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(MATIF) | $E4%, ECUf, 2—o=nX7 380,
PIBOR3 # A, CAC40 ¥kffifs%t, £
Ef&OP, =2 —w =1 %734 HOP,
PIBOR 3 # A} OP
A7y a2 — | AFEMABETSH (BTAN)
FobTIVR
(OMF)
WeT—=Tn | 7=-FNEGFF|a—-Ek—
¥4 v 75vr70b | FAvERMIGIFH | B DAX BEEEE, Dutch top 515
(DTA) | ¥
4+ 3 v ¥| TLRFAYL | T ARFNY L4 B, EOE #Hilifsi
EHTIE (FTA)
TEARAFNY A #£5 b, BA
ETS
Qo FNTA| Oy FAY A x| B, BEAM R4 0
WE — S |
2 4 R|Fa-Vok|ARALR ATy s | R4 RKEMIEH, XA ZBEMTEE OP
v - SRS (R
(SOFFEX)
F oy =y aRvn—Fr|aRyv—F v Ef, KFX #kffits#, Mortgage Bonds,
HF#HCE |77 | Eif% OP, KFX BkifitEkk OP
Zgx2—Fv | Abysdns | 2 by s Era - 4 | OMX BRififER, OMX Heffifs® OP
T g S
FavIVvE|ALY v E|TAVISVE FOX #fl#s$
A 7Y a vl
Z A vk F| RS SR | 3 EER MIBOR3 A H
3|8 (MEFF)
A—2F397 | ¥ ¥ = — v F=—%PIGIE | EE £4, 10EYER 3 FYEK
(SFE) | 10 S4BT, 5 EVBURNE, N,
90 HERITHIZFR, KL EEER,
10 sE M E AT OP, SEMEMBOP, B K
A OP, 90 A¥SRITEIZF OP, BE
R OP
&= b3 Y TiES | ASX BRETER
51Ar (ASX)

18



SREFHLOLR L TBHEEORE

B % | B E H# MG R & kOB ® & 4
Fa=U=3UF | A -5 F|=a-Y—-5vF |[5EYHEFM (NO. 2), 3ENIF, *F
FWHGBIER |V, =a—-Y—3F YK Fi, 908Y
SUTBIZFR, ~— 2 v A HihiE,
SEHERE (NO 2) OP, =a—-Y—3
vk« FAOP, 90 B¥IRITSIZFER
OP, 7¥—7 v 4 X¥ffigsk OP
VYRR | Yo HE—N | v R VEEE | & BN, BAE, Moy, HE
HWEIE (SIMEX) | Figbkfli, 2 —o ¥ 34H, 2—o=
N2 3HA, 2-ol3sH, FrAHE
M, BRE R, BAMOP, Men
OP, 2—p FAL3HHOP, 2—of3
# A OP
YUYHBE—N - = /N
= LG
RV = Y TNITGNT=WV| 2T SN T =R | S — b e F AN, N—b KLy, oI
GBI (KLCE) |4, 8, 227 B
& I E & | B EE r WH, KE. & v IR
(HKFE) | HIBOR 3 # B
SHEF B £, &
74UV | = 3|==>5EHBEY KE, DH, a~t—, 273
Ay
T 5 Y W|H o n YYD g4, Bk a—-b—
PG B
SEARLE (B KE, z2—-k-—-, #£4 %K Foda
BM&F)!|5—, Bt & Xvrur, HAHM, e
N2, ENCD, Bovespa #iffifssk
VATV R0 | 77 I VEMIEIE | & KK, 85N, Eers, GHE
(BBF) | &, Y #iFHUERK

(&) AwHEMNE IRZREC X 2 HFTORMBERRC > 5, AuB&E “#v Y v "BEAE Y
AAANT F, AAAEE 337" ERRLTVWET.

H8% " FIA BRiesT

J1F)# TFUTURES]
J1¥3 TFUTURES AND OPTIONS WORLD

19



02

(3) WEIFAEGILHE (A)

(EEE) My MR

W RN 56 6E B | MR RN ST E BF | WA 58 AE B | BY O 59 4E B | WY fO 60 F B
HHEILESNE M 4,368,632,144,900 |  4,404,804,990,700
% B A 677,777,288,700 599,032,360,900 726,164,007,500 321,353,777,800 285,521,741,800
KR O BB B 353,577,775,600 265,938,022,500

