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5-year JGB Futures Quotations
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Price Range
Aver Trading Volume Trading Value
Contract Trading High Low tte\ age t <Contracts <Contracts Open Days
Month Period Open ield to Maturity> ield to Maturity> Close se Priecmeen Excercised> Excercised> Interest Traded
<Yield to Maturity> (J-NET) (J-NET) <Yield to Maturity> (J-NET) (J-NET)
& A #AB B =] [ER=] [EH=] =] =] B FH BT
ye mo date date date ¥ date ¥ date ¥ ¥ unit ¥1,000 unit
20144206 5 2013.09. 11
~2014.06. 11 - - - 111.87 - - -
201442095 12013.12.12
~2014.09. 10 - - - 111.91 - - -
20144124 12014.03.12
~2014.12. 11 - - - 111.97 - - -
201542035 2014.06. 12
~2015.03. 11 - - - 112.03 - - -
20154206 5 2014.09. 11
~2015.06. 11 - - - 112.08 - - -
201542095 2014.12.12
~2015.09. 10 - - - 112.39 - - -

BERABIARRE, EL ANIZRAZREROREEES.

Open interest is as of end of month. * is a final position of the contract month.
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20144 (3/24~12/30)

10-year JGB Futures Quotations
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Price Range
‘ Average Trading Volume Trading Value
Contract Trad}l ng High Low settlement <Contracts <Contracts Open Days
Month Period Open Yield to Maturity> ield to Maturity> Close Price Excercised> Excercised> Interest Traded
CVield to Maturity (J-NET) (J-NET) €Vield to Naturity (-NED (J-NED)
& A #AB H A B M B =] A =] B FH BT
ye mo date date ¥ date ¥ date ¥ date ¥ ¥ unit ¥1,000 unit
20144206 5 2013.09. 11
~2014.06.11 3.24  145.00 = 529 145.64 403 144.42 6.1 145.48 145.09 1,478, 531 214,561, 153, 640 3,897 55
< 1.034 > < 0.985 > <1.078 > < 0.998 > <12, 481> <1, 809, 366, 500>
(5.29 145.60) | (4.04 144.51) (89, 261) (12,966, 276, 600)
201442095 12013.12.12
~2014.09.10 4.01 144.50  8.29  146.33 | 4.01 144.50 9.10  146.10 145.39 2,170, 857 316, 547, 001, 140 5,039 96
<1.072 > <0.934 > <1.072 > < 0.951 > <11, 066> <1,611, 891, 000>
8.29 146.33) | (5.23 144.84) (139, 169) (20, 273, 940, 270)
20144124 12014.03.12
~2014.12.11 6.26  145.10 | 12.11 147.61  6.26  145.10 | 12.11 147. 49 145.47 2,574,483 376, 575, 835, 450 4,163 90
<1.026 > < 0.839 > < 1.026 > < 0.848 > <16, 440> <2, 401,771, 500>
(12.10 147.53) | (9.19 145.25) (138, 279) (20, 241, 041, 840)
201542035 2014.06. 12
~2015.03.11 10.17  146.12 | 12.26  147.95 11.13 145.63 12.30 141.79 145.92 545, 265 80, 322, 316, 230 96, 722 38
< 0.949 > <0.814 > < 0.986 > < 0.826 > <3,733> <549, 445, 000>
(12.26 147.93) | (11.18 146.16) (49, 586) (7, 293, 050, 700)
20154206 5 2014.09. 11
~2015.06. 11 - - - - 146. 29 - - - -
201542095 2014.12.12
~2015.09. 10 - - - - 147.47 - - - -

BERESIFAKREE, L AMIERAZRBAORBEES.

