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THES R TAE SN
1999.07 e 2,089,264 2,246,298 1,913,986 2,641,364
9:,. |
2001.04 kR ErF SNy 1,088,523 1,760,583 2,964,042 9,058,436
2001.12 |% AR B dpBcE R 80,096,506| 96,929,940| 92,585,637| 92,757,254
2003.01 |["EEHE 1,018,917 1,089,158 1,299,858 872,880
2004.01 |10 &3 = F 8§ 2,887 40,675 151,247 471,508
f: %F}ln ‘4 ; E%é_%l”\‘éfjﬁ
2005.03 1,436,596 1,710,397 2,269,225 1,996,643
BoEHE
2006.03 [MSCI 4 4% i 4 BciE 4 4 867,597 1,634,117 1,640,944
2007.10 (222 T4 K 37,197 187,479
2007.10 (R & 21,231 75,199
2007.10 |22 7 EH ¥ 186,161 888,030
2007.10 [P EHE 187,967 839,437
2008.01 (L% £ b 5,314,069
His 9,700 43,732 86,806 156,759
TOTAL 92,659,768 114,603,379 115,150,624| 136,719,777
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1977.08 |30 & % RFc/rif 58 f 86,926,569 93,754,895 107,630,211
1982.01 |30 & % Rrc/rif 58 p & 15,661,021 50,731,673 17,391,744
1982.05 |10 & % Rrc/rif 58 p 215,124,076] 255,571,869 349,229,371
1985.05 |10 & % Rc/irif 58 pE & 1§ 55,648,782 61,888,144 61,528,219
1988.01 |F=RF & 30 % & | 11,602,282 17,833,331 16,597,188
1988.05 |5 # % W/ 58 | 121,908,830 124,870,313 166,207,391
1990.05 |5 # % Brcfrif 58 fE# 18 17,691,564 11,585,131 15,392,035
1990.06 |2 & % Brcfrif 58 21,205,359 37,966,797 68,610,392
1992.05 2 # % Brcfrif 58 fE# 18 23,251 804,975 1,056,738
1994.01 |10 # %2 Wk 5 p FLEX £ # 8 259,295 311,295 90,609
1994.01 |30 & % Wk 5 p FLEX :F # 8 600,641 392,648 252,780
1997.01 g2 1 F4pddy | 1,787,405 1,919,847 1,483,817
2001.01 |# =~ 15 (10 & )& | 655,711 520,090 848,372
2002.04 Mini 3 3 1 %4 8 f 24,892,328 26,792,373 40,098,882
2002.06 |# ~F1F (S £)H F 202,737 272,749 551,505
2003.03 |F=RE £ 30 X B pEHE 6,534,587 9,424,628 8,020,547
2004.02 Mini g3 1 ¥ pER B 613,996 450,601 300,307
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2006.07 [F=RF £ P HJIFEHE - 47,237 92,211
BA&E~ 2% 93,140,959 140,581,278 173,136,156
H 172,000 164,539 230,378
TOTAL 674,651,393 805,884,413 1,029,568,853
TR KR £l P E g 0 2008.03
# 39LIFFE(GRFZ &P p 2 2 DA T IMF SHe e ERI: £
(Hi=:v)
2 5
) LIFFE(i& 3¢ "% f».ﬁé#}' E T % 97) 2005 2006 2007
A2 40 P
1982.11 |#=& 153 B " ) | 68,029,052 83,003,622| 11,967,597
1982.11 | & # &= R G & f 17,760,359 22,009,284 27,367,489
1984.05 [FT-SE100 :f;] R 21,522,583 25,120,880 33,535,934
1984.05 [FT-SE100 a‘;, ik # #(ESX) 14,473,441 1,571,716 23,700,667
1987.07 |P ~ R & & & 101,127 40,487 173,810
1987.11 |#=& 153 @ 7 )Hp b EH g 25,096,889 34,231,229| 50,747,710
1991.02 [Fc a2 2 w1 H 3 B )P | 8,286,258/ 10,743,902| 12,219,848
1992.03 |13 % iE # ¢ 9,085,505| 20,757,421 33,260,918
1995.06 [FT-SE100 5 dc FLEX i # f#(ESX) 1,189,562 1,979,620, 1,021,680
1996.04 %<~ P [f] TIBOR(3 & 7 )# 22 99,543 271,273
1998.05 |# 43113 (3 # » )Midcurve ¥ | 15 # 3,173,334 3,212,817| 4,330,981
1998.12 |EURIBOR(3 i * ) b 166,682,115 202,091,612| 221,411,480
1999.01 |[EURIBOR(3 i * )¥p j % # & 44,138,992 48,176,163 74,276,297
1999.01 |EURIBOR(3 i * )Midcurve #} b iE $% & 7,017,840 7,355,609 6,188,559
1999.05 [MSCI Pan-Euro :}ﬁ 3 Y 521,591 701,066 835,603
2001.01 | %8 b 11,744,778 28,930,769 74,371,596
2001.03 |®% ~ swapnote (2 &) # 282,499 274,459 512,872
2001.03 |% ~ swapnote (5 &) # 390,965 401,365 407,029
2001.03 | =~ swap note (10 &) # { 534,078 405,011 273,961
2004.03 |F~ % ~A1FG B HH R 5,662,806 69,760 15,926
LU SN 742,857 950,887 215,567
LA &% 7,933,858 9,045,689 11,084,318
o 67,493 77,253 89,156
TOTAL 414,438,024 515,478,934 695,974,929

