPTIONS with reporting dealers

OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS with other financial institutions
OTC OPTIONS local

OTC OPTIONS cross-border

OTC OPTIONS non-reporting banks

OTC OPTIONS institutional investors

OTC OPTIONS hedge funds and proprietary trading firms
OTC OPTIONS official sector financial institutions
OTC OPTIONS others

OTC OPTIONS undistributed

OTC OPTIONS with non-financial customers
OTC OPTIONS local

OTC OPTIONS cross-border

TOTAL OTC OPTIONS

OTC OPTIONS o/w prime brokered

OTC OPTIONS o/w retail-driven

TOTAL FX CONTRACTS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDY03
LFXDMDYO04
LFXDMDYO05
LFXDMDY06
LFXDMDYO07
LFXDMDY08
LFXDMDYO09
LFXDMDY10
LFXDMDY11
LFXDMDY12
LFXDMDY13
LFXDMDY14
LFXDMDY15
LFXDMDY16
LFXDMDY17
LFXDMDY18
LFXDMDY19
LFXDMDY20
LFXDMDY21
LFXDMDY22
LFXDMKD21
LFXDMKD22
LFXDMKD23
LFXDMKD24
LFXDMKD25
LFXDMKD26
LFXDMKD27
LFXDMKD28
LFXDMKD29
LFXDMKD30
LFXDMKD31
LFXDMKD32
LFXDMKD33
LFXDMKD34
LFXDMKD35
LFXDMDY59
LFXDMKF13
LFXDMKF51
LFXDMDY60
LFXDMDY61
LFXDMDY62
LFXDMDY63

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDY64
LFXDMDY65
LFXDMDY66
LFXDMDY67
LFXDMDY68
LFXDMDY69
LFXDMDY70
LFXDMDY71
LFXDMDY72
LFXDMDY73
LFXDMDY74
LFXDMDY75
LFXDMDY76
LFXDMDY77
LFXDMDY78
LFXDMDY79
LFXDMDY80
LFXDMKD36
LFXDMKD37
LFXDMKD38
LFXDMKD39
LFXDMKD40
LFXDMKD41
LFXDMKD42
LFXDMKD43
LFXDMKD44
LFXDMKD45
LFXDMKD46
LFXDMKD47
LFXDMKD48
LFXDMKD49
LFXDMKD50
LFXDMDZ17
LFXDMKF14
LFXDMKF52
LFXDMDZ18
LFXDMDZ19
LFXDMDZ20
LFXDMDZ21
LFXDMDZ22
LFXDMDZ23
LFXDMDzZ24

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDZ25
LFXDMDZ26
LFXDMDz27
LFXDMDZ28
LFXDMDZ29
LFXDMDZ30
LFXDMDZ31
LFXDMDZ32
LFXDMDZ33
LFXDMDZ34
LFXDMDZ35
LFXDMDZ36
LFXDMDZ37
LFXDMDZ38
LFXDMKD51
LFXDMKD52
LFXDMKD53
LFXDMKD54
LFXDMKD55
LFXDMKD56
LFXDMKD57
LFXDMKD58
LFXDMKD59
LFXDMKD60
LFXDMKD61
LFXDMKD62
LFXDMKD63
LFXDMKD64
LFXDMKD65
LFXDMDZ75
LFXDMKF15
LFXDMKF53
LFXDMDZ76
LFXDMDZ77
LFXDMDZ78
LFXDMDZ79
LFXDMDZ80
LFXDMDZ81
LFXDMDZ82
LFXDMDZ83
LFXDMDZ84
LFXDMDZ85

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

212

local

cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMDZ86
LFXDMDz87
LFXDMDZ88
LFXDMDZ89
LFXDMDZ90
LFXDMDZ91
LFXDMDZ92
LFXDMDZ93
LFXDMDZ94
LFXDMDZ95
LFXDMDZ96
LFXDMKD66
LFXDMKD67
LFXDMKD68
LFXDMKD69
LFXDMKD70
LFXDMKD71
LFXDMKD72
LFXDMKD73
LFXDMKD74
LFXDMKD75
LFXDMKD76
LFXDMKD77
LFXDMKD78
LFXDMKD79
LFXDMKD80
LFXDMEA33
LFXDMKF16
LFXDMKF54
LFXDMEA34
LFXDMEA35
LFXDMEA36
LFXDMEA37
LFXDMEA38
LFXDMEA39
LFXDMEA40
LFXDMEA41
LFXDMEA42
LFXDMEA43
LFXDMEA44
LFXDMEA45
LFXDMEA46

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

213

institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEA47
LFXDMEA48
LFXDMEA49
LFXDMEAS50
LFXDMEA51
LFXDMEA52
LFXDMEAS53
LFXDMEA54
LFXDMKD81
LFXDMKD82
LFXDMKD83
LFXDMKD84
LFXDMKD85
LFXDMKD86
LFXDMKD87
LFXDMKD88
LFXDMKD89
LFXDMKD90
LFXDMKD91
LFXDMKD92
LFXDMKD93
LFXDMKD94
LFXDMKD95
LFXDMEA91
LFXDMKF17
LFXDMKF55
LFXDMEA92
LFXDMEAS3
LFXDMEA94
LFXDMEAS5
LFXDMEA96
LFXDMEAS7
LFXDMEAS8
LFXDMEA99
LFXDMEBOO
LFXDMEBO1
LFXDMEBO2
LFXDMEBO3
LFXDMEBO4
LFXDMEBO5
LFXDMEBO6
LFXDMEBO7

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
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others
undistributed

with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks

institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed

with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEBO8
LFXDMEBO9
LFXDMEB10
LFXDMEB11
LFXDMEB12
LFXDMKD96
LFXDMKD97
LFXDMKD98
LFXDMKD99
LFXDMKEOO
LFXDMKEO1
LFXDMKEO2
LFXDMKEO3
LFXDMKEO4
LFXDMKEOQ5
LFXDMKEO6
LFXDMKEOQO7
LFXDMKEO8
LFXDMKEQ9
LFXDMKE10
LFXDMEB49
LFXDMKF18
LFXDMKF56
LFXDMEB50
LFXDMEB51
LFXDMEB52
LFXDMEB53
LFXDMEB54
LFXDMEB55
LFXDMEB56
LFXDMEB57
LFXDMEB58
LFXDMEB59
LFXDMEB60
LFXDMEB61
LFXDMEB62
LFXDMEB63
LFXDMEB64
LFXDMEB65
LFXDMEB66
LFXDMEB67
LFXDMEB68

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS

local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEB69
LFXDMEB70
LFXDMKE11
LFXDMKE12
LFXDMKE13
LFXDMKE14
LFXDMKE15
LFXDMKE16
LFXDMKE17
LFXDMKE18
LFXDMKE19
LFXDMKE20
LFXDMKE21
LFXDMKE22
LFXDMKE23
LFXDMKE24
LFXDMKE25
LFXDMECO7
LFXDMKF19
LFXDMKF57
LFXDMECO08
LFXDMECO09
LFXDMEC10
LFXDMEC11
LFXDMEC12
LFXDMEC13
LFXDMEC14
LFXDMEC15
LFXDMEC16
LFXDMEC17
LFXDMEC18
LFXDMEC19
LFXDMEC20
LFXDMEC21
LFXDMEC22
LFXDMEC23
LFXDMEC24
LFXDMEC25
LFXDMEC26
LFXDMEC27
LFXDMEC28
LFXDMKE26