LRI

1,250,134,448,000

1,699,968,634,000

1,852,838,856,000

1,225,475,867,000

1,001,704,043,500

K BR Ak 4 IS | 337,283,382,100 229,988,060,000 185,894,822,500

SR SR HE R S B | B 672,696,718,900 617,926,881,500 957,069,891,900

KR = db W5 A 173,085,544,600 120,710,114,000 228,164,577,800

WoE o A BB | 1,604,650,772,000 | 2,267,663,400,000 | 2,453,376,179,500

HOR & WO 6,844,123,000 362,717,248,000 533,482,754,000

GEMEEESBENED | 4722472277,300 | 5,898,006,698,400 | 6,936,991,089,200 | 6,269,039,565,300 | 5,957,968,798,500

e E B SEG | | 1,213,345,165,200 758,526,406,100 | 1,081,014,456,900 694,565,583,500 484,322,054,400

HEGMREAINEIF | 7.211,281,904,400 | 5,061,400,746,300 | 6,886,272,214,400 | 4,618,254,685,100 | 3,733,772,291,700

S BEYLEENG [ | 3,107,453,582,100 | 2,406,348931,600 | 2,616,964,725,100 | 1,845928,545,900 | 1,157,072,901,000

Bk OB 4 S| B | 4455151035900 | 3,182,026,760,200 | 4,832,780,209,500 | 3,538,162,713,700 | 2,662,745412,300

ME YT SEGIR | 1441,320,101,500 | 1,313,851,862,000 | 1,521,500,282,600 996,329,843,800 554,465,448,700

B P9 7G5 IN Bl @ | 1.977.785551,400 | 1,779,555,467,100 | 2,136,309,711,100 | 1,050,940,944,100 622,741,508,800

W5 B OB EX A1 BT | 1,431,058,457,800 | 2,848,569,497,700 | 2,885,711,667,900 665,967,023,900 544,731,624,200

KB BB I B AT | 1.271,126,731,000 | 2,316,989,228,300 | 2,363,209,054,900 439,813,962,900 194,683,908,000

B OE 4 % B 411,238,677,900 | 1,430,751,392,100 | 1,086,602,763,300 | 1,664,430,936,600 939,585,171,300

MOE A & ESI A 544,391,171,700 | 1,714,521,060,900 615,174.829,200 | 1,016,256,612,000 556,321,102,800

W OAE M BB T | 1,916,929,221,000 | 1,372,761,294,900 972,410,170,800 | 1,249,398,698,700 | 2,429,043,206,400

B OfE W B HC ) B | 1,871,733998,100 | 1,729,896,572,100 | 1,422,236,565,900 | 1,945,465,948,800 | 2,398,735,353,300

(BHKESRBIG/ N | 26852.815,598,000 | 25,915,199,219,300 | 28,420,186,651,600 | 19,725,515,499,000 | 16,278,219,982,900
=] it 31,575,287,875,300 | 31,813,205,917,700 | 35,357,177.740,800 | 25,994,555,064,300 | 22,236,188,781,400

iRl M RENEY
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(3) HIosiHG |4 (B)

iR )
6L | BM2EKE | MUBERE | PKNTEE | FR2EE

BME TSI A | 6747,633,038,700 | 12,847,003,855,600 | 11,775910,294,700 | 16,689,207,349,500 | 19,489,191,720,300
% B ME S| B 508,277,855,100 879,093,404,300 678,686,383,200 | 1,338,025,722,200 | 1,174,099,577,700
KB H: H W5 At 367,955,804,900 928,366,902,400 447.473,836,300 | 1,172,809,875,300 984,292,625,800
WMPE S A NE B 539,433,409,500 410,496,905,000 910,240,734,500 693,652,698,000 927,588,676,500
CEREERAMER/ N 8,163,300,108,200 | 15,064,961,067,300 | 13,812,311,248,700 | 19,893,995,645,000 | 22,575,172,600,300
JLHE BN SEG | 391,469,804,000 302,948,560,800 505,127,840,800 344,124,796,600 352,538,783,600
WS NG| FT | 3,933,469,416,700 | 4,059,655,330,800 | 5,522,710,734,700 | 3,585,159,062,600 | 4,859,328,397,800
ZlERYWRING |7 990,076,504,600 860,292,475,300 829,078,246,500 601,875,092,100 666,203,092,100
KB & % I8 A | 2666805268000 | 2455607,637,800 | 2,829,609,069,200 | 2,297,098,456,500 | 2,428,413,580,300
WA BTSN B 481,113,469,600 405,220,491,800 438,322,745,300 397,303,493,900 287,289,234,600
BYFY RS & EX B B 447,767,847,200 465,533,657,100 608,569,618,100 543,611,336,000 408,710,218,800
OB Rb B B3I BY 581,937,012,700 471,319,889,300 | 1,117,479,165,000 | 2,589,121,217,000 | 2,020,115,793,000
X Bk B B B3| By 206,565,309,300 176,646,286,400 359,209,761,400 | 1,038,677,714,400 933,922,163,500
B £ % IR A0 BT | 1203640212000 | 2,998,409,678,700 | 3,179,856,393,000 | 1,243,383,931,050 925,204,049,550
oA 4 % WEl B 649,522,470,300 | 1,702,192,102,200 | 2,459,293,260,300 | 1,421,893,678,200 610,296,873,150

