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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?LZg Contracts Open Days Last Tra-
Exercise Price Open (ZIJNg;U (JE:EIT\ 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 ———
20154F12 140.50 - - - - - - -k 57 -12015.11.30
2015412 H 141.50 - - - - - - - % 28 -2015.11.30
2015412 H 142.00 - - - - - - - * 81 -12015.11.30
20154121 142.50 - - - - - - - 13 - 2015.11.30
201542124 143.00 - - - - - - - % 190 -12015.11.30
2015%F12 7 143.50 - - - - - - - 381 -12015.11.30
2015412 H 144.00 - - - - - - - % 73 -2015.11.30
2015412 H 144.50 05 .01 05 0.01 05 0.01 09 0.01 0.01 80 800 - * 642 2/2015.11.30
2015%F12H 145.00 02 .01 02 0.01 02 0.01 09 0.01 0.01 1,250 12,500 - 1,791 42015.11.30
201542124 145.50 02 .01 02 0.01 02 0.01 06 0.01 0.01 1,039 10, 390 - % 981 42015.11.30
20154F12 7 146.00 04 .02 04 0.02 10 0.01 10 0.01 0.02 39 710 - 376 22015.11.30
2015%F12 146.50 02 .02 02 0.02 10 0.01 10 0.01 0.02 596 11,410 - 685 6 2015.11.30
2015412 H 147.00 02 .03 09 0.05 12 0.01 20 0.01 0.02 1,109 31, 820 - % 2,726 9 2015.11.30
(06 0.02) (06 0.02) (100) (2,000)
2015%F12H 147.50 02 .06 09 0.10 13 0.01 25 0.01 0.03 5,280 221,490 - 3,443 15/2015. 11. 30
(09 0.08) (12 0.02) (415) (21, 300)
201542124 148.00 02 10 09 0.21 26 0.01 30 0.01 0.05 12, 582 904, 550 - % 4,386 18/2015.11. 30
(09 0.18) (26 0.01) (2,222) (159, 730)
20154F12 148.50 02 .22 09 0.46 30 0.01 30 0.01 0.15 7,229 802, 980 622 * 1,557 19/2015.11. 30
(02 0.22) (30 0.03) (620) (58, 450)
2015%F12 149.00 02 .56 09 0.85 30 0.43 30 0.43 0.56 40 30, 240 37 * - 7 2015.11.30
2016401 H 143.50 06 .02 06 0.02 20 0.01 25 0.01 0.01 227 2,770 - 227 42015.12.30
20164F01 4 144.00 17 .01 24 0.02 17 0.01 25 0.01 0.01 253 3,030 - 228 42015.12.30
20164201 H 144.50 20 .01 20 0.02 20 0.01 26 0.01 0.02 320 3,900 - 100 312015.12.30
20164201 H 145.00 20 .02 20 0.03 20 0.02 20 0.03 0.03 75 1,700 - 75 1:2015.12.30
20164F01 145.50 16 .02 24 0.04 16 0.02 30 0.02 0.03 38 1,210 - 37 5 2015.12.30
2016401 H 146.00 04 .08 04 0.08 20 0.04 24 0. 04 0.05 41 1,680 - 41 32015.12.30
20164F01 4 146.50 20 .03 24 0.07 20 0.03 30 0.03 0.04 1,132 40, 030 - 898 6 2015.12.30
(25 0.04) (25 0.03) (50) (1,870)
20164201 H 147.00 13 .05 24 0.09 18 0.03 30 0.04 0.05 1,542 84,950 - 1,232 8 2015.12.30
(20 0.08) (26 0.03) (400) (20, 620)
20164201 H 147.50 17 .06 20 0.11 18 0.05 30 0.05 0.07 895 54, 420 - 645 9 2015.12.30
(20 0.06) (20 0.05) (300) (17, 250)
20164F01 148.00 17 10 24 0.20 20 0.08 30 0.09 0.1 1,656 182,150 - 1,273 9 2015.12.30
(24 0.15) (30 0.08) (144) (19, 090)
2016401 H 148.50 16 .22 24 0.35 26 0.15 30 0.18 0.21 2,192 441,880 - 1,598 10 2015.12. 30
(24 0.26) (26 0.15) (631) (111, 720)
20164F03 H 144.00 17 .09 17 0.09 17 0.09 17 0.09 0.09 59 5,310 - 59 12016.02. 29
20164F03 /3 147.00 13 .26 13 0.26 13 0.26 13 0.26 0.26 1 260 - 5 12016.02. 29
20164203 H 148.50 30 .45 30 0.45 30 0.45 30 0.45 0.45 1 450 - 1 1:2016. 02. 29
—_ O— LA Tar Call Options
2015%F12H 148.00 09 0.34 13 0.60 09 0.30 27 0.49 0.48 247 100, 810 154 * - 8 2015.11.30
201542124 148.50 02 0.24 02 0.27 30 0.02 30 0.03 0.1 10, 648 1,121,760 1,896 * 46 19 2015.11.30
(02 0.26) (30 0. 06) (844) (115, 040)
20154F12 7 149.00 02 0.05 02 0.05 10 0.01 20 0.01 0.02 2,603 57,920 - 1,882 13/2015.11.30
(05 0.03) (18 0.01) (725) (16, 750)
XEFEASEAREE., =L «NIZE A ERFAOREEESDEFKES, 1/2 Open interest is as of end of month. * refers to renouncement.
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Expiration Mc Cr‘,:s“cgg Tvr:Idu":: T\;:E\jn‘izg Ccntra»cts Open Days Last Tra-
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ye. mo. ¥ date ¥ date ¥ date ¥ date ¥ unit ¥1,000 unit unit
2015%F12 4 149.50 06 0.01 06 0.01 06 0.01 06 0.01 0.01 563 5,630 - 907 1:2015.11.30
(04 0.01) (04 0.01) (550) (5, 500)

20154121 150. 00 - - - - - - - 147 - 2015.11.30
20164F01 7 148.50 20 0.32 25 0.33 27 0.27 30 0.33 0.32 258 81,490 - 229 42015.12.30
(20 0.32) (20 0.31) (100) (31, 250)

20164011 149.00 16 0.12 16 0.12 24 0.07 30 0.08 0.09 1,422 1217, 600 - 806 10/2015. 12. 30
a7 0.13) (30 0.07) (220) (20, 590)

20164011 149.50 17 0.03 17 0.03 20 0.02 30 0.02 0.02 571 11,780 - 509 5 2015.12.30
30 0.02) (30 0.01) (400) (7,000)
20164F03 H 149.00 30 0.30 30 0.30 30 0.30 30 0.30 0.30 1 300 - 1 1:2016.02. 29

XEFEASEAREE., =L «NIZE A ERFAOREEESDEFKES, 2/2 Open interest is as of end of month. * refers to renouncement.



