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Options on 10-year JGB Futures Quotations
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Price Range
Expiration Mo C;:T;ZE TVroaIdu‘mneg TQZ?[‘[Zg Contracts Open Days Last Tra-
i High Low rei e r
Exercise Price Open (JiNgEU P Close Average (-NET) (-NET) Excercised Interest Traded ding Day
[E =] (=] [Z=] (=] A A Bifg FA Bifg Bifg
ye mo. ¥ date ¥ date ¥ date ¥ date ¥ unit ¥1,000 unit unit
—_ Tyt Tay Put Options ———
20154F11 17 142.50 o1 .01 o1 0.02 ot 0.01 02 0.01 0.01 271 2,780 - 523 22015.10.30
2015%F11 1 143.00 o1 .01 o1 0.01 o1 0.01 02 0.01 0.01 253 2,530 - % 534 22015.10. 30
2015411 H 143.50 o1 .02 o1 0.02 05 0.01 05 0.01 0.02 306 4,120 - * 422 22015.10.30
2015%F11H 144.00 o1 .02 o1 0.02 05 0.01 07 0.01 0.01 114 10, 980 - % 1,344 5 2015.10. 30
2015411 H 144.50 o1 .03 o1 0.03 07 0.01 08 0.01 0.02 78 1,390 - % 166 42015.10.30
20154F11 17 145.00 o1 .03 o1 0.03 08 0.01 08 0.01 0.02 606 12,570 - 563 52015.10.30
2015%F11 1 145.50 o1 .04 o1 0.04 05 0.02 07 0.02 0.03 239 5,980 - % 731 42015.10. 30
(29 0.01) (29 0.01) (40) (400)

2015411 H 146.00 o1 .07 o1 0.07 09 0.01 13 0.01 0.03 745 22,160 - * 649 7 2015.10.30
20154F11H 146.50 o1 10 o1 0.10 13 0.01 14 0.01 0.03 1,090 47,030 - % 1,173 9 2015.10. 30
(30 0.01) (30 0.01) (50) (500)

2015411 H 147.00 o1 .14 o1 0.14 15 0.01 20 0.01 0.04 2,520 136, 960 - % 2,632 12/2015.10. 30
(09 0.04) (22 0.01) (200) (5, 000)
20154F11 17 147.50 o1 .20 o1 0.20 21 0.01 30 0.01 0.04 7,426 562, 400 - 3,725 20 2015.10.30
(02 0.16)| (21 0.01) (1,307 (126, 210)
2015%F11 1 148.00 o1 .32 o1 0.32 28 0.01 30 0.01 0.09 13,423 1,342, 350 - % 5,021 212015.10. 30
(02 0.26) (28 0.01) (1,334) (206, 380)

2015411 H 148.50 02 .44 02 0.44 30 0.01 30 0.01 0.21 3,587 428,830 - % 909 18/ 2015. 10. 30
(29 0.11) (@30 0.02) (780) (46, 610)
20154F11H 149.00 15 .55 21 0.62 29 0.39 29 0.39 0.53 61 32,390 26 * - 6 2015.10. 30
2015%F12 13 140.50 o1 .03 o1 0.03 22 0.01 22 0.01 0.02 14 1,880 - 57 3/2015.11.30
20154F12 141.50 09 .02 09 0.02 09 0.01 13 0.01 0.01 28 350 - 28 22015.11.30
2015%F12 142.00 09 .02 09 0.02 22 0.01 22 0.01 0.02 9 160 - 81 22015.11.30
2015412 H 142.50 o1 .06 o1 0.06 23 0.01 23 0.01 0.04 23 730 - 13 22015.11.30
2015%F12 4 143.00 o1 .07 o1 0.07 23 0.01 30 0.01 0.02 210 2,830 - 190 6 2015.11.30
20154124 143.50 o1 .08 o1 0.08 26 0.01 30 0.01 0.03 430 11, 240 - 381 7 2015.11.30
20154F12 7 144.00 06 .04 06 0.06 30 0.01 30 0.01 0.03 14 2,080 - 73 32015.11.30
2015%F12 1 144.50 06 .05 06 0.05 30 0.01 30 0.01 0.02 749 14,630 - 642 6 2015.11.30
(28 0.02) (28 0.02) (100) (2,000)