FHAR @Y F S £ € 0 2008.03

86




O ks | R G A Y e

% 3-10 frse B A M E S TRAMME SECEERTS E
(Hix=: o)
%}
‘ SGX-DT(F4c s #7245 &2 % #7) 2005 2006 2007
A2 4o
1986.00 | P 5T 354, #cd) § 11,916,557| 18,017,221 21,937,499
1989.01 |% =~ P [l TIBOR(3 & * )& 2,774916| 3,538,237 1,916,702
1990.06 |®& =~ P [fl TIBOR(3 & * ¥  i¥ & ¢ 0 8,700 51,539
1992.03 |p gL 5d ) §E & 156,449 358,031 397,704
1993.01 |Mini p AR FE & § 1,241,616| 1,427,458 1,457,309
1997.01 |MSCI 4 ## 3% i 47 8 | 8,100,202| 10,824,249 13,611,314
1998.09 |MSCI #74e 3 1% i 4p #icdy | 1,707,865 2,214,521 4,012,860
1999.09 |F4e s (3 B )P K 18,680 5,978 2,854
2000.09 |S&P CNX Nifty & A& %% 1§ 45 # § 9,910 134,445 750,361
o 99,933 68,903 68,684
TOTAL 26,026,128 36,597,743 44,206,826
THKRR RIS ERE 0 2008.03
#3-11 AP F s IATFESELEERLS 2
(Hix: o)
£
, HKFE(# & § % % #) 2005 2006 2007
AL 4 B
1997.09 |HIBOR(3 & * ¥ f 24,935 13,888 31,678
1986.05 |Hang Seng * i 45 #c¥p 9,910,565| 12,718,380 17,160,694
1993.03 |Hang Seng *: f} 45 #icif 4% 4 3,071,822| 4,095,679 7,480,183
1995 |13 3% 9% T 3E 3% 4 8,722,393| 18,127,353 45,982,968
2000.01 [Mini Hang Seng *% i 45 #c#) § 1,501,342| 2,140,242 4,325,977
2003.12  |H %% % 4 8 § 1,978,673| 4,880,470 10,846,277
2004.06 [H %35 1 4p Bcif 3% 4 257,425 758,247 1,727,847
B 13,069 102,010 351,514
Hi 42,783 69,646 78,548
TOTAL 25,523,007| 42,905,915 87,985,686