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered
o/w retail-driven
with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKE27
LFXDMKE28
LFXDMKE29
LFXDMKE30
LFXDMKE31
LFXDMKE32
LFXDMKE33
LFXDMKE34
LFXDMKE35
LFXDMKE36
LFXDMKE37
LFXDMKE38
LFXDMKE39
LFXDMKE40
LFXDMEC65
LFXDMKF20
LFXDMKF58
LFXDMEC66
LFXDMEC67
LFXDMEC68
LFXDMEC69
LFXDMEC70
LFXDMEC71
LFXDMEC72
LFXDMEC73
LFXDMEC74
LFXDMEC75
LFXDMEC76
LFXDMEC77
LFXDMEC78
LFXDMEC79
LFXDMECS80
LFXDMEC81
LFXDMEC82
LFXDMEC83
LFXDMEC84
LFXDMECS85
LFXDMEC86
LFXDMKE41
LFXDMKE42
LFXDMKE43
LFXDMKE44

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
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local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions
others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKE45
LFXDMKE46
LFXDMKE47
LFXDMKE48
LFXDMKE49
LFXDMKES0
LFXDMKE51
LFXDMKE52
LFXDMKE53
LFXDMKE54
LFXDMKES55
LFXDMED23
LFXDMKF21
LFXDMKF59
LFXDMED24
LFXDMED25
LFXDMED26
LFXDMED27
LFXDMED28
LFXDMED29
LFXDMED30
LFXDMED31
LFXDMED32
LFXDMED33
LFXDMED34
LFXDMED35
LFXDMED36
LFXDMED37
LFXDMED38
LFXDMED39
LFXDMED40
LFXDMED41
LFXDMED42
LFXDMEDA43
LFXDMED44
LFXDMKES56
LFXDMKE57
LFXDMKES58
LFXDMKE59
LFXDMKEG60
LFXDMKE61
LFXDMKE62

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
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local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered
o/w retail-driven
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
non-reporting banks
institutional investors
hedge funds and proprietary trading firms
official sector financial institutions
others
undistributed
with non-financial customers
local
cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKE63
LFXDMKE64
LFXDMKEG65
LFXDMKE66
LFXDMKE67
LFXDMKEG68
LFXDMKE69
LFXDMKE70
LFXDMED81
LFXDMKF22
LFXDMKF60
LFXDMED82
LFXDMED83
LFXDMED84
LFXDMED85
LFXDMED86
LFXDMED87
LFXDMEDS88
LFXDMED89
LFXDMEDS0
LFXDMED91
LFXDMED92
LFXDMED93
LFXDMED94
LFXDMED95
LFXDMED96
LFXDMED97
LFXDMEDS98
LFXDMED99
LFXDMEEOO
LFXDMEEO1
LFXDMEEO2
LFXDMKE71
LFXDMKE72
LFXDMKE73
LFXDMKE74
LFXDMKE75
LFXDMKE76
LFXDMKE77
LFXDMKE78
LFXDMKE79
LFXDMKES80

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS

TOTAL OTC OPTIONS

OTC OPTIONS
OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS
TOTAL CURRENCY SWAPS

OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
OTC OPTIONS
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institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

others

undistributed

with non-financial customers

local

cross-border

o/w prime brokered

o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border
non-reporting banks
institutional investors

hedge funds and proprietary trading firms

official sector financial institutions
others
undistributed
with non-financial customers
local

cross-border

o/w prime brokered

o/w retail-driven

with reporting dealers

local

cross-border

with other financial institutions
local

cross-border

non-reporting banks

institutional investors

hedge funds and proprietary trading firms
official sector financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMKES81
LFXDMKES82
LFXDMKES83
LFXDMKES84
LFXDMKES85
LFXDMEE39
LFXDMKF23
LFXDMKF61
LFXDMEE40
LFXDMEE41
LFXDMEE42

Line Identifier
LFXDMEE43
LFXDMEE44
LFXDMEEA45
LFXDMEE46
LFXDMEE47
LFXDMEE48
LFXDMEE49
LFXDMEES0
LFXDMEES51
LFXDMEE52
LFXDMEES3
LFXDMEES54
LFXDMEES5
LFXDMEES6
LFXDMEES7
LFXDMEES8
LFXDMEES59
LFXDMEEG60
LFXDMEE61
LFXDMEEG62
LFXDMEE64
LFXDMEEG65
LFXDMEE66
LFXDMEEG67
LFXDMEE68
LFXDMEEG69
LFXDMEE70
LFXDMEE71

A6
A6
A6
A6
A6
A6
A6
A6
A6
A6
A6

Table
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl
B1
Bl

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

TOTAL OTC OPTIONS
OTC OPTIONS

OTC OPTIONS

TOTAL FX CONTRACTS
TOTAL FX CONTRACTS
TOTAL FX CONTRACTS

Description

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
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others

undistributed

with non-financial customers
local

cross-border

o/w prime brokered
o/w retail-driven

o/w prime brokered

o/w retail-driven

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10

Max Size
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEE72
LFXDMEE73
LFXDMEE74
LFXDMEE75
LFXDMEE76
LFXDMEE77
LFXDMEE78
LFXDMEE79
LFXDMEE80
LFXDMEES81
LFXDMEE82
LFXDMEES83
LFXDMEE85
LFXDMEE86
LFXDMEE87
LFXDMEES8S8
LFXDMEE89
LFXDMEESO
LFXDMEE91
LFXDMEES92
LFXDMEE93
LFXDMEE94
LFXDMEE95
LFXDMEE96
LFXDMEE97
LFXDMEESS8
LFXDMEE99
LFXDMEF0O0
LFXDMEFO1
LFXDMEF02
LFXDMEF03
LFXDMEF04
LFXDMEF06
LFXDMEFQO7
LFXDMEF08
LFXDMEF09
LFXDMEF10
LFXDMEF11
LFXDMEF12
LFXDMEF13
LFXDMEF14
LFXDMEF15

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEF16
LFXDMEF17
LFXDMEF18
LFXDMEF19
LFXDMEF20
LFXDMEF21
LFXDMEF22
LFXDMEF23
LFXDMEF24
LFXDMEF25
LFXDMEF27
LFXDMEF28
LFXDMEF29
LFXDMEF30
LFXDMEF31
LFXDMEF32
LFXDMEF33
LFXDMEF34
LFXDMEF35
LFXDMEF36
LFXDMEF37
LFXDMEF38
LFXDMEF39
LFXDMEF40
LFXDMEF41
LFXDMEF42
LFXDMEF43
LFXDMEF44
LFXDMEF45
LFXDMEF46
LFXDMEF48
LFXDMEF49
LFXDMEF50
LFXDMEF51
LFXDMEF52
LFXDMEF53
LFXDMEF54
LFXDMEF55
LFXDMEF56
LFXDMEF57
LFXDMEF58
LFXDMEF59

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEF60
LFXDMEF61
LFXDMEF62
LFXDMEF63
LFXDMEF64
LFXDMEF65
LFXDMEF66
LFXDMEF67
LFXDMEF69
LFXDMEF70
LFXDMEF71
LFXDMEF72
LFXDMEF73
LFXDMEF74
LFXDMEF75
LFXDMEF76
LFXDMEF77
LFXDMEF78
LFXDMEF79
LFXDMEF80
LFXDMEF81
LFXDMEF82
LFXDMEF83
LFXDMEF84
LFXDMEF85
LFXDMEF86
LFXDMEF87
LFXDMEF88
LFXDMEF90
LFXDMEF91
LFXDMEF92
LFXDMEF93
LFXDMEF94
LFXDMEF95
LFXDMEF96
LFXDMEF97
LFXDMEF98
LFXDMEF99
LFXDMEGO0
LFXDMEGO1
LFXDMEGO02
LFXDMEGO3