Open interest is as of end of month. * is a final position of the contract month.
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20144 (3/24~12/30)

mini-10-year JGB Futures Quotations
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Price Range
‘ Average Trading Volume Trading Value
Contract Trad}l ng High Low settlement <Contracts <Contracts Open Days
Month Period Open Yield to Maturity> ield to Maturity> Close Price Excercised> Excercised> Interest Traded
CVield to Maturity (J-NET) (J-NET) €Vield to Naturity (-NED (J-NED)
& A #AB B M B M B AR A A B =] BT
ve mo. date date ¥ date ¥ date ¥ date ¥ ¥ unit ¥ unit
20144206 5 2013.09. 11
~2014.06.10 3.24 145.020 6.10 145.565 4.03 144.440 6.10 145.565 145.08 5,295 76, 686, 775,000 * 612 54
<1.032 > < 0.991 > <1.077 > < 0.991 >
201442095 12013.12.12
~2014.09.09 5.16 144.885 6.13 146.990 516 144.885 9.09 146.200 145.38 3,295 48,023, 151,000 * 106 16
< 1.043 > < 0.885 > < 1.043 > <0.943 >
(8.28 146.290) | (9.08 146.175) (12) (175, 444, 500)
20144124 12014.03.12
~2014.12.100 7.11  145.400  12.03 147.750 9.16 145.200 12.10 147.470 145. 46 10, 396 152, 046, 866, 000 * 146 75
< 1.004 > <0.829 > <1.019 > < 0.849 >
(8.29 145.920) | (9.08 145.790) an (160, 415, 000)
201542035 2014.06. 12
~2015.03.10 11.17 146.000 | 12.25 147.950 11.17 146.000 12.30 147.825 145.92 825 12, 155, 789, 500 260 24
< 0.958 > <0.814 > < 0.958 > <0.823 >
20154206 5 2014.09. 11
~2015.06. 10 - - - - 146. 29 - - - -
201542095 2014.12.12
~2015.09. 09 - - - - 147.47 - - - -

BERESIFAKREE, L AMIERAZRBAORBEES.

Open interest is as of end of month. * is a final position of the contract month.
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20-year JGB Futures Quotations
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Price Range
‘ Average Trading Volume Trading Value
Contract Trad}l ng High Low settlement <Contracts <Contracts Open Days
Month Period Open Yield to Maturity> ield to Maturity> Close Price Excercised> Excercised> Interest Traded
CVield to Maturity (J-NET) (J-NET) €Vield to Naturity (-NED (J-NED)
& A #AB B M B M B B A A B FH BT
ye mo date date ¥ date ¥ date ¥ date ¥ ¥ unit ¥1,000 unit
2014406 H 2014. 04.07
~2014.06.11 4.07 198.90 529 201.00 409 198.25 6. 11 200. 35 199. 56 2,645 527, 649, 800 * 408 45
< 0.530 > < 0.472 > < 0.548 > < 0.490 >
(6.02 200.80) | (4.09 198. 40) (587) (117,106, 850)
20144209 H 2014. 04.07
~2014.09.10 6.03 198.77  8.28 203.45 6.06 198.30 9.10  202.60 199.72 1,948 392,562, 420 * 261 68
< 0.534 > < 0.406 > < 0.547 > < 0.429 >
(9.01 203.35) | (6.04 198.77) (863) (174,115, 270)
20144124 |2014. 04.07
~2014.12.11 9.04  201.17 12.10 207.90 9.18 199.70 12.11  207.70 199. 61 256 52,082, 440 * 10 31
< 0.468 > <0.291 > < 0.508 > < 0.296 >
(12.10 207.60) | (9.25 201.10) (69) (14, 080, 450)
201542035 2014.06. 12
~2015.03.11 12.10  209.00 | 12.26  213.90 12.12 208.85 12.30  213.20 202. 82 192 40, 583, 400 104 10
< 0.263 > <0.142 > < 0.266 > < 0.159 >
(12.25 213.00) | (12.15 208. 85) 1) (4, 456, 850)
20154206 5 2014.09. 11
~2015.06. 11 - - - - 203.18 - - - -
201542095 2014.12.12
~2015.09. 10 - - - - 207. 67 - - - -

BERESIFAKREE, L AMIERAZRBAORBEES.

Open interest is as of end of month. * is a final position of the contract month.