FAH KR £@YF 3 £ ¢ 0 2008.03
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2 3-12 R ENITE SGAEERIE S
(Hix=: o)
Q ; I3 oy 2 22
e p KRX (3 B2 % #7) 2005 2006 2007
1996.05 |KOSPI200 % :fﬁ Y Hp }? 43,848,706 46,611,008 47,758,294
1997.07 |KOSPI200 % #F' BEH 2,535,201,693| 2,414,422,955| 2,642,675,246
1999.04 |# ~/§& ~ % i Hp % 2,667,005 3,104,641 5,229,744
1999.09 |¥& & & 7 #p la 11,223,244 10,343,605 13,032,852
2006.07 | P Fl/3& ~ 1;: e Hp E 23,948 254,425
2006.07 |FF 7~ /4E ~ 1;: e Hp E 28,992 167,456
Hi 147797 58,112 22,406
TOTAL 2,593,088,445| 2,474,593,261| 2,709,140,423
TR KRR iﬁnﬁﬁﬁ E T 5 ¥ € 0 2008.03
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7. RV 2ZFREF (FELEMEEIEFTF)

8. IR A& IV HEF L35 & o

%313 A% 1 £52 %% (TOCOM) ! # F &

R G+ E P Fglg
~ % & (lkg) 1982/3/23
% & (100g)  |2007/7/17
FLERRE 2004/5/17
v 42 1984/1/26
v o4 1984/1/26
o s 1992/8/3 (Z+ 5 )
S 1994/8/22 (& 55+ %)
i 1997/4/7 (2t 5 )
3 2000/4/3 (2 38+ 7))
7 r >

o 1999/7/5 (&% # ) LFRERS
" 2004/7/1 (&%)
g 1999/7/5 (zkzk + )
~e 2004/7/1 (& X+ 5 )
. 2001/9/10 (#=&* # )
2004/7/1 (& X+ 5 )

2003/9/8 (= )
g 2004/7/1 (& & 3#)

2006/2/24 (%5 P&tk )
B 1952/12/12
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FREI L EISS RE AL I E R P H S 1693

Y%, AP PR FEBM FHPFEF L 2589% ¥ b 145

AEEEA R dp e B AT R &5 2 0TR
P2z a H L RME A2 64%; A SRRk &
ERAUGLEAS EIEF EBIME S 1L F & 2008

98



L/m’[ H[ J B ﬂ £ [j CINY ][JLZJT;
EEERPRY LS

BEa2007 # RIEATA A SR R A K EEY

gh‘i
B

_‘é
#2006 E 119 fa B 4e 28% » i BF A T 0 T4 A

S i3 B DI & o I8 4 & d 3t e FIA R St

Fend b ArHcp 3 AR AR ISR MG A S RTA S
TP o 2R A S B S(R 3-15)¢ 0 R
Sr(KRX) #1481 KOSPI200 EH 48 5 2382 5 & 5 #1860

Bo e VehP gmpa2007 2 >t <2 Eah s £

256fT 7 2IRE BN Z L2 - o FIR T UEHP P
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ERAU L LA S REEE A RN S F PR R
% #

(TGF)p T35+ 2 # 5 23,0057 s i L Ew o
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£3-15 2R ERUI BT L AL 5

SR ETH  F

‘—‘7\

7 2006 2007
1. KOSPI200 i #% # (KRX) 2,414,422,95212,642,675,246
2. M E A3 B )Y (CME) 502,077,391 621,470,328
3. E-Mini S&P 500 # § (CME) 257,926,673 415,348,228
4.10 & ¥ Rrchi 59§ 255,571,869 349,229,371
5. EURO-BUND # § (Eurex) 319,889,369 338,319,416
6. DJ Euro STOXX 50 # § (Eurex) 213,514,918 327,034,149
7. %M E (3 B FEE E(CME) 268,957,052 313,032,284
8. DJ Euro STOXX 50 i #% ## (Eurex) 150,049,918| 251,438,870
0. ¥ p AFF 55§ (BM&F) 161,654,736/ 221,627,417
10. EURIBOR (3 i * )# § (LIFFE i 3%) 202,091,612 221,411,485

? #L % B ¢ FIA, Top 50 Exchange-Traded Derivatives Contracts Worldwide,

March/April 2008, P.21.