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
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cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEGO4
LFXDMEGO5
LFXDMEGO6
LFXDMEGO7
LFXDMEGO08
LFXDMEGO09
LFXDMEG11
LFXDMEG12
LFXDMEG13
LFXDMEG14
LFXDMEG15
LFXDMEG16
LFXDMEG17
LFXDMEG18
LFXDMEG19
LFXDMEG20
LFXDMEG21
LFXDMEG22
LFXDMEG23
LFXDMEG24
LFXDMEG25
LFXDMEG26
LFXDMEG27
LFXDMEG28
LFXDMEG29
LFXDMEG30
LFXDMEG32
LFXDMEG33
LFXDMEG34
LFXDMEG35
LFXDMEG36
LFXDMEG37
LFXDMEG38
LFXDMEG39
LFXDMEG40
LFXDMEG41
LFXDMEG42
LFXDMEG43
LFXDMEG44
LFXDMEG45
LFXDMEG46
LFXDMEG47

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS

224

local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEG48
LFXDMEG49
LFXDMEG50
LFXDMEG51
LFXDMEG53
LFXDMEG54
LFXDMEG55
LFXDMEG56
LFXDMEG57
LFXDMEG58
LFXDMEG59
LFXDMEG60
LFXDMEG61
LFXDMEG62
LFXDMEG63
LFXDMEG64
LFXDMEG65
LFXDMEG66
LFXDMEG67
LFXDMEG68
LFXDMEG69
LFXDMEG70
LFXDMEG71
LFXDMEG72
LFXDMEG74
LFXDMEG75
LFXDMEG76
LFXDMEG77
LFXDMEG78
LFXDMEG79
LFXDMEGS80
LFXDMEGS81
LFXDMEG82
LFXDMEGS83
LFXDMEG84
LFXDMEGS85
LFXDMEG86
LFXDMEGS87
LFXDMEG88
LFXDMEGS89
LFXDMEG90
LFXDMEG91

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS

225

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEG92
LFXDMEG93
LFXDMEG95
LFXDMEG96
LFXDMEG97
LFXDMEG98
LFXDMEG99
LFXDMEHO0
LFXDMEHO1
LFXDMEHO02
LFXDMEHO3
LFXDMEHO04
LFXDMEHO5
LFXDMEHO06
LFXDMEHO7
LFXDMEHO08
LFXDMEHO09
LFXDMEH10
LFXDMEH11
LFXDMEH12
LFXDMEH13
LFXDMEH14
LFXDMEH16
LFXDMEH17
LFXDMEH18
LFXDMEH19
LFXDMEH20
LFXDMEH21
LFXDMEH22
LFXDMEH23
LFXDMEH24
LFXDMEH25
LFXDMEH26
LFXDMEH27
LFXDMEH28
LFXDMEH29
LFXDMEH30
LFXDMEH31
LFXDMEH32
LFXDMEH33
LFXDMEH34
LFXDMEH35

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS

SWAPS

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS

226

cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEH37
LFXDMEH38
LFXDMEH39
LFXDMEH40
LFXDMEH41
LFXDMEH42
LFXDMEH43
LFXDMEH44
LFXDMEH45
LFXDMEH46
LFXDMEH47
LFXDMEH48
LFXDMEH49
LFXDMEH50
LFXDMEH51
LFXDMEH52
LFXDMEH53
LFXDMEH54
LFXDMEH55
LFXDMEH56
LFXDMEH58
LFXDMEH59
LFXDMEH60
LFXDMEH61
LFXDMEH62
LFXDMEH63
LFXDMEH64
LFXDMEH65
LFXDMEH66
LFXDMEH67
LFXDMEH68
LFXDMEH69
LFXDMEH70
LFXDMEH71
LFXDMEH72
LFXDMEH73
LFXDMEH74
LFXDMEH75
LFXDMEH76
LFXDMEH77
LFXDMEH79
LFXDMEHS80

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

227

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers
local
cross-border
TOTAL SWAPS
with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEHS81
LFXDMEHS82
LFXDMEHS83
LFXDMEH84
LFXDMEHS85
LFXDMEH86
LFXDMEH87
LFXDMEHS88
LFXDMEH89
LFXDMEH90
LFXDMEH91
LFXDMEH92
LFXDMEHS3
LFXDMEH94
LFXDMEHS5
LFXDMEH96
LFXDMEH97
LFXDMEH98
LFXDMEJOO
LFXDMEJO1
LFXDMEJO2
LFXDMEJO3
LFXDMEJO4
LFXDMEJO5
LFXDMEJO6
LFXDMEJO7
LFXDMEJOS8
LFXDMEJO9
LFXDMEJ10
LFXDMEJ11
LFXDMEJ12
LFXDMEJ13
LFXDMEJ14
LFXDMEJ15
LFXDMEJ16
LFXDMEJ17
LFXDMEJ18
LFXDMEJ19
LFXDMEJ21
LFXDMEJ22
LFXDMEJ23
LFXDMEJ24

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

228

cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers
local
cross-border
TOTAL SWAPS
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEJ25
LFXDMEJ26
LFXDMEJ27
LFXDMEJ28
LFXDMEJ29
LFXDMEJ30
LFXDMEJ31
LFXDMEJ32
LFXDMEJ33
LFXDMEJ34
LFXDMEJ35
LFXDMEJ36
LFXDMEJ37
LFXDMEJ38
LFXDMEJ39
LFXDMEJ40
LFXDMEJ42
LFXDMEJ43
LFXDMEJ44
LFXDMEJ45
LFXDMEJ46
LFXDMEJ47
LFXDMEJ48
LFXDMEJ49
LFXDMEJ50
LFXDMEJ51
LFXDMEJ52
LFXDMEJ53
LFXDMEJ54
LFXDMEJ55
LFXDMEJ56
LFXDMEJ57
LFXDMEJ58
LFXDMEJ59
LFXDMEJ60
LFXDMEJ61
LFXDMEJ63
LFXDMEJ64
LFXDMEJ65
LFXDMEJ66
LFXDMEJ67
LFXDMEJ6S8

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

229

local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers
local
cross-border
TOTAL SWAPS
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEJ69
LFXDMEJ70
LFXDMEJ71
LFXDMEJ72
LFXDMEJ73
LFXDMEJ74
LFXDMEJ75
LFXDMEJ76
LFXDMEJ77
LFXDMEJ78
LFXDMEJ79
LFXDMEJ80
LFXDMEJ81
LFXDMEJ82
LFXDMEJ84
LFXDMEJ85
LFXDMEJ86
LFXDMEJ87
LFXDMEJ88
LFXDMEJ89
LFXDMEJ9S0
LFXDMEJ91
LFXDMEJ92
LFXDMEJ93
LFXDMEJ94
LFXDMEJ95
LFXDMEJ96
LFXDMEJ97
LFXDMEJ98
LFXDMEJ99
LFXDMEKOO
LFXDMEKO1
LFXDMEKO02
LFXDMEKO3
LFXDMEKO5
LFXDMEKO6
LFXDMEKO7
LFXDMEKO8
LFXDMEKOQ9
LFXDMEK10
LFXDMEK11
LFXDMEK12