2015412 H 145.00 07 .07 07 0.07 21 0.02 30 0.02 0.03 1,101 24, 430 - 948 8 2015.11.30
(28 0.03) (27 0.02) (150) (3,500)
2015%F12H 145.50 05 10 05 0.10 30 0.02 30 0.02 0.05 131 6, 380 - 127 8 2015.11.30
201542124 146.00 05 .12 05 0.12 30 0.02 30 0.02 0.05 451 18,770 - 400 12/2015.11.30
21 0.04) (27 0.04) (150) (6, 000)
20154F12 7 146.50 o1 .20 o1 0.20 30 0.03 30 0.03 0.08 372 19, 250 - 333 10 2015.11.30
2015%F12 147.00 o1 .22 o1 0.24 30 0.04 30 0.04 0.10 4,108 279, 430 - 2,662 17/ 2015.11. 30
(20 0.10) (30 0.04) (1,704) (111, 080)

2015412 H 147.50 o1 .33 o1 0.33 30 0.06 30 0.06 0.12 2,609 268, 550 - 1,972 14:2015.11. 30
217 0.11) (27 0.09) (1,390) (143, 000)
2015%F12H 148.00 05 .33 06 0.37 30 0.10 30 0.10 0.21 5,065 929, 450 - 3,253 16/ 2015. 11. 30
13 0.25) (28 0.13) (1, 896) (360, 110)

201542124 148.50 20 .35 26 0.37 30 0.20 30 0.21 0.28 1,815 526, 330 - 1,129 7 2015.11.30
21 0.30) (27 0.29) (250) (74, 750)
20154F12 7 149.00 26 .68 26 0.68 26 0.68 26 0.68 0.68 3 2,040 - 3 1:2015.11.30
20164F03 7 147.00 13 .46 13 0.46 22 0.31 22 0.31 0.39 4 1,570 - 4 42016.02. 29

— a—LFTay Call Options
2015411 H 147.50 - - - - - - 7 * - -12015.10. 30
20154F11 17 148.00 o1 0.57 30 0.65 19 0.33 30 0.53 0.47 798 407, 400 1,208 * - 17 2015.10. 30
30 0.66) (16 0.39) (355) (179, 400)
XEFRESIEAREE. EL <HIXB A RBHROSREESDEFNKES. 1/2 Open interest is as of end of month. * refers to renouncement.
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Expiration Mc C;:S“cgg TVroaIdu‘r:eg T;Z?‘ng Contracts Open Days Last Tra-
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F A A M A A A A A A A Bifg FA Bifg Bifg
ve. mo ¥ date ¥ date ¥ date ¥ date ¥ unit ¥1,000 unit unit
2015%E11H 148.50 o1 .21 05 0.29 30 0.03 30 0.08 0.14 12,299 1,589,030 1,694 - 212015.10. 30
(02 0.26) (30 0.05) (1,960) (227, 870)
2015411 H 149.00 o1 .08 05 0.14 19 0.01 30 0.01 0.04 5,673 268, 620 - 2,736 20 2015.10.30
(02 0.10) (15 0.01) (753) (25, 750)
20154F11 17 149.50 o1 .02 o1 0.04 08 0.01 28 0.01 0.02 1,092 21,870 - 601 10 2015. 10. 30
(28 0.01) (28 0.01) (150) (1,500)
2015%F11 1 150.00 02 .01 02 0.01 02 0.01 06 0.01 0.01 22 220 - 100 22015.10. 30
2015411 H 150.50 05 .01 05 0.01 05 0.01 05 0.01 0.01 200 2,000 - 200 12015.10. 30
2015%F12H 148.00 20 .58 20 0.58 21 0.56 21 0.56 0.57 13 7,380 - 21 22015.11.30
2015%F12 13 148.50 02 .46 02 0.46 19 0.20 30 0.29 0.30 2,073 607, 260 - 1,285 14:2015.11.30
(01 0.44) (21 0.23) (933) (272, 920)
2015%F12 7 149.00 o1 16 02 0.23 19 0.06 30 0.07 0.1 2,096 211,770 - 1,391 19/2015.11. 30
(28 0.13)| (1 0.08) (511) (52, 050)
2015%F12 149.50 02 .10 02 0.10 16 0.02 30 0.02 0.04 737 28, 450 - 614 10 2015.11. 30
(15 0.05) (15 0.02) (400) (15, 000)
2015412 H 150.00 15 .01 15 0.01 15 0.01 28 0.01 0.01 228 3,030 - 147 42015.11.30
(15 0.02) (22 0.01) (140) (2,150)
KEFBRAESEARRE. 2L HNIERAZXRBRORREESOEFBES . 2/2 Open interest is as of end of month. * refers to renouncement.