[ I

1,151,292,641,700

904,668,901,800

1,931,829,119,700

1,865,269,997,400

1,573,820,555,700

BREMMNSH

1,546,068,245,700

986,442,347,100

1,409,583,855,000

2,168,401,133,400

1,764,523,100,700

(RMOKEE HRARR/ NG

14,249,698,201,800

15,788,937,359,100

21,190,669,809,000

18,088,919,908,150

16,830,366,142,800

& Bt

22,412,998,310,000

30,853,898,426,400

35,002,981,057,700

37,982,915,554,150

39,405,538,743,100

EZoRBBU I FHPFONRBHS
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(4) MEigHIHKEHR (A

[fEREt) BT &K
FHFIS64E K | WMFISTARE | WAS8ERE | MMS9ERE | W60 ERE
HoE T¥ &S 4,229 564 4,229,642
2l B S 685,305 547,353 531,048 236,769 256,283
KR & # W3l B 352,024 330,835
Mo o A BT 1,239,623 1,630,127 1,400,414 1,147,218 1,164,719
ARALZ S| Fr 394,285 205,939 165,680
R mSIG] T 609,259 479,100 667,704
AR=&m W35l & 233,386 163,870 255,998
B o A WBl A 1,610,995 2,163,365 1,855,139
W R & B8l 2,582 108,283 368,319
CEREEEERMA/ N 4,775,435 5,298,007 5,244,302 5,965,573 6,051,479
LA EENG IR B 651,711 519,399 681,067 622,073 513,379
EE R ClED 3,985,947 3,741,732 4,997,344 4,436,702 4,537,844
& h B EEG | F 1,767,459 1,870,497 1,886,459 1,723,964 1,327,293
AR YWEl R 2,100,812 2,027,174 3,194,252 3,236,044 2,954,817
Lilak S EER E RN 930,262 1,012,120 1,172,660 933,016 632,121
I 1,208,568 1,283,579 1,440,954 938,075 693,186
WO OB WS By 861,730 2,308,304 2,540,207 1,206,758 1,673,346
K Bk Bb B B 5] B 636,270 1,435,491 1,297,325 392,803 526,642
BOE A R WAl B 95,368 321,090 263,870 442 468 253,822
P 4% Wk 125,208 384,263 149,380 273,717 150,175
HRAEARE SR 1,253,493 824,257 726,002 949,974 1,687,566
AR D 1,213,866 1,039,327 1,058,899 1,505,683 1,677,531
(BMIKEERBR/NGD 14,830,994 16,767,233 19,408,419 16,661,277 16,627,722
& S 19,606,429 22,065,240 24,652,721 22,626,850 22,679,201

AR MR —
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@ HGIFhtkEHE (B)

LR
WAIGLAEEE | WERI62& L | WAESER | FRITHEE | LR2EE

By T HWa 5,470,126 10,292,868 11,827,848 13,323,538 15,381,839
2B M IS B 541,164 853,533 709,501 1,379,998 1,242,625
K B B HE E 50 PR 570,091 1,119,350 553,484 1,788,522 1,489,327
MPE I s W5 PR 800,491 564,461 1,188,627 1,054,902 1,540,589
CERAEEERR/ N 7,381,872 12,830,212 14,279,460 17,546,960 19,654,380
Je A B SR EGE | 430,595 312,081 550,067 429,812 495,725
R B YR S HE 5,046,848 5,211,293 6,875,145 5,121,614 7,282,485
2 B R EG | B 1,114,006 989,747 893,908 670,640 901,213
KBk B ¥ W 5| B 2,900,833 2,755,349 3,102,350 2,737,585 3,420,402
PRSI 617,356 501,043 530,249 510,497 419,831
B ™ & HL 81 mr 550,915 574,418 704,078 681,852 583,335
BB A 2,044,346 1,820,016 3,163,986 6,019,998 5,243,783
A B & %5 HC 3l B 719,077 680,363 1,064,000 2,434,035 2,539,527
B4R W8l 370,980 961,305 794,998 304,892 479,786
M 4k BCG A 200,299 543,589 608,780 366,126 315,852
Bi ¥ % @ X 5 A 990,418 865,696 1,109,350 960,250 1,073,585
LA 1,329,662 956,809 811,836 1,108,242 1,203,070
(BMOKEE S BIR/DNED 16,315,335 16,171,709 20,208,747 21,345,543 23,958,594
= it 23,697,207 29,001,921 34,488,207 38,892,503 43,612,974