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

230

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEK13
LFXDMEK14
LFXDMEK15
LFXDMEK16
LFXDMEK17
LFXDMEK18
LFXDMEK19
LFXDMEK20
LFXDMEK21
LFXDMEK22
LFXDMEK23
LFXDMEK24
LFXDMEK26
LFXDMEK27
LFXDMEK28
LFXDMEK29
LFXDMEK30
LFXDMEK31
LFXDMEK32
LFXDMEK33
LFXDMEK34
LFXDMEK35
LFXDMEK36
LFXDMEK37
LFXDMEK38
LFXDMEK39
LFXDMEK40
LFXDMEK41
LFXDMEK42
LFXDMEK43
LFXDMEK44
LFXDMEK45
LFXDMEK47
LFXDMEK48
LFXDMEK49
LFXDMEK50
LFXDMEK51
LFXDMEK52
LFXDMEK53
LFXDMEK54
LFXDMEK55
LFXDMEK56

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEK57
LFXDMEK58
LFXDMEK59
LFXDMEK60
LFXDMEK61
LFXDMEK62
LFXDMEK63
LFXDMEK64
LFXDMEK65
LFXDMEK66
LFXDMEK®68
LFXDMEK69
LFXDMEK70
LFXDMEK71
LFXDMEK72
LFXDMEK73
LFXDMEK74
LFXDMEK75
LFXDMEK76
LFXDMEK77
LFXDMEK78
LFXDMEK79
LFXDMEKS80
LFXDMEK81
LFXDMEK82
LFXDMEK83
LFXDMEK84
LFXDMEK85
LFXDMEK86
LFXDMEK87
LFXDMEK89
LFXDMEKS0
LFXDMEK91
LFXDMEK92
LFXDMEK93
LFXDMEK94
LFXDMEK95
LFXDMEK96
LFXDMEK97
LFXDMEK98
LFXDMEK99
LFXDMELOO

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMELO1
LFXDMELO2
LFXDMELO3
LFXDMELO4
LFXDMELOS
LFXDMELO6
LFXDMELO7
LFXDMELO8
LFXDMEL10
LFXDMEL11
LFXDMEL12
LFXDMEL13
LFXDMEL14
LFXDMEL15
LFXDMEL16
LFXDMEL17
LFXDMEL18
LFXDMEL19
LFXDMEL20
LFXDMEL21
LFXDMEL22
LFXDMEL23
LFXDMEL24
LFXDMEL25
LFXDMEL26
LFXDMEL27
LFXDMEL28
LFXDMEL29
LFXDMEL31
LFXDMEL32
LFXDMEL33
LFXDMEL34
LFXDMEL35
LFXDMEL36
LFXDMEL37
LFXDMEL38
LFXDMEL39
LFXDMEL40
LFXDMEL41
LFXDMEL42
LFXDMEL43
LFXDMEL44

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS

233

cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEL45
LFXDMEL46
LFXDMEL47
LFXDMEL48
LFXDMEL49
LFXDMEL50
LFXDMEL52
LFXDMELS3
LFXDMEL54
LFXDMELS5
LFXDMEL56
LFXDMELS57
LFXDMEL58
LFXDMEL59
LFXDMEL60
LFXDMEL61
LFXDMEL62
LFXDMEL63
LFXDMEL64
LFXDMEL65
LFXDMEL66
LFXDMEL67
LFXDMEL68
LFXDMEL69
LFXDMEL70
LFXDMEL71
LFXDMEL73
LFXDMEL74
LFXDMEL75
LFXDMEL76
LFXDMEL77
LFXDMEL78
LFXDMEL79
LFXDMEL80
LFXDMEL81
LFXDMEL82
LFXDMEL83
LFXDMEL84
LFXDMEL85
LFXDMEL86
LFXDMEL87
LFXDMEL88

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS

234

local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEL89

LFXDMEL90

LFXDMEL91

LFXDMEL92

LFXDMEL94

LFXDMEL95

LFXDMEL96

LFXDMEL97

LFXDMEL98

LFXDMEL99

LFXDMEMOO
LFXDMEMO1
LFXDMEMO2
LFXDMEMO3
LFXDMEMO04
LFXDMEMO5
LFXDMEMO6
LFXDMEMO7
LFXDMEMO8
LFXDMEMO9
LFXDMEM10
LFXDMEM11
LFXDMEM12
LFXDMEM13
LFXDMEM15
LFXDMEM16
LFXDMEM17
LFXDMEM18
LFXDMEM19
LFXDMEM20
LFXDMEM21
LFXDMEM22
LFXDMEM23
LFXDMEM24
LFXDMEM25
LFXDMEM26
LFXDMEM27
LFXDMEM28
LFXDMEM29
LFXDMEM30
LFXDMEM31
LFXDMEM32

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
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with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEM33
LFXDMEM34
LFXDMEM36
LFXDMEM37
LFXDMEM38
LFXDMEM39
LFXDMEM40
LFXDMEM41
LFXDMEM42
LFXDMEM43
LFXDMEM44
LFXDMEM45
LFXDMEM46
LFXDMEMA47
LFXDMEM48
LFXDMEM49
LFXDMEM50
LFXDMEM51
LFXDMEM52
LFXDMEMS53
LFXDMEM54
LFXDMEMS55
LFXDMEM57
LFXDMEM58
LFXDMEM59
LFXDMEM®60
LFXDMEM61
LFXDMEMG62
LFXDMEMG63
LFXDMEM64
LFXDMEMG65
LFXDMEM66
LFXDMEMG67
LFXDMEM68
LFXDMEMG69
LFXDMEM70
LFXDMEM71
LFXDMEM72
LFXDMEM73
LFXDMEM74
LFXDMEM75
LFXDMEM76

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

SWAPS

SWAPS

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS

236

cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEM78
LFXDMEM79
LFXDMEMS80
LFXDMEMS81
LFXDMEMS82
LFXDMEMS83
LFXDMEM&84
LFXDMEMS85
LFXDMEM86
LFXDMEM87
LFXDMEM88
LFXDMEMS89
LFXDMEMS0
LFXDMEM91
LFXDMEM92
LFXDMEM93
LFXDMEM94
LFXDMEM95
LFXDMEM96
LFXDMEM97
LFXDMEM99
LFXDMENOO
LFXDMENO1
LFXDMENO2
LFXDMENO3
LFXDMENO4
LFXDMENO5
LFXDMENO6
LFXDMENO7
LFXDMENOS8
LFXDMENO9S
LFXDMEN10
LFXDMEN11
LFXDMEN12
LFXDMEN13
LFXDMEN14
LFXDMEN15
LFXDMEN16
LFXDMEN17
LFXDMEN18
LFXDMEN20
LFXDMEN21

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
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with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers
local
cross-border
TOTAL SWAPS
with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEN22
LFXDMEN23
LFXDMEN24
LFXDMEN25
LFXDMEN26
LFXDMEN27
LFXDMEN28
LFXDMEN29
LFXDMEN30
LFXDMEN31
LFXDMEN32
LFXDMEN33
LFXDMEN34
LFXDMEN35
LFXDMEN36
LFXDMEN37
LFXDMEN38
LFXDMEN39
LFXDMEN41
LFXDMEN42
LFXDMEN43
LFXDMEN44
LFXDMEN45
LFXDMEN46
LFXDMEN47
LFXDMEN48
LFXDMEN49
LFXDMENS50
LFXDMENS51
LFXDMEN52
LFXDMENS53
LFXDMEN54
LFXDMENS55
LFXDMEN56
LFXDMEN57
LFXDMENS58
LFXDMEN59
LFXDMENG60
LFXDMENG62
LFXDMENG63
LFXDMENG64
LFXDMENG65

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

238

cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers
local
cross-border
TOTAL SWAPS
with reporting dealers
local
cross-border
with other financial institutions

