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Options on 10-year JGB Futures Quotations
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— Ty rtTay Put Options =
20184028 146.00 - - - - - - -i¥ 10 -12018.01.31
20184028 147.00 - - - - - - -i¥ 51 -12018.01.31
20184028 147.50 - - - - - - -i¥ 50 -12018.01.31
20184 02R 148.00 1 0.0100 11 0.0100 1 0.0100 1 0.0100 0.01 250 2,500 -ix 730 1:2018.01.31
20184 02R 148.50 04 0.0100 04 0.0100 04 0.0100 18 0.0100 0.01 1,292 12,920 -ix 3,946 7:2018.01.31
20184 02R 149.00 04 0.0100 10 0.0200 04 0.0100 19 0.0100 0.01 3,050 44,140 -ix 3,673 10: 2018.01.31
19 0.0200) 19 0.0100) ) (30)
20184028 149.50 05 0.0200 1 0.0500 23 0.0100 25 0.0100 0.03 4,419 120,725 -i¥ 2,439 13{2018.01.31
(10 0.0400) 23 0.0100) (609) (17,855)
20184028 150.00 04 0.0400 1 0.1100 23 0.0100 31 0.0100 0.04 17,724 924,690 -i¥ 6,498 19{2018.01.31
(10 0.0900) (25 0.0300) (2,120) (111,740)
20184028 150.50 04 0.1200 30 0.3200 24 0.0600 31 0.1700 0.18 8,561 1,344,390 4,722 i % - 19{2018.01.31
(10 0.2300) (05 0.1000) (261) (41,980)
20184 02R 151.00 05 0.3300 19 0.6700 05 0.3300 24 0.4900 0.50 67 38,820 115 * - 7:2018.01.31
20184 03A 145.50 1 0.0100 11 0.0100 1 0.0100 15 0.0100 0.01 12 120 - 15 2:2018.02.28
20184 03A 147.50 23 0.0100 23 0.0100 23 0.0100 30 0.0100 0.01 2,307 23,070 - 1,952 6:2018.02.28
20184 03A 148.00 15 0.0300 15 0.0300 26 0.0100 31 0.0100 0.02 337 4,030 - 166 5:2018.02.28
20184034 148.50 15 0.0400 17 0.0500 24 0.0200 31 0.0200 0.03 6,389 128,570 - 5,283 9{2018.02.28
31 0.0100) 31 0.0100) ) (20)
20184034 149.00 10 0.0600 18 0.0800 26 0.0200 31 0.0300 0.05 2,568 104,250 - 1,976 13{2018.02.28
23 0.0400) 23 0.0400) (200) (8,000)
20184034 149.50 11 0.0800 19 0.1000 23 0.0500 31 0.0500 0.07 2,221 149,110 - 1,384 10{2018.02.28
(25 0.0600) 31 0.0500) (300) (16,000)
20184034 150.00 10 0.1700 18 0.2100 24 0.0800 31 0.1000 0.14 6,818 900,220 - 3,604 12{2018.02.28
a7 0.1900) (26 0.0800) (1,077) (154,690)
20184 03A 150.50 1 0.3000 17 0.3500 24 0.1900 31 0.2800 0.27 337 84,330 - 321 11:2018.02.28
20184 06A 145.00 12 0.0600 12 0.0600 16 0.0500 16 0.0500 0.06 2 110 - 2 2:2018.05.31
—_— O ATy Call Options =
20184028 150.00 17 0.5000 17 0.5000 25 0.2800 26 0.4000 0.41 680 292,550 650 § * - 5:2018.01.31
20184024 150.50 04 0.4000 04 0.4000 29 0.0100 31 0.0100 0.12 12,186 1,105,240 -ix 3,496 18 2018.01.31
(05 0.3300) (19 0.0700) (211) (28,340)
20184024 151.00 04 0.0900 04 0.0900 17 0.0100 24 0.0100 0.02 3,251 129,570 -ix 2,654 141 2018.01.31
20184024 151.50 04 0.0200 04 0.0200 09 0.0100 22 0.0100 0.01 216 3,260 -ix 407 3:2018.01.31
(23 0.0100) (23 0.0100) 3) (30)
2018%02R 152.00 04 0.0100 04 0.0100 04 0.0100 09 0.0100 0.01 112 1,120 -k 126 2:2018.01.31
(05 0.0100) (05 0.0100) ®) (80)
20184028 152.50 - - - - - - -ix 25 -12018.01.31
20184 03A 150.00 19 0.5000 19 0.5200 30 0.3300 31 0.3400 0.41 443 177,790 - 433 4:2018.02.28
(31 0.4250) (31 0.4250) 2) (850)
20184 03A 150.50 17 0.2200 17 0.2300 30 0.0700 31 0.1100 0.15 4,314 562,415 - 2,450 11:2018.02.28
(26 0.1475) (29 0.1000) (125) (14,955)
20184 03A 151.00 10 0.0600 15 0.0700 25 0.0200 31 0.0200 0.04 1,660 54,570 - 1,143 13:2018.02.28
a7 0.0400) (23 0.0300) (300) (11,000)
20184034 151.50 18 0.0100 18 0.0100 18 0.0100 31 0.0100 0.01 87 870 - 85 312018.02.28
(31 0.0100) (31 0.0100) 2 (20)
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Open interest is as of end of month. * refers to renouncement.



