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Trading of Options on JGB Futures (Daily)

[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
3.1 1,963 1,203 3,166 152 168 320 - - - 329 6 335 @ 9,601; @ 2,034; @ 11,725
2 5,065 1,788 68530 © 338 180; @ 518 - - - 415; @ - 415 12,354 2,702 15,056
3
4
5 4,029 1,338 5,367 301 109 410 - B R 562 1 573 13,897 2,995 16,892
6 1,313 799 2,112 133 98 231 - - - 88 - 88 14,565 3,411 17,976
7 951 1,033 1,984 83 145 229 - - - 30 10 40 14,952 4,194 19,146
8 665 398 1,063 56 46 102 - - e 25 e 25 15,248 4,312 19,560
9 2,441 1,576 4,017 1428 © 299 441 - - - 240 10 250 16,127 5,171 21,298
10
1
12 1,858 457 2,315 114 82 197 - - - 50 - 50 16,314 4,907 21,221
13 823 @ 178 1,001 s54; @ 12 66 - - - 325 - 325 16,280 5,052 21,332
14 1,314 384 1,698 43 24 68 - - B 925 100; @ 1,025 17,043 5,193 22,236
15 @ 398 230i @ 628 34 21 55 - - - 45 - 45 17,049 5,264 22,313
16 1,725 1,279 3,004 76 140 216 - B R 116 40 156 17,750 5,298 23,048
17
18
19 704 586 1,290 22 40 63 - - - 66 80 146 18,144 5,441 23,585
20 460 332 792 33 14, ® 48 - - - 110 20 130 18,165 5577 23,742
21
22 821 726 1,547 52 69 121 - - - 35 81 116 18,348 5,492 23,840
23 1085 @ 2,807 3,892 123 265 389 - - - 80 65 145 18,969 7,122 26,091
24
25
26 645 474 1,119; © 21 29 51 - - - 120 80 200 19,052 7,455 26,507
27 1,614 1,546 3,160 100 156 256 - B R 100 21 121 19,532 7,699 27,231
8 @ 6,288 1,750: @ 8,038 209 167 377 - - - 510 - 510 25,134 8,926 34,060
29 2,266 824 3,090 129 68 198 - - - 200 70 270; © 264188 @ 9412; @ 35,830
30 1,453 498 1,951 101 36 137 667 2,073 2,740 163 @ 102 265 10,616 5,141 15,757
31
CGE) 1. @li%%?. OIBEETYT Note : 1. © indicates highest and @ indicates lowest.

2. ¥T- 7y IHBEFRLEOGHEE 2. Give-Up Volume means total amount of the buying and selling.