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMENG66
LFXDMENG67
LFXDMENG68
LFXDMENG69
LFXDMEN70
LFXDMEN71
LFXDMEN72
LFXDMEN73
LFXDMEN74
LFXDMEN75
LFXDMEN76
LFXDMEN77
LFXDMEN78
LFXDMEN79
LFXDMENS8O
LFXDMENS81
LFXDMENS83
LFXDMEN84
LFXDMENS85
LFXDMENS86
LFXDMENS87
LFXDMENS88
LFXDMEN89
LFXDMENS0
LFXDMEN91
LFXDMEN92
LFXDMEN93
LFXDMEN94
LFXDMEN95
LFXDMEN96
LFXDMEN97
LFXDMEN98
LFXDMEN99
LFXDMEPOO
LFXDMEPO1
LFXDMEPO2
LFXDMEPO4
LFXDMEPO5
LFXDMEPO6
LFXDMEPO7
LFXDMEPO8
LFXDMEPO9

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
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local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers
local
cross-border
TOTAL SWAPS
with reporting dealers
local
cross-border
with other financial institutions
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEP10
LFXDMEP11
LFXDMEP12
LFXDMEP13
LFXDMEP14
LFXDMEP15
LFXDMEP16
LFXDMEP17
LFXDMEP18
LFXDMEP19
LFXDMEP20
LFXDMEP21
LFXDMEP22
LFXDMEP23

Line Identifier
LFXDMEP25
LFXDMEP26
LFXDMEP27
LFXDMEP28
LFXDMEP29
LFXDMEP30
LFXDMEP31
LFXDMEP32
LFXDMEP33
LFXDMEP34
LFXDMEP35
LFXDMEP36
LFXDMEP37
LFXDMEP38
LFXDMEP39
LFXDMEP40
LFXDMEP41
LFXDMEP42
LFXDMEP43
LFXDMEP44
LFXDMEP45
LFXDMEP46
LFXDMEP47
LFXDMEP48
LFXDMEP49

B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1
B1

Table
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS
FORWARD RATE AGREEMENTS

TOTAL FORWARD RATE AGREEMENTS

SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS
SWAPS

Description

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold

with non-financial customers
local

cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

TOTAL SWAPS

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10

Max Size
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEP50
LFXDMEP51
LFXDMEP52
LFXDMEP53
LFXDMEP54
LFXDMEP55
LFXDMEP56
LFXDMEP57
LFXDMEP58
LFXDMEP59
LFXDMEP60
LFXDMEP61
LFXDMEP62
LFXDMEP63
LFXDMEP64
LFXDMEP65
LFXDMEP66
LFXDMEP67
LFXDMEP68
LFXDMEP69
LFXDMEP70
LFXDMEP71
LFXDMEP72
LFXDMEP73
LFXDMEP74
LFXDMEP75
LFXDMEP76
LFXDMEP77
LFXDMEP78
LFXDMEP79
LFXDMEP80
LFXDMEP81
LFXDMEP82
LFXDMEP83
LFXDMEP84
LFXDMEP85
LFXDMEP86
LFXDMEP87
LFXDMEP88
LFXDMEP89
LFXDMEP90
LFXDMEP91

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEP92
LFXDMEP93
LFXDMEP94
LFXDMEP95
LFXDMEP96
LFXDMEP97
LFXDMEP98
LFXDMEP99
LFXDMEQOO
LFXDMEQO1
LFXDMEQO2
LFXDMEQO3
LFXDMEQO4
LFXDMEQQO5
LFXDMEQO6
LFXDMEQO7
LFXDMEQO8
LFXDMEQO9
LFXDMEQ10
LFXDMEQ11
LFXDMEQ12
LFXDMEQ13
LFXDMEQ14
LFXDMEQ15
LFXDMEQ16
LFXDMEQ17
LFXDMEQ18
LFXDMEQ19
LFXDMEQ20
LFXDMEQ21
LFXDMEQ22
LFXDMEQ23
LFXDMEQ24
LFXDMEQ25
LFXDMEQ26
LFXDMEQ27
LFXDMEQ28
LFXDMEQ29
LFXDMEQ30
LFXDMEQ31
LFXDMEQ32
LFXDMEQ33

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

242

local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEQ34
LFXDMEQ35
LFXDMEQ36
LFXDMEQ37
LFXDMEQ38
LFXDMEQ39
LFXDMEQ40
LFXDMEQA41
LFXDMEQ42
LFXDMEQ43
LFXDMEQ44
LFXDMEQA45
LFXDMEQ46
LFXDMEQ47
LFXDMEQ48
LFXDMEQ49
LFXDMEQ50
LFXDMEQ51
LFXDMEQ52
LFXDMEQ53
LFXDMEQ54
LFXDMEQ55
LFXDMEQ56
LFXDMEQ57
LFXDMEQ58
LFXDMEQ59
LFXDMEQ60
LFXDMEQ61
LFXDMEQ62
LFXDMEQ63
LFXDMEQ64
LFXDMEQ65
LFXDMEQ66
LFXDMEQ67
LFXDMEQ68
LFXDMEQ69
LFXDMEQ70
LFXDMEQ71
LFXDMEQ72
LFXDMEQ73
LFXDMEQ74
LFXDMEQ75

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought

243

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEQ76
LFXDMEQ77
LFXDMEQ78
LFXDMEQ79
LFXDMEQS80
LFXDMEQ81
LFXDMEQ82
LFXDMEQS83
LFXDMEQ84
LFXDMEQS85
LFXDMEQ86
LFXDMEQS87
LFXDMEQ88
LFXDMEQS89
LFXDMEQS0
LFXDMEQ91
LFXDMEQ92
LFXDMEQS93
LFXDMEQ94
LFXDMEQS95
LFXDMEQ96
LFXDMEQS97
LFXDMEQ98
LFXDMEQ99
LFXDMEROO
LFXDMERO1
LFXDMERO2
LFXDMERO3
LFXDMERO4
LFXDMERO5
LFXDMERO6
LFXDMERO7
LFXDMERO8
LFXDMERO9
LFXDMER10
LFXDMER11
LFXDMER12
LFXDMER13
LFXDMER14
LFXDMER15
LFXDMER16
LFXDMER17

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought

244

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMER18
LFXDMER19
LFXDMER20
LFXDMER21
LFXDMER22
LFXDMER23
LFXDMER24
LFXDMER25
LFXDMER26
LFXDMER27
LFXDMER28
LFXDMER29
LFXDMER30
LFXDMER31
LFXDMER32
LFXDMER33
LFXDMER34
LFXDMER35
LFXDMER36
LFXDMER37
LFXDMER38
LFXDMER39
LFXDMER40
LFXDMER41
LFXDMER42
LFXDMER43
LFXDMER44
LFXDMER45
LFXDMER46
LFXDMER47
LFXDMER48
LFXDMER49
LFXDMER50
LFXDMER51
LFXDMER52
LFXDMER53
LFXDMER54
LFXDMER55
LFXDMER56
LFXDMER57
LFXDMER58
LFXDMER59

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Bought

OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought

245

local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMERG60
LFXDMER61
LFXDMER62
LFXDMER63
LFXDMER64
LFXDMER65
LFXDMER66
LFXDMER67
LFXDMER68
LFXDMER69
LFXDMER70
LFXDMER71
LFXDMER72
LFXDMER73
LFXDMER74
LFXDMER75
LFXDMER76
LFXDMER77
LFXDMER78
LFXDMER79
LFXDMERS80O
LFXDMERS81
LFXDMERS82
LFXDMERS83
LFXDMER84
LFXDMERS85
LFXDMER86
LFXDMER87
LFXDMERS88
LFXDMERS89
LFXDMERS0
LFXDMER91
LFXDMER92
LFXDMER93
LFXDMER94
LFXDMER95
LFXDMER96
LFXDMER97
LFXDMERS8
LFXDMER99
LFXDMESOO0
LFXDMESO1

