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Trading of Options on JGB Futures (Daily)

/1)

[RHIEEEMA TS 3> Options on 10-year JGB Futures] (B units. HHMA ¥ mil.)
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Trading Volume Trading Value Contracts Exercised Give Up Volume Open Interest
pate Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total

2.1 2,266 722 2,988 214 80 294 - - - 474 155 629 16,085 4,509 20,594

2 4,891 3,116 so07i @ 414 209 714 - - i © g0 © 11120 @ 1,941 17,648 5443 23,001
3
4

5 648 1,248 1,896 50 82 133 - - - 237 275 512 17,988 6,158 24,146

6 31628 @ 4,221 7,383 2138 ©@ sgai @ 797 - - - 322 460 782 17,744 7,057 24,801

7 1,486 1,512 2,998 153 264 418 - - - 366 107 473 18,099 6,867 24,966

8 1,783 1,078 2,861 59 108 168 - - - 40 1 51 18,445 7,025 25,470

9 4,341 1,703 6,044 172 158 330 - - - 205 100 305 20,477 8,104 28,581
10
1
12

13 741, @ 235 976 28 31 60 - - - 50 40 2 20,436 8,175 28,611

14 1,445 1,391 2,836 81 13 194 - - - 174 186 360 21,183 8,826 30,009

15 1,308 2,240 3,548 102 135 237 - - - 448 516 964 21,312 8,690 30,002

16 1,966 2,159 4,125 178 315 493 - - - 427 238 665 21,548 8,623 30,171
17
18

19 377 999 1,376 23 80 103 - - - 232 220 452 21,864 8,293 30,157

20 1,118 603 1,721 62 51 13 - - - 50 4 54 22,296 8,269 30,565

21 o 125 263; @ 388 @ 12, @ 17; @ 29 - - - 25; @ e 25 22,272 8,320 30,592

22 489 1,129 1,618 36 108 144 - - - 56 43 99 22,562 8,492 31,054

23 764 1,483 2,247 93 111 205 - - - 10 181 191 22,881 8,686 31,567
24
25

26 364 1,194 1,558 52 123 176 - - e - 31 31 23,089 8,616 31,705

27 1,772 2,601 4,373 119 402 522 - - - 404 1,053 1,457 24,213 9,241 33,454

8 @ 6,532 1982 @ 8,514 183 103 286 369 4,657 5,026 109 1 1200 ® 8,521 1,208 ® 9,729
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Note : 1. © indicates highest and ® indicates lowest.

2. Give-Up Volume means total amount of the buying and selling.