4o 3-4 #ror 0 £ 1 2007 & Ko 23S
BT A B Y 1,039 (54%) 5 £ aE A
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B2 5 (3363 > ik 18%) -

100

2 4% 21,920

50881 78 (46% )

AEEERATA S o P P kR fiA R LF = (504
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s fc ik (35938 5 ik 19%) %
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@ 3000 27_09
=] 2500
5k
1900
2000 | ~ 1755
#c
~ 1500 [
= 944
P 1000 F 856 804
@“ 658
%E 500 . 424 408 380 368 336 327
: |—| I:l I:l I:l 2497229 160 143 130 115 109
S fF oy & fF R 5 & Y O Z 8 8 & o4 = ¥ & 0w
L T T GO - o o L O T == o
E A I R A . N T T I\ - I i R A
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B 3-5 2 EARaEiv2 B &3 & 98 20 £ 5 9t ¢

TR kR FIA
S A B E #r(2007) T R2IRR A AT A SR EET L

AER IR AT MR S E MBI R T S TR
2008 = & > 3kAp L dp B e R 4 # (Standard & Poor's)

BE - PRk o BRF- 2 ABELVRTERTR
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Feerdiip e B2 S ES P D LBEREFTEAF T - BRL
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Year-Month

Notional amounts outstanding

Risk Categor Dec-05 Jun-06 Dec-06 Jun-07 Dec-07 Jun-08
/ Instrument

Total contracts 297,666 | 370,178 | 414,845 | 516,407 | 595,341 | 683,725
Foreign exchange contracts 31,360 | 38,127 | 40,271 48,645 56,238 | 62,983
Forwards and forex swaps 15,873 19,407 19,882 | 24,530 | 29,144 | 31,966
Currency swaps 8,504 9,696 10,792 12,312 14,347 16,307
Options 6,984 9,024 9,597 | 11,804 | 12,748 | 14,710
Interest rate contracts 211,970 | 262,526 | 291,582 | 347,312 | 393,138 | 458,304
Forward rate agreements 14,269 18,117 18,668 | 22,809 | 26,599 | 39,370
Interest rate swaps 169,106 | 207,588 | 229,693 | 272,216 | 309,588 | 356,772
Options 28,596 | 36,821 | 43,221 | 52,288 | 56,951 | 62,162
Equity-linked contracts 5,793 6,782 7,488 8,590 8,469 | 10,177
Forwards and swaps 1,177 1,430 1,767 2,470 2,233 2,657
Options 4,617 5,351 5,720 6,119 6,236 7,520
Commodity contracts 5,434 6,394 7,115 7,567 8,455 | 13,229
Gold 334 456 640 426 595 649
Other commodities 5,100 5,938 6,475 7,141 7,861 12,580
Forwards and swaps 1,909 2,188 2,813 3,447 5,085 7,561
Options 3,191 3,750 3,663 3,694 2,776 5,019
Credit default swaps 13,908 | 20,352 | 28,650 | 42,580 | 57,894 | 57,325
Single-name instruments 10,432 13,873 17,879 | 24,239 | 32,246 | 33,334
Multi-name instruments 3,476 6,479 10,771 18,341 25,648 | 23,991
Unallocated 29,199 | 35,997 | 39,740 | 61,713 | 71,146 | 81,708

FAL kR © BIS 2008 & B 4F 2
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Year-Month Gross market values
Risk Categor Dec-05 | Jun-06 | Dec-06 | Jun-07 | Dec-07 | Jun-08
/ Instrument
Total contracts 9,748 9,949 9,691 | 11,140 15,813 | 20,353
Foreign exchange contracts 997 1,136 1,266 1,345 1,807 2,262
Forwards and forex swaps 406 436 469 492 675 802
Currency swaps 453 535 601 619 817 1,071
Options 138 165 196 235 315 388
Interest rate contracts 5,397 5,445 4,826 6,063 7,177 9,263
Forward rate agreements 22 25 32 43 41 88
Interest rate swaps 4,778 4,840 4,163 5,321 6,183 8,056
Options 597 580 631 700 953 1,120
Equity-linked contracts 582 671 853 1,116 1,142 1,146
Forwards and swaps 112 147 166 240 239 283
Options 470 523 686 876 903 863
Commodity contracts 871 718 667 636 1,899 2,209
Gold 51 77 56 47 70 68
Other commodities 820 641 611 589 1,829 2,142
Forwards and swaps
Options
Credit default swaps 243 294 470 721 2,002 3,172
Single-name instruments 171 186 278 406 1,143 1,889
Multi-name instruments 71 109 192 315 859 1,283
Unallocated 1,659 1,685 1,609 1,259 1,788 2,301
Memorandum Item:
Gross Credit Exposure 1,900 2,032 2,036 2,672 3,256 3,859

