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Options on 10-year JGB Futures Quotations
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Expiration Mo TVroaIdu‘mneg TQZ?LZg Contracts Open Days Last Tra-
Exercise Price Open (ZIJNg;U (-NET) (-NET) Excercised Interest Traded ding Day
[E =] (=] [Z=] A A A A Bifg FA Bifg Bifg
ye mo. ¥ date ¥ date ¥ date ¥ date ¥ unit ¥1,000 unit unit
—— JyrAFiay Put Options ———
20164202 H 143.50 04 0.01 04 0.01 04 0.01 04 .01 .01 16 160 -k 102 1:2016.01. 29
20164202 H 144.00 - - - - - - - % 55 -2016.01.29
2016402 H 144.50 - - - - - - - * 227 -12016.01.29
20164F02 H 145.00 04 0.01 04 0.01 o4 0.01 14 .01 .01 361 3,610 - 597 32016.01. 29
20164202 H 145.50 04 0.01 04 0.01 o4 0.01 15 .01 .01 605 6, 050 - % 565 6 2016.01.29
201642024 146.00 04 0.02 04 0.02 07 0.01 15 .01 .01 1,119 11,870 - 1,174 5 2016.01.29
(05 0.01) (05 0.01) (100) (1,000)
20164F02 7 146.50 04 0.03 04 0.03 05 0.01 21 .01 .01 1,218 21,330 - 909 8 2016.01.29
(04 0.03) (14 0.01) (450) (10, 500)
2016402 H 147.00 04 0.03 14 0.04 12 0.01 22 .01 .02 1,614 25,750 - * 2,829 11,2016.01. 29
(05 0.02) (05 0.02) (200) (4, 000)
20164F02 H 147.50 04 0.05 04 0.05 19 0.01 22 .01 .02 1,615 44,500 - 1,427 11/2016.01. 29
(04 0.04) (04 0.04) (400) (16, 000)
20164202 H 148.00 04 0.06 14 0.07 22 0.01 29 .01 .03 2,526 70, 150 - % 1,957 16 2016.01. 29
(05 0.04) (04 0.03) (120) (4,350)
201642024 148.50 04 0.09 15 0.12) 27 0.01 29 .01 .03 8,306 395, 760 -k 3,238 18/ 2016.01. 29
(04 0.08) (26 0.01) (1,841) (76, 130)
20164F02 7 149.00 04 0.18 04 0.18 27 0.01 29 .01 .06 11,372 797, 800 - 4,331 19/ 2016. 01. 29
(04 0.13) (29 0.01) (1,730) (96, 860)
2016402 H 149.50 05 0.41 05 0.41 29 0.01 29 .01 .15 7,038 707, 550 - % 2,036 16/2016.01. 29
(18 0.19) (27 0. 06) (805) (82, 370)
20164F02 H 150.00 27 0.40 27 0.40 29 0.01 29 .01 .21 261 6,090 - 197 22016.01.29
20164202 H 150.50 29 0.15 29 0.15 29 0.15 29 15 .15 10 1,500 10 * - 12016.01.29
20164203 H 142.50 - - - - - - - 2 -12016.02. 29
20164F03 7 143.00 04 0.01 04 0.01 o4 0.01 15 .01 .01 110 1,100 - 110 32016.02. 29
2016403 H 143.50 04 0.02 04 0.02 05 0.01 29 .01 .01 185 1,860 - 170 6 2016.02.29
20164F03 H 144.00 13 0.01 14 0.02 13 0.01 29 .01 .01 448 5,000 - 422 9 2016. 02. 29
20164203 H 144.50 04 0.03 04 0.03 18 0.01 29 .01 .01 363 5,060 - 206 10 2016. 02. 29
20164203 H 145.00 13 0.02 15 0.05 27 0.01 29 .01 .02 301 5,370 - 219 8 2016.02. 29
20164F03 7 145.50 07 0.03 14 0.05 13 0.02 29 .02 .03 414 12,580 - 244 7 2016.02. 29
(26 0.03) (26 0.02) (50) (1,120)

2016403 H 146.00 04 0.04 15 0.05 27 0.02 29 .03 .03 419 14, 380 - 332 11/2016. 02. 29
20164F03 H 146.50 05 0.04 08 0.05 27 0.03 29 .04 .04 704 25,630 - 475 8 2016.02. 29
(14 0.05) (14 0.04) (50) (2, 250)

20164203 H 147.00 05 0.05 08 0.06 29 0.03 29 .04 .05 847 43,260 - 613 12/2016. 02. 29
(26 0.04) (26 0.04) (50) (2,000)

20164203 H 147.50 06 0.06 15 0.10 29 0.04 29 .06 .07 3,505 222, 440 - 2,744 14:2016. 02. 29
(05 0.08) (06 0. 06) (275) (18, 750)
20164F03 7 148.00 06 0.09 15 0.13 29 0.05 29 .07 .09 2,115 185, 090 - 1,365 15/ 2016. 02. 