BHORBHNT HROURBNTS
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6) BHEC B 2EARMOSRBAERS OHER

(4L - B0 - 96)
: 1984 1985 1986 1987 1988

X 4 & B O|(BRIE| & B O BRk| & %W (Bl & O MRt & | Bk
PGB o | 02300 220 | 414834| 198 | 462914 | 177 | 0754 | 146 | 485158| 130
EHHERES 633,048 | 346 | 721,068 | 345 | 823299 | 314 |1,013906| 330 |1,180,125| 316
BEHHES 66,628 36 74,214 36 81,182 3.1 82,650 2.7 101,220 2.7
& it 78,048 43 | 102923 49 | 169,900 65 | 277688 9.0 | 305388 8.2
| % 649,994 | 355 | 777,291 | 37.2 | 1,080534 | 413 | 1,252,130 | 407 | 1658674 | 445
55 B | 524125 | 286 | 63388 303 | 915502 | 350 | 1,110816| 36.1 | 1519051 | 407
5t fE¥% | 121,675 66 | 138736 6.7 | 135476 5.2 93,189 3.0 83,401 2.3
2L BE 4,194 0.2 4,687 0.2 29,556 1.1 48,125 16 56,222 L5
& FF | 1,830,050 | 100.0 | 2,090,430 | 100.0 | 2,617,829 | 100.0 | 3,076,128 | 1000 | 3,730,565 | 100.0

EQoRBHUT BT ONLBRS



92

(M BHEicE T 5 EARPI O SMEHRS O H

(gt G - 96)

F % 1984 1985 1986 1987 1988
X 4 & B | REkb| &€ B (M| & @ MRkl £ B Bk £ B | Rl
ﬁﬁg%ﬁﬁﬁ 541421 | 103 | s61,109| 98 | 618936 97 | 683931| 98 | 742900 | 94
SO FE & | 2571968 | 489 | 2781,189 | 486 | 2974022 | 464 |3,187967 | 458 | 3389771 | 432
ISR | 1649546 | 313 | 1773955 | 310 | 1885175 | 294 | 2026274 | 29.1 | 2150394 | 27.4
E B | 922422 | 175 | 1007234 | 176 | 1088847 | 170 | 1,161,693 | 167 | 1239377 | 158
@ e 1| 00 500 | 0.0 670 | 00 123 00 10| 00
= 2t | 358540 | 68 | 394422 | 69 | 420241| 65 | 440753 | 64 | 503012 | 64
7 B | 772181 | 147 | 886622 | 155 | 1047888 | 163 | 1,228875| 177 | 1464285 | 187
G M GE % | 1,020,680 | 194 | 1093690 | 192 | 1354435 | 211 | 1413366 | 203 | 1750871 | 223
5% HX | 449897 | 85 | 485873 85 | 366281 | 109 | 694489 | 100 | 987507 | 126
5% f5% | 416179 | 79 | 437414| 77 | 423024| 66 | 390,143 | 56 | 376192| 438
55 f%fs | 154604 | 29 | 170403 | 30 | 232130| 36 | 328734 | 47 | 387172| 49
& 5t | 5264901 | 1000 | 5717532 | 1000 | 6,416,192 | 1000 | 6955015 | 1000 | 7,851,099 | 100.0

EAEE MR H—
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CRBHLOLR L THHEFORE
(®) ARG [ OFHIRE

5] & W 5l B & FeEE M | LER(%)
% E | CBOT 1,946 6.3
127 R Y ABYEGIE 114 0.4
h ¥Ry T 4 —BEEEEIE 146 0.5
CME 30 0.1
COMEX 307 1.0
CSCE 1,233 4.0
NYMEX 2,856 9.2
NYCE 251 08
7\ it 6,883 22.3
¥ E |LME 23,653 76.8
FOX 108 0.4
IPE 15 0.0
7\ i 23,776 77.2
Vil 7Y ==y SEEEEIF 154 05
7N 2 154 0.5
& B 30,813 100

27




—RBAREHAER EERR 32

(9 BABETIEOF ARG
. HE (BCoEX:HOMEET 5)

i B & i o % SEHSEM)

& 58

COMEX & 19
CSCE IJ—kt—, 327 20
SE 1,026

NYMEX R AR 17
B, vy, BERBS 380

LME TN A 2274
FOX I—k—, 337 10
=t 3,797

2. B (BCoAEX EfitticEiET 3)
i 5 % [ it % SEHEE (&M

EHb5HZL 863

KE 872

CBOT e 17
INgE 189

3T R Y ZEWIEGE | INE 114
hYHFRY T 4 —~BREEB I | DE 146
CME 4, B 30
% 63

COMEX P po
w¥E 1,075

CSCE a—k— 70
[ 2

NYMEX B4 908
AN 12

NYCE ik 251
T =J 4 26

$i 5,436

i 121

LME B 134
& 30

R 8

FOX Tk 74
1 PE HRAA W 15

. (A

9 q =y SEIBGIE | B o)
S 10,648
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