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Options on 10-year JGB Futures Quotations
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Expiration Mo C;:T;ZE TVroaIdu‘mneg TQZ?LZg Contracts Open Days Last Tra-
Exercise Price Open (ZIJNg;U (JE:EIT\ Close Average (-NET) (-NET) Excercised Interest Traded ding Day
A A M A A A A A A A Bifg FA Bifg Bifg
ye mo. ¥ date ¥ date ¥ date ¥ date ¥ unit ¥1,000 unit unit
—_ Tyt Tay Put Options ———
20154F06 A 141.50 - - - - - - - 87 -12015.05.29
20154206 H 142.00 - - - - - - - 137 - 2015.05.29
2015406 H 142.50 07 0.02 07 0.02 07 0.01 14 .01 0.01 475 6,370 - 396 32015.05.29
20154£06 H 143.00 07 0.02 08 0.04 08 0.01 14 .02 0.02 572 10, 050 - 447 5 2015.05.29
20154206 H 143.50 07 0.03 07 0.05 11 0.01 15 .01 0.02 6,882 144, 490 - 1,379 7 2015.05. 29
(14 0.03) (14 0.02) (350) (10, 000)
20154F06 A 144.00 o1 0.01 08 0.09 ot 0.01 15 .01 0.03 3,867 118, 060 - 1,007 8 2015.05.29
(15 0.04) (15 0.04) (100) (4,000)
2015%F06 7 144.50 01 0.02 08 0.12 18 0.01 20 .01 0.04 6,423 359, 860 - 1,125 11/2015.05.29
(14 0.09) (12 0.05) (350) (22, 500)
2015406 H 145.00 o1 0.03 07 0.15 19 0.01 26 .01 0.05 14,787 1, 400, 390 - 4,942 14/ 2015. 05. 29
(08 0.15) (14 0.08) (775) (97, 120)
20154£06 H 145.50 01 0.04 07 0.24 21 0.01 26 .01 0.07 8,293 939, 330 - 3,566 15/2015. 05. 29
(08 0.21) (19 0.02) (1, 250) (168, 250)
20154206 H 146.00 o1 0.07 12 0.36 26 0.01 27 .01 0.1 10, 935 1,931, 380 - 4,289 16 2015. 05. 29
(08 0.31) (25 0.01) (1,075) (167, 200)
20154F06 A 146.50 o1 0.10 12 0.52 26 0.01 28 .01 0.16 13,970 3,373,960 - 2,269 17 2015. 05. 29
(08 0.45) (25 0.03) (1,100) (319, 000)
20154F06 7 147.00 01 0.16 13 0.68 28 0.01 29 .01 0.25 8,086 2,063,810 - 1,681 18/2015. 05. 29
(14 0.59) (26 0. 06) (1, 400) (378, 020)
2015406 H 147.50 o1 0.21 08 0.80 29 0.01 29 .01 0.36 1,839 336, 490 - 1,243 14 2015. 05. 29
(07 0.41) (29 0.04) (478) (51, 970)
20154£06 H 148.00 01 0.69 12 1.35) 27 0.46 28 .50 0.81 58 37,390 227 - 7 2015.05.29
2015%F06 148.50 07 1.80 12 2.02 13 1.78 13 .18 1.87 3 5, 600 3 - 3 2015.05.29
20154F07 A 141.50 11 0.04 13 0.05 22 0.01 22 .01 0.03 93 1,310 - 92 4/2015. 06. 30
20154F07 7 142.00 19 0.03 19 0.03 26 0.01 29 .01 0.02 244 3,900 - 241 6 2015. 06. 30
2015407 H 142.50 27 0.01 27 0.01 27 0.01 29 .01 0.01 382 3,820 - 382 22015.06. 30
20154F07H 143.00 13 0.13 13 0.15 25 0.02 28 .02 0.04 497 11,030 - 397 6 2015. 06. 30
20154F07 143.50 14 0.15 14 0.15 27 0.02 29 .02 0.05 310 7,960 - 310 7 2015. 06. 30
20154F07 A 144.00 20 0.05 21 0.06 28 0.03 29 .03 0.05 456 17, 540 - 371 6 2015. 06. 30
21 0.04) (27 0.03) (100) (3,500)
20154F07 7 144.50 20 0.08 20 0.08 27 0.04 29 .05 0.06 83 5,120 - 13 5 2015. 06. 30
20154207 H 145.00 20 0.12 20 0.12 27 0.06 29 .07 0.10 692 67,070 - 592 8 2015. 06. 30