TR %R ¢ BIS 2008 # B4R 4
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Year-Month Amounts outstanding

Instrument / locati Dec-06 Dec-07 Mar-08 Jun-08 Sep-08
Futures

All markets 25,683.10 | 28,059.70 | 28,118.40 | 28,634.00 | 24,886.40
Interest rate 24,476.20 | 26,769.60 | 26,793.80 | 26,874.20 | 23,308.10
Currency 161.4 158.5 164.1 175.9 145.3
Equity index 1,045.40 1,131.60 1,160.50 1,583.90 1,432.90
North America 13,741.90 | 14,490.40 | 13,401.80 | 14,972.80 | 12,521.20
Interest rate 13,077.00 | 13,844.10 | 12,738.70 | 14,322.40 | 11,926.30
Currency 136.4 101.4 115.3 114.9 94.0
Equity index 528.5 544.9 547.7 535.5 500.8
Europe 8,150.40 9,013.50 | 10,215.40 9,428.40 8,021.80
Interest rate 7,801.70 8,639.50 9,831.50 8,614.00 7,282.10
Currency 1.8 5.7 6.7 10 8.8
Equity index 346.9 368.3 377.2 804.3 730.9
Asia and Pacific 3,369.00 3,950.00 3,915.50 3,587.80 3,894.70
Interest rate 3,210.70 3,745.50 3,701.30 3,377.70 3,707.90
Currency 8.1 23.7 13.9 12.8 8.4
Equity index 150.1 180.7 200.3 197.3 178.4
Other Markets 421.7 605.8 585.8 645.0 448.7
Interest rate 386.8 540.5 522.4 560.2 391.8
Currency 15 27.7 28.2 38.1 34.1
Equity index 20 37.7 353 46.7 22.7
Options

All markets 44,760.60 | 52,516.20 | 53,327.70 | 54,183.70 | 52,099.20
Interest rate 38,116.40 | 44,281.70 | 45,393.20 | 46,905.00 | 45,053.00
Currency 78.6 132.7 193.5 190.6 180.3
Equity index 6,565.50 8,101.80 7,741.00 7,088.00 6,865.90
North America 28,809.40 | 29,500.90 | 25,491.00 | 26,359.60 | 25,714.40
Interest rate 24,844.40 | 25,084.10 | 21,445.40 | 23,113.60 | 22,483.90
Currency 32.6 57.1 82.1 76.1 62.0
Equity index 3,932.50 4,359.80 3,963.40 3,169.90 3,168.40
Europe 15,066.70 | 21,554.50 | 26,476.30 | 26,728.30 | 25,473.80
Interest rate 12,702.20 | 18,109.70 | 22,997.80 | 23,119.50 | 22,039.90
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Year-Month Amounts outstanding
Instrument / loc Dec-06 Dec-07 Mar-08 Jun-08 Sep-08
Currency 0.7 1 0.7 0.6 0.7
Equity index 2,363.80 3,443.80 3,477.90 3,608.20 3,433.30
Asia and Pacific 680.7 1,021.00 870.5 461.2 428.6
Interest rate 459.7 791.1 640.9 227.7 231.1
Currency - - - - -
Equity index 221 229.9 229.6 233.5 197.5
Other Markets 203.8 439.7 489.9 634.5 482.5
Interest rate 110.2 296.7 309.2 4442 298.2
Currency 454 74.7 110.7 113.9 117.6
Equity index 48.2 68.3 70.1 76.5 66.7
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A4l £ fF 5 http:/www.mas.gov.sg/index.html

£ AP F 25 A7 D www.taifex.com.tw

i B % % #7 http://eng krx.co.kr/index.jsp

FRAeREELR € http/fsc.kr/eng/
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