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought

246

cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMESO02
LFXDMESO3
LFXDMESO4
LFXDMESO5
LFXDMES06
LFXDMESO7
LFXDMESO8
LFXDMES09
LFXDMES10
LFXDMES11
LFXDMES12
LFXDMES13
LFXDMES14
LFXDMES15
LFXDMES16
LFXDMES17
LFXDMES18
LFXDMES19
LFXDMES20
LFXDMES21
LFXDMES22
LFXDMES23
LFXDMES24
LFXDMES25
LFXDMES26
LFXDMES27
LFXDMES28
LFXDMES29
LFXDMES30
LFXDMES31
LFXDMES32
LFXDMES33
LFXDMES34
LFXDMES35
LFXDMES36
LFXDMES37
LFXDMES38
LFXDMES39
LFXDMES40
LFXDMES41
LFXDMES42
LFXDMES43

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMES44
LFXDMES45
LFXDMES46
LFXDMES47
LFXDMES48
LFXDMES49
LFXDMES50
LFXDMES51
LFXDMES52
LFXDMES53
LFXDMES54
LFXDMES55
LFXDMES56
LFXDMES57
LFXDMES58
LFXDMES59
LFXDMES60
LFXDMES61
LFXDMES62
LFXDMES63
LFXDMES64
LFXDMES65
LFXDMES66
LFXDMES67
LFXDMES68
LFXDMES69
LFXDMES70
LFXDMES71
LFXDMES72
LFXDMES73
LFXDMES74
LFXDMES75
LFXDMES76
LFXDMES77
LFXDMES78
LFXDMES79
LFXDMESS80
LFXDMES81
LFXDMES82
LFXDMES83
LFXDMES84
LFXDMES85

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold

248

local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMES86
LFXDMES87
LFXDMES88
LFXDMES89
LFXDMES90
LFXDMES91
LFXDMES92
LFXDMES93
LFXDMES94
LFXDMES95
LFXDMES96
LFXDMES97
LFXDMES98
LFXDMES99
LFXDMETOO
LFXDMETO1
LFXDMETO02
LFXDMETO03
LFXDMETO04
LFXDMETO5
LFXDMETO06
LFXDMETO7
LFXDMETO08
LFXDMETO09
LFXDMET10
LFXDMET11
LFXDMET12
LFXDMET13
LFXDMET14
LFXDMET15
LFXDMET16
LFXDMET17
LFXDMET18
LFXDMET19
LFXDMET20
LFXDMET21
LFXDMET22
LFXDMET23
LFXDMET24
LFXDMET25
LFXDMET26
LFXDMET27

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold

249

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMET28
LFXDMET29
LFXDMET30
LFXDMET31
LFXDMET32
LFXDMET33
LFXDMET34
LFXDMET35
LFXDMET36
LFXDMET37
LFXDMET38
LFXDMET39
LFXDMET40
LFXDMET41
LFXDMET42
LFXDMET43
LFXDMET44
LFXDMET45
LFXDMET46
LFXDMET47
LFXDMET48
LFXDMET49
LFXDMET50
LFXDMET51
LFXDMET52
LFXDMETS53
LFXDMET54
LFXDMETS55
LFXDMETS56
LFXDMETS57
LFXDMETS58
LFXDMET59
LFXDMET60
LFXDMET61
LFXDMET62
LFXDMET63
LFXDMET64
LFXDMET65
LFXDMET66
LFXDMET67
LFXDMET68
LFXDMET69

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Sold

OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold

250

local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMET70
LFXDMET71
LFXDMET72
LFXDMET73
LFXDMET74
LFXDMET75
LFXDMET76
LFXDMET77
LFXDMET78
LFXDMET79
LFXDMET80
LFXDMET81
LFXDMET82
LFXDMET83
LFXDMET84
LFXDMET85
LFXDMET86
LFXDMET87
LFXDMET88
LFXDMET89
LFXDMET90
LFXDMET91
LFXDMET92
LFXDMET93
LFXDMET94
LFXDMET95
LFXDMET96
LFXDMET97
LFXDMET98
LFXDMET99
LFXDMEUOO
LFXDMEUO1
LFXDMEUO2
LFXDMEUO3
LFXDMEUO4
LFXDMEUO5
LFXDMEUO06
LFXDMEUO7
LFXDMEUO08
LFXDMEUO09
LFXDMEU10
LFXDMEU11

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold

cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEU12
LFXDMEU13
LFXDMEU14
LFXDMEU15
LFXDMEU16
LFXDMEU17
LFXDMEU18
LFXDMEU19
LFXDMEU20
LFXDMEU21
LFXDMEU22
LFXDMEU23
LFXDMEU24
LFXDMEU25
LFXDMEU26
LFXDMEU27
LFXDMEU28
LFXDMEU29
LFXDMEU30
LFXDMEU31
LFXDMEU32
LFXDMEU33
LFXDMEU34
LFXDMEU35
LFXDMEU36
LFXDMEU37
LFXDMEU38
LFXDMEU39
LFXDMEU40
LFXDMEU41
LFXDMEU42
LFXDMEU43
LFXDMEU44
LFXDMEU45
LFXDMEU46
LFXDMEU47
LFXDMEU48
LFXDMEU49
LFXDMEU50
LFXDMEU51
LFXDMEU52
LFXDMEU53

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEU54
LFXDMEU55
LFXDMEU56
LFXDMEU57
LFXDMEU58
LFXDMEU59
LFXDMEU60
LFXDMEU61
LFXDMEU62
LFXDMEU63
LFXDMEU64
LFXDMEU65
LFXDMEUG66
LFXDMEU67
LFXDMEU68
LFXDMEU69
LFXDMEU70
LFXDMEU71
LFXDMEU72
LFXDMEU73
LFXDMEU74
LFXDMEU75
LFXDMEU76
LFXDMEU77
LFXDMEU78
LFXDMEU79
LFXDMEUS80
LFXDMEUS81
LFXDMEU82
LFXDMEUS83
LFXDMEU84
LFXDMEUS85
LFXDMEU86
LFXDMEUS87
LFXDMEUS88
LFXDMEUS89
LFXDMEU90
LFXDMEU91
LFXDMEU92
LFXDMEU93
LFXDMEU94
LFXDMEU95

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

253

local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEU96
LFXDMEU97
LFXDMEU98
LFXDMEU99
LFXDMEVO00
LFXDMEVO01
LFXDMEVO02
LFXDMEVO03
LFXDMEV04
LFXDMEVO05
LFXDMEVO06
LFXDMEVO07
LFXDMEVO08
LFXDMEVO09
LFXDMEV10
LFXDMEV11
LFXDMEV12
LFXDMEV13
LFXDMEV14
LFXDMEV15
LFXDMEV16
LFXDMEV17
LFXDMEV18
LFXDMEV19
LFXDMEV20
LFXDMEV21
LFXDMEV22
LFXDMEV23
LFXDMEV24
LFXDMEV25
LFXDMEV26
LFXDMEV27
LFXDMEV28
LFXDMEV29
LFXDMEV30
LFXDMEV31
LFXDMEV32
LFXDMEV33
LFXDMEV34
LFXDMEV35
LFXDMEV36
LFXDMEV37