(1 0.11) (27 0. 05) (444) (43,100)
20154F07H 145.50 20 0.16 20 0.16 28 0.08 29 .09 0.12 1,559 207, 600 - 1,067 6 2015. 06. 30
(20 0.21) (27 0.08) (855) (136, 270)
20154207 H 146.00 20 0.24 26 0.25 27 0.12 29 .14 0.19 1,573 262,670 - 1,115 8 2015. 06. 30
(20 0.23) (20 0.23) (15) (3, 450)
20154F07 A 146.50 20 0.32 22 0.34 27 0.17 29 .21 0.27 1,445 335,570 - 1,078 7 2015. 06. 30
(1 0.33) (27 0.20) (471) (120, 450)
20154F07H 147.00 20 0.49 26 0.54 28 0.26 29 .31 0.40 1,997 718,310 - 1,617 7 2015.06. 30
(20 0.47) (28 0.32) (915) (343, 700)
20154207 H 147.50 28 0.50 28 0.50 29 0.48 29 .48 0.49 14 6,920 - 14 22015.06. 30
20154F09 H 141.50 18 0.10 18 0.10 18 0.10 21 10 0.10 20 2,000 - 20 2 2015.08. 31
20154209 H 145.50 29 0.34 29 0.34 29 0.34 29 .34 0.34 1 340 - 1 12015.08. 31
—— a—)A T3y Cal| Options
2015406 H 146.00 15 1.16 15 1.16 15 1.16 15 .16 1.16 10 11, 600 - - 12015.05. 29
20154£06 H 146.50 12 0.43 2 0.80 12 0.42 21 .80 0.59 679 355, 230 216 - 5 2015.05.29
20154206 H 147.00 07 0.44 28 0.66 12 0.19 29 . 60 0.43 2,590 931, 030 851 - 16 2015. 05. 29
(14 0.27) (14 0.26) (100) (26, 500)
20154F06 A 147.50 o1 0.43 o1 0.43 26 0.03 29 16 0.16 10, 835 1,445,580 1,287 - 18/ 2015. 05. 29
(07 0.40) (13 0.07) (948) (169, 710)
XEFEASEAREE., =L «NIZE A ERFAOREEESDEFKES, 1/2 Open interest is as of end of month. * refers to renouncement.
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2015406 7 148.00 01 .26 o1 0.26 22 0.01 29 .01 0.04 6,966 438,160 - 2,339 18/2015. 05. 29
12 0.09) (20 0.03) (95) (4,580)
2015406 11 148.50 01 .07 o1 0.08 12 0.01 25 .01 0.02 1,924 52,490 - 1,082 12/ 2015. 05. 29
(12 0.03) (12 0.03) (40) (1,200
20154F06 A 149.00 01 .02 o1 0.02 08 0.01 25 .01 0.01 406 5,320 - 996 8 2015.05. 29
2015%F06 7 149.50 - - - - - - - 323 - 2015.05.29
2015406 H 150. 00 - - - - - - - 150 - 2015.05.29
20154£06 H 151.00 - - - - - - - 50 - 2015.05.29
20154071 147.00 22 .40 28 0.62 26 0.30 28 .62 0.46 693 323,590 - 683 42015. 06. 30
(20 0.53) (22 0.39) (510) (236, 160)
20154F07 A 147.50 22 .21 29 0.32 26 0.11 29 .32 0.22 1,175 292,200 - 592 6 2015. 06. 30
201547071 148.00 14 .10 19 0.16 26 0.04 29 .12 0.10 857 79, 580 - 705 7 2015.06. 30
(28 0.1 (@1 0.09) (130) (13, 200)
20154F07H 148.50 20 .04 20 0.04 22 0.02 29 .04 0.04 182 6,920 - 162 42015. 06. 30
2015407 H 149.00 15 0.03 15 0.03 28 0.01 29 .01 0.02 93 1,430 - 93 4/2015. 06. 30
20154071 149.50 27 0.01 27 0.01 27 0.01 29 .01 0.01 58 580 - 58 2 2015. 06. 30
2015409 A 147.50 29 0.60 29 0.60 29 0.60 29 .60 0.60 10 6,000 - 10 1:2015.08. 31
2015409 7 148.50 29 0.18 29 0.18 29 0.18 29 18 0.18 20 3,600 - 20 1:2015.08. 31
KEFBRAESEARRE. 2L HNIERAZXRBRORREESOEFBES . 2/2 Open interest is as of end of month. * refers to renouncement.



