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Options on 10-year JGB Futures Quotations
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—_ Tyt Tay Put Options ———
20164201 H 143.50 - - - - - - - -k 221 -12015.12.30
20164F01 144.00 o1 0.01 o1 0.01 o1 0.01 o1 0.01 0.01 10 100 - 238 1.2015.12.30
2016401 H 144.50 02 0.01 02 0.01 02 0.01 04 0.01 0.01 130 1,300 - * 190 22015.12.30
20164F01 4 145.00 o1 0.01 02 0.02 o1 0.01 04 0.02 0.01 900 9, 400 - 903 32015.12.30
20164201 H 145.50 o1 0.02 o1 0.02 08 0.01 08 0.01 0.02 820 10, 580 - % 721 6 2015.12.30
(04 0.02) (08 0.01) (300) (3,500)
20164201 H 146.00 02 0.03 02 0.03 09 0.01 09 0.01 0.02 667 14, 450 - 574 52015.12.30
(02 0.03) (02 0.02) (100) (2,500)
20164F01 146.50 o1 0.03 04 0.04 1 0.01 17 0.01 0.02 3,632 89,740 - 3,057 12/2015.12.30
(04 0.03) (29 0.01) (700) (14, 000)
2016401 H 147.00 o1 0.03 04 0.06 17 0.01 17 0.01 0.03 2,454 74,290 - * 2,402 11/2015.12. 30
(02 0.04) (08 0.02) (600) (19, 380)
20164F01 4 147.50 o1 0.06 04 0.08 17 0.01 21 0.01 0.03 4,939 212,710 - 3,594 13/ 2015.12. 30
(04 0.06) (17 0.01) (975) (38, 750)
20164201 H 148.00 o1 0.09 04 0.13 18 0.01 22 0.01 0.04 6, 750 407, 790 - % 2,652 16/ 2015.12. 30
(04 0.12) (17 0.01) (1,139) (47, 060)
20164201 H 148.50 o1 0.17 04 0.24 25 0.01 30 0.01 0.07 10, 368 853, 300 -k 3,159 20 2015.12.30
(01 0.18) (28 0.01) (1,502) (118, 920)
20164F01 149.00 o1 0.43 o1 0.43 30 0.01 30 0.01 0.18 2,138 172, 200 - 459 15/2015.12. 30
(29 0.02) (29 0.02) (50) (1, 000)
2016401 H 149.50 16 0.76 16 0.76 28 0.50 28 0.50 0.62 25 16, 150 - % - 32015.12.30
20164F02 H 143.50 07 0.02 07 0.02 1 0.01 14 0.01 0.02 86 970 - 86 42016.01. 29
20164202 H 144.00 09 0.02 09 0.02 17 0.01 17 0.01 0.02 56 570 - 55 22016.01.29
201642025 144.50 07 0.04 07 0.04 17 0.01 30 0.01 0.02 221 2,870 - 221 42016.01.29
20164F02 7 145.00 07 0.04 07 0.04 17 0.01 30 0.01 0.01 327 3,870 - 325 7 2016.01. 29
2016402 H 145.50 07 0.05 07 0.05 18 0.01 30 0.02 0.02 190 3,900 - 160 42016.01.29
(28 0.02) (28 0.02) (50) (1,000)
20164F02 H 146.00 02 0.07 02 0.07 17 0.02 30 0.03 0.03 545 22,970 - 400 9 2016.01. 29
(02 0.07) (10 0.04) (300) (15, 000)
20164202 H 146.50 08 0.06 08 0.06 22 0.03 22 0.03 0.04 410 13,100 - 290 42016.01.29
(18 0.03) (18 0.02) (300) (8,500)
201642025 147.00 07 0.12 07 0.12 17 0.03 30 0.05 0.05 2,676 108, 980 - 2,292 11,2016.01. 29
(25 0.04) (18 0.03) (275) (8, 750)
20164F02 7 147.50 07 0.16 07 0.16 18 0.03 30 0.06 0.07 1,445 85, 880 - 859 11/2016.01. 29
(10 0.09) (18 0.04) (550) (34, 350)
2016402 H 148.00 09 0.12 1 0.13 18 0.05 30 0.07 0.08 1,933 136, 930 - 1,157 12/ 2016.01. 29
(10 0.13) (18 0. 05) (803) (60, 460)
20164F02 H 148.50 08 0.25 08 0.25 18 0.08 30 0.10 0.14 3,262 376,170 - 1,908 16 2016.01. 29
(10 0.21) (29 0.08) (1,058) (123, 330)
20164202 H 149.00 15 0.31 15 0.31 29 0.18 30 0.18 0.23 1,008 231, 360 - 860 7 2016.01.29
(22 0.25) (22 0.24) (500) (123, 500)
20164203 H 142.50 02 0.05 02 0.05 02 0.05 02 0.05 0.05 2 100 - 2 1:2016. 02. 29
20164F03 7 144.00 07 0.08 07 0.08 07 0.08 07 0.08 0.08 1 80 - 60 1.2016.02. 29
2016403 H 146.50 04 0.15 04 0.15 04 0.15 04 0.15 0.15 10 1,500 - 9 12016.02. 29
(02 0.15) (02 0.15) 9) (1, 350)
20164F03 H 147.00 04 0.18 04 0.18 04 0.18 04 0.18 0.18 1 180 - 5 12016.02. 29
20164203 H 147.50 - - - - 9 1,930 - 9 -12016.02. 29
(02 0.22) (02 0.21) (9) (1,930)
20164203 H 148.50 - - - - - - - 1 -12016.02. 29
—_ O— LA Tar Call Options
20164F01 4 148.00 10 0.79 10 0.79 10 0.79 10 0.79 0.79 10 7,900 10 * - 1.2015.12.30
20164201 H 148.50 o1 0.29 18 0.65 07 0.18 30 0.54 0.39 2,592 846,070 1,125 * - 19 2015.12. 30
(03 0.30) (03 0. 30) (250) (75, 000)
20164201 H 149.00 o1 0.07 18 0.19 07 0.02 30 0.05 0.06 9,479 677,590 1,266 * - 21 2015.12.30
(29 0.09) (02 0.07) (270) (21, 200)
XEFEASEAREE., =L «NIZE A ERFAOREEESDEFKES, 1/2 Open interest is as of end of month. * refers to renouncement.
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20164011 149.50 01 0.02 18 0.03 04 0.01 25 0.01 0.01 1,585 22,350 -k 1,223 13/2015.12. 30
(18 0.03) (03 0.01) (350) (6, 750)
201640211 148.50 22 0.60 30 0.63 22 0.60 30 0.63 0.62 70 40, 800 - 70 2 2016.01.29
(28 0.57) (28 0.57) (50) (28, 500)
2016402 1 149.00 07 0.12 18 0.28 11 0.10 30 0.23 0.19 1,112 215,710 - 857 14/2016.01.29
(25 0.19) (08 0.16) (200) (34, 750)
2016402 1 149.50 07 0.04 18 0.10 07 0.03 30 0.05 0.05 848 42,270 - 487 13/2016.01.29
(15 0.05) (18 0.04) (190) (9,190)

20164021 150.00 17 0.01 18 0.03 17 0.01 30 0.01 0.02 605 6,890 - 521 7 2016.01.29
2016403 149.00 03 0.28 03 0.28 03 0.28 03 0.28 0.28 13 4,000 - 14 1:2016.02. 29
(02 0.32) (02 0.32) 9) (2,880)

201640311 149.50 15 0.11 15 0.11 15 0.11 15 0.1 0.1 10 1,100 - 10 1:2016.02. 29

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



