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Options on 10-year JGB Futures Quotations
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2017401R 145.00 13 0.010 13 0.010 13 0.010 13 0.010 0.01 10 100 - 22 1:2016.12.30
2017401R 145.50 01 0.010 01 0.010 01 0.010 13 0.010 0.01 781 7,810 - 929 4:2016.12.30
2017401R 146.00 02 0.010 02 0.010 02 0.010 16 0.010 0.01 891 8,910 - 857 6:2016.12.30
2017401R 146.50 01 0.020 01 0.020 05 0.010 16 0.020 0.01 1,368 17,780 - 1,063 10§ 2016.12.30
07 0.0175) (07 0.0175) (100) (1,750)
2017401R 147.00 01 0.030 16 0.040 08 0.010 19 0.010 0.02 768 11,550 - 882 9:2016.12.30
2017401R 147.50 01 0.050 01 0.060 20 0.010 20 0.010 0.03 857 26,760 - 845 11:2016.12.30
2017401R 148.00 01 0.070 16 0.100 21 0.010 29 0.010 0.03 4,356 183,580 - 6,865 16 2016.12.30
07 0.0400) (20 0.0275) (220) (8,550)
2017401R 148.50 01 0.080 16 0.140 21 0.010 29 0.010 0.05 2,515 141,520 - 1,539 17 2016.12.30
15 0.0850) (02 0.0600) (300) (21,000)
2017401R 149.00 01 0.120 16 0.250 22 0.010 29 0.010 0.06 5,217 472,835 - 1,459 17 2016.12.30
15 0.1400) (20 0.0400) (470) (38,355)
2017401R 149.50 01 0.170 16 0.400 28 0.010 29 0.010 0.11 8,263 1,172,885 - 2,145 20 2016.12.30
15 0.2500) (22 0.0300) (889) (128,055)
2017401R 150.00 01 0.230 16 0.690 30 0.010 30 0.010 0.24 5,601 1,167,760 - 1,774 21 2016.12.30
15 0.4200) (28 0.1250) (300) (82,750)
2017401R 150.50 01 0.440 28 0.620 08 0.300 29 0.300 0.47 403 205,260 226 - 12 2016.12.30
3 0.7600) (14 0.2550) (200) (113,750)
2017401R 151.00 30 0.610 30 0.610 30 0.610 30 0.610 0.61 10 6,100 - - 1:2016.12.30
2017402R 144.50 20 0.010 20 0.010 20 0.010 29 0.010 0.01 16 160 - 16 312017.01.31
2017402R 145.00 26 0.010 26 0.010 26 0.010 26 0.010 0.01 13 130 - 13 1:2017.01.31
2017402R 145.50 12 0.050 12 0.050 29 0.010 29 0.010 0.03 95 1,750 - 75 2:2017.01.31
2017402R 146.00 12 0.060 12 0.060 22 0.010 30 0.010 0.03 926 12,060 - 756 9:2017.01.31
2017402R 146.50 12 0.080 12 0.080 27 0.010 30 0.020 0.05 715 12,250 - 715 9:2017.01.31
2017402R 147.00 13 0.100 13 0.100 29 0.020 29 0.020 0.06 310 11,250 - 235 5:2017.01.31
2017402R 147.50 12 0.120 16 0.150 21 0.040 29 0.050 0.07 396 19,890 - 282 7:2017.01.31
2017402R 148.00 13 0.150 13 0.200 22 0.040 30 0.070 0.11 4,364 318,615 - 3,560 10§ 2017.01.31
21 0.0700) (29 0.0600) (325) (21,375)
2017402R 148.50 12 0.180 12 0.200 22 0.070 30 0.090 0.11 1,253 102,700 - 946 8:2017.01.31
9 0.0800) (29 0.0800) (200) (16,000)
2017402R 149.00 14 0.240 16 0.380 29 0.100 30 0.110 0.18 862 103,970 - 641 7:2017.01.31