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought

254

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEV38
LFXDMEV39
LFXDMEV40
LFXDMEV41
LFXDMEV42
LFXDMEV43
LFXDMEV44
LFXDMEV45
LFXDMEV46
LFXDMEV47
LFXDMEV48
LFXDMEV49
LFXDMEV50
LFXDMEV51
LFXDMEV52
LFXDMEV53
LFXDMEV54
LFXDMEV55
LFXDMEV56
LFXDMEV57
LFXDMEV58
LFXDMEV59
LFXDMEV60
LFXDMEV61
LFXDMEV62
LFXDMEV63
LFXDMEV64
LFXDMEV65
LFXDMEV66
LFXDMEV67
LFXDMEV68
LFXDMEV69
LFXDMEV70
LFXDMEV71
LFXDMEV72
LFXDMEV73
LFXDMEV74
LFXDMEV75
LFXDMEV76
LFXDMEV77
LFXDMEV78
LFXDMEV79

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought

255

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEV80
LFXDMEVS81
LFXDMEV82
LFXDMEVS83
LFXDMEV84
LFXDMEV85
LFXDMEV86
LFXDMEV87
LFXDMEV88
LFXDMEV89
LFXDMEV90
LFXDMEV91
LFXDMEV92
LFXDMEV93
LFXDMEV94
LFXDMEV95
LFXDMEV96
LFXDMEV97
LFXDMEV98
LFXDMEV99
LFXDMEWO0O
LFXDMEWO01
LFXDMEWO02
LFXDMEWO03
LFXDMEWO04
LFXDMEWO5
LFXDMEWO06
LFXDMEWO7
LFXDMEWO08
LFXDMEWOQ9
LFXDMEW10
LFXDMEW11
LFXDMEW12
LFXDMEW13
LFXDMEW14
LFXDMEW15
LFXDMEW16
LFXDMEW17
LFXDMEW18
LFXDMEW19
LFXDMEW20
LFXDMEW21

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Bought

OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought

256

local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEW22
LFXDMEW23
LFXDMEW24
LFXDMEW25
LFXDMEW26
LFXDMEW27
LFXDMEW28
LFXDMEW29
LFXDMEW30
LFXDMEW31
LFXDMEW32
LFXDMEW33
LFXDMEW34
LFXDMEW35
LFXDMEW36
LFXDMEW37
LFXDMEW38
LFXDMEW39
LFXDMEW40
LFXDMEW41
LFXDMEW42
LFXDMEW43
LFXDMEW44
LFXDMEW45
LFXDMEW46
LFXDMEW47
LFXDMEW48
LFXDMEW49
LFXDMEW50
LFXDMEW51
LFXDMEW52
LFXDMEW53
LFXDMEW54
LFXDMEWS55
LFXDMEW56
LFXDMEWS57
LFXDMEW58
LFXDMEW59
LFXDMEW60
LFXDMEW®61
LFXDMEW62
LFXDMEW63

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
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cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEW64
LFXDMEW65
LFXDMEW66
LFXDMEW67
LFXDMEW68
LFXDMEW69
LFXDMEW?70
LFXDMEW?71
LFXDMEW?72
LFXDMEW?73
LFXDMEW?74
LFXDMEW?75
LFXDMEW?76
LFXDMEW?77
LFXDMEW?78
LFXDMEW?79
LFXDMEWS80
LFXDMEWS81
LFXDMEW82
LFXDMEW83
LFXDMEW84
LFXDMEW85
LFXDMEW86
LFXDMEW87
LFXDMEW88
LFXDMEW89
LFXDMEWS90
LFXDMEWS91
LFXDMEW92
LFXDMEWS3
LFXDMEW94
LFXDMEWS5
LFXDMEW96
LFXDMEW97
LFXDMEW98
LFXDMEWS99
LFXDMEXO00

LFXDMEXO01

LFXDMEX02

LFXDMEX03

LFXDMEX04

LFXDMEXO05

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought

258

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEXO06
LFXDMEXO07
LFXDMEXO08
LFXDMEX09
LFXDMEX10
LFXDMEX11
LFXDMEX12
LFXDMEX13
LFXDMEX14
LFXDMEX15
LFXDMEX16
LFXDMEX17
LFXDMEX18
LFXDMEX19
LFXDMEX20
LFXDMEX21
LFXDMEX22
LFXDMEX23
LFXDMEX24
LFXDMEX25
LFXDMEX26
LFXDMEX27
LFXDMEX28
LFXDMEX29
LFXDMEX30
LFXDMEX31
LFXDMEX32
LFXDMEX33
LFXDMEX34
LFXDMEX35
LFXDMEX36
LFXDMEX37
LFXDMEX38
LFXDMEX39
LFXDMEX40
LFXDMEX41
LFXDMEX42
LFXDMEX43
LFXDMEX44
LFXDMEX45
LFXDMEX46
LFXDMEX47

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought

OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
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local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEX48
LFXDMEX49
LFXDMEX50
LFXDMEX51
LFXDMEX52
LFXDMEX53
LFXDMEX54
LFXDMEX55
LFXDMEX56
LFXDMEX57
LFXDMEX58
LFXDMEX59
LFXDMEX60
LFXDMEX61
LFXDMEX62
LFXDMEX63
LFXDMEX64
LFXDMEX65
LFXDMEX66
LFXDMEX67
LFXDMEX68
LFXDMEX69
LFXDMEX70
LFXDMEX71
LFXDMEX72
LFXDMEX73
LFXDMEX74
LFXDMEX75
LFXDMEX76
LFXDMEX77
LFXDMEX78
LFXDMEX79
LFXDMEX80
LFXDMEX81
LFXDMEX82
LFXDMEX83
LFXDMEX84
LFXDMEX85
LFXDMEX86
LFXDMEX87
LFXDMEX88
LFXDMEX89

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold

260

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border
with other financial institutions
local
cross-border
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEX90
LFXDMEX91
LFXDMEX92
LFXDMEX93
LFXDMEX94
LFXDMEX95
LFXDMEX96
LFXDMEX97
LFXDMEX98
LFXDMEX99
LFXDMEYO0O
LFXDMEY01
LFXDMEY02
LFXDMEY03
LFXDMEY04
LFXDMEY05
LFXDMEY06
LFXDMEYO07
LFXDMEY08
LFXDMEY09
LFXDMEY10
LFXDMEY11
LFXDMEY12
LFXDMEY13
LFXDMEY14
LFXDMEY15
LFXDMEY16
LFXDMEY17
LFXDMEY18
LFXDMEY19
LFXDMEY20
LFXDMEY21
LFXDMEY22
LFXDMEY23
LFXDMEY24
LFXDMEY25
LFXDMEY26
LFXDMEY27
LFXDMEY28
LFXDMEY29
LFXDMEY30
LFXDMEY31

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

OTC OPTIONS Sold

OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS

TOTAL INTEREST RATE CONTRACTS

OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold
OTC OPTIONS Sold

261

local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEY32
LFXDMEY33
LFXDMEY34
LFXDMEY35
LFXDMEY36
LFXDMEY37
LFXDMEY38
LFXDMEY39
LFXDMEY40
LFXDMEY41
LFXDMEY42
LFXDMEY43
LFXDMEY44
LFXDMEY45
LFXDMEY46
LFXDMEY47
LFXDMEY48
LFXDMEY49
LFXDMEY50

Line Identifier

LFXDMEY51

LFXDMEY52

LFXDMEY53

LFXDMEY54

LFXDMEY55

Line Identifier
LFXDMEY56
LFXDMEY57
LFXDMEY58
LFXDMEY59
LFXDMEY60
LFXDMEY61
LFXDMEY62
LFXDMEY63
LFXDMEY64

B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2
B2

Table

C1

Cc1

C1

C1

Cc1

Table
Cc2
c2
Cc2
c2
Cc2
c2
Cc2
c2
Cc2

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold

OTC OPTIONS Sold
TOTAL OTC OPTIONS SOLD
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
OTC OPTIONS Bought
TOTAL OTC OPTIONS BOUGHT
TOTAL OTC OPTIONS
Other products