9 0.1200) (29 0.1150) (200) (23,500)
2017402R 149.50 21 0.220 21 0.220 29 0.160 30 0.160 0.19 761 140,680 - 505 7:2017.01.31
2017402R 150.00 26 0.370 27 0.410 30 0.230 30 0.270 0.34 730 251,790 - 493 5:2017.01.31
(16 0.6100) (16 0.6100) (100) (61,000)
2017402R 150.50 29 0.530 29 0.530 30 0.390 30 0.490 0.51 61 26,270 - 60 2:2017.01.31
2017403R 144.50 20 0.030 20 0.030 20 0.030 30 0.030 0.03 15 450 - 15 312017.02.28
2017403R 145.00 30 0.040 30 0.040 30 0.040 30 0.040 0.04 10 400 - 10 1:2017.02.28
2017403R 146.00 - - - - - 9 810 - 9 -12017.02.28
(06 0.0900) (06 0.0900) 9) (810)
2017403R 147.50 28 0.100 29 0.150 28 0.100 29 0.150 0.13 224 26,130 - 220 2:2017.02.28
(28 0.1150) (28 0.1150) (200) (23,000)
2017403R 148.00 - - - - - 9 2,250 - 9 -12017.02.28
(06 0.2500) (06 0.2500) 9) (2,250)
XBERESEARRE, =1L, *HILRAZRBRORKLEES DENKED. 1/2 Open interest is as of end of month. * refers to renouncement.
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2017403 150.00 - - - - - - - -12017.02.28
—_— aO—)F T Call Options =———
2017401R 149.50 15 0.410 15 0.430 16 0.320 27 0.340 0.37 563 203,450 207 ;i * - 8:2016.12.30
2017401R 150.00 01 0.380 05 0.490 27 0.030 30 0.230 0.23 6,111 737,920 1,657 i * - 21:2016.12.30
(15 0.1300) (28 0.0500) (150) (15,500)
2017401R 150.50 01 0.190 05 0.200 20 0.010 30 0.010 0.08 6,314 493,615 -i¥ 1,135 171 2016.12.30
(05 0.1800) (14 0.0875) (315) (38,345)
2017401R 151.00 01 0.060 01 0.060 15 0.010 30 0.010 0.03 1,839 68,290 -i¥ 633 1312016.12.30
12 0.0300) 12 0.0300) (125) (3,750)
2017401R 151.50 01 0.020 01 0.020 02 0.010 13 0.010 0.01 183 2,480 -i¥ 137 7:2016.12.30
2017401R 152.00 07 0.010 07 0.010 07 0.010 07 0.010 0.01 84 840 -i¥ 84 1:2016.12.30
2017401R 152.50 07 0.010 07 0.010 07 0.010 19 0.010 0.01 103 1,030 -i¥ 103 212016.12.30
2017402R 149.50 15 0.580 15 0.580 15 0.580 15 0.580 0.58 10 5,800 - 10 1:2017.01.31
2017402R 150.00 21 0.200 30 0.470 21 0.200 30 0.470 0.33 431 130,110 - 361 5:2017.01.31
(16 0.3300) (16 0.3300) (100) (33,000)
2017402R 150.50 14 0.250 30 0.280 26 0.060 30 0.180 0.13 873 155,690 - 679 8:2017.01.31
2017402R 151.00 08 0.130 08 0.130 20 0.030 30 0.050 0.07 434 24,410 - 259 4:2017.01.31
20174 02R 151.50 29 0.010 30 0.020 29 0.010 30 0.010 0.01 105 1,560 - 100 2:2017.01.31
20174 02R 152.00 15 0.010 15 0.010 15 0.010 15 0.010 0.01 12 120 - 12 1:2017.01.31
20174 03R 150.50 29 0.280 29 0.280 29 0.280 29 0.280 0.28 10 2,800 - 10 1:2017.02.28
XBERESEARRE, =1L, *HILRAZRBRORKLEES DENKED. 2/2 Open interest is as of end of month. * refers to renouncement.