TOTAL INTEREST RATE CONTRACTS
TOTAL INTEREST RATE CONTRACTS

Description

DATA ON FORWARD CONTRACTS FOR

DIFFERENCES

DATA ON FORWARD CONTRACTS FOR

DIFFERENCES

DATA ON FORWARD CONTRACTS FOR

DIFFERENCES

DATA ON FORWARD CONTRACTS FOR

DIFFERENCES

DATA ON FORWARD CONTRACTS FOR

DIFFERENCES

Description

SPOT

SPOT

SPOT

SPOT

SPOT

TOTAL SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

262

cross-border

with non-financial customers
local
cross-border

with reporting dealers
local
cross-border

with other financial institutions
local
cross-border

with non-financial customers
local
cross-border

o/w related party trades

G10 currencies only

Non-G10 currencies :In Africa & Middle East

Non-G10 currencies :In Asia & Pacific

Non-G10 currencies :In Europe

Non-G10 currencies :In Latin America &

Caribbean

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers
local
cross-border

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10

Max Size

10

10

10

10

10

Max Size
10
10
10
10
10
10
10
10
10



LFXDMEY65
LFXDMEY66
LFXDMEY67
LFXDMEY68
LFXDMEY69
LFXDMEY70
LFXDMEY71
LFXDMEY72
LFXDMEY73
LFXDMEY74
LFXDMEY75
LFXDMEY76
LFXDMEY77
LFXDMEY78
LFXDMEY79
LFXDMEY80
LFXDMEY81
LFXDMEY82
LFXDMEY83
LFXDMEY84
LFXDMEY85
LFXDMEY86
LFXDMEY87
LFXDMEY88
LFXDMEY89
LFXDMEY90
LFXDMEY91
LFXDMEY92
LFXDMEY93
LFXDMEY94
LFXDMEY95
LFXDMEY96
LFXDMEY97
LFXDMEY98
LFXDMEY99
LFXDMEZ00
LFXDMEZ01
LFXDMEZ02
LFXDMEZ03
LFXDMEZ04
LFXDMEZ05
LFXDMEZ06

Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
TOTAL OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

TOTAL FOREIGN EXCHANGE SWAPS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

TOTAL OTC OPTIONS

TOTAL FX CONTRACTS

SPOT

SPOT

SPOT

SPOT

SPOT

TOTAL SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
TOTAL OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

TOTAL FOREIGN EXCHANGE SWAPS

CURRENCY SWAPS
CURRENCY SWAPS

with other financial institutions
with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers
local
cross-border
with other financial institutions

with non-financial customers

with reporting dealers
local
cross-border
with other financial institutions

with non-financial customers

with reporting dealers
local
cross-border
with other financial institutions

with non-financial customers

with reporting dealers
local

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEZ07
LFXDMEZ08
LFXDMEZ09
LFXDMEZ10
LFXDMEZ11
LFXDMEZ12
LFXDMEZ13
LFXDMEZ14
LFXDMEZ15
LFXDMEZ16
LFXDMEZ17
LFXDMEZ18
LFXDMEZ19
LFXDMEZ20
LFXDMEZ21
LFXDMEZ22
LFXDMEZ23
LFXDMEZ24
LFXDMEZ25
LFXDMEZ26
LFXDMEZ27
LFXDMEZ28
LFXDMEZ29
LFXDMEZ30
LFXDMEZ31
LFXDMEZ32
LFXDMEZ33
LFXDMEZ34
LFXDMEZ35
LFXDMEZ36
LFXDMEZ37
LFXDMEZ38
LFXDMEZ39
LFXDMEZ40
LFXDMEZ41
LFXDMEZ42
LFXDMEZ43
LFXDMEZ44
LFXDMEZ45
LFXDMEZ46
LFXDMEZ47
LFXDMEZ48

Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS

TOTAL CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

TOTAL OTC OPTIONS

TOTAL FX CONTRACTS

SPOT

SPOT

SPOT

SPOT

SPOT

TOTAL SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
TOTAL OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

TOTAL FOREIGN EXCHANGE SWAPS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
TOTAL CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

TOTAL OTC OPTIONS
TOTAL FX CONTRACTS

cross-border
with other financial institutions

with non-financial customers

with reporting dealers
local
cross-border
with other financial institutions

with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEZ49
LFXDMEZ50
LFXDMEZ51
LFXDMEZ52
LFXDMEZ53
LFXDMEZ54
LFXDMEZ55
LFXDMEZ56
LFXDMEZ57
LFXDMEZ58
LFXDMEZ59
LFXDMEZ60
LFXDMEZ61
LFXDMEZ62
LFXDMEZ63
LFXDMEZ64
LFXDMEZ65
LFXDMEZ66
LFXDMEZ67
LFXDMEZ68
LFXDMEZ69
LFXDMEZ70
LFXDMEZ71
LFXDMEZ72
LFXDMEZ73
LFXDMEZ74
LFXDMEZ75
LFXDMEZ76
LFXDMEZ77
LFXDMEZ78
LFXDMEZ79
LFXDMEZ80
LFXDMEZ81
LFXDMEZ82
LFXDMEZ83
LFXDMEZ84
LFXDMEZ85
LFXDMEZ86
LFXDMEZ87
LFXDMEZ88
LFXDMEZ89
LFXDMEZ90

Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2

SPOT

SPOT

SPOT

SPOT

SPOT

TOTAL SPOT

OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
TOTAL OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS

TOTAL FOREIGN EXCHANGE SWAPS

CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
CURRENCY SWAPS
OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

OTC OPTIONS

TOTAL OTC OPTIONS
TOTAL FX CONTRACTS
SPOT

SPOT

SPOT

SPOT

SPOT

TOTAL SPOT
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS
OUTRIGHT FORWARDS

265

with reporting dealers
local
cross-border
with other financial institutions

with non-financial customers

with reporting dealers
local
cross-border
with other financial institutions

with non-financial customers

with reporting dealers
local
cross-border
with other financial institutions

with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers
TOTAL CURRENCY SWAPS
with reporting dealers

local

cross-border
with other financial institutions

with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

with reporting dealers

local

cross-border
with other financial institutions
with non-financial customers

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10



LFXDMEZ91
LFXDMEZ92
LFXDMEZ93
LFXDMEZ94
LFXDMEZ95
LFXDMEZ96
LFXDMEZ97
LFXDMEZ98
LFXDMEZ99
LFXDMFAQO
LFXDMFAO1
LFXDMFAO02
LFXDMFAO3
LFXDMFAO4
LFXDMFAO5
LFXDMFAOQ6
LFXDMFAOQ7
LFXDMFAOQ8
LFXDMFAO9
LFXDMFA10
LFXDMFA11
LFXDMFA12
LFXDMFA13
LFXDMFA14
LFXDMFA15
LFXDMFA16
LFXDMFA17
LFXDMFA18
LFXDMFA19
LFXDMFA20
LFXDMFA21
LFXDMFA22
LFXDMFA23
LFXDMFA24
LFXDMFA25
LFXDMFA26
LFXDMFA27
LFXDMFA28
LFXDMFA29
LFXDMFA30
LFXDMFA31
LFXDMFA32

Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
C2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2
Cc2

TOTAL OUTRIGHT FORWARDS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
FOREIGN EXCHANGE SWAPS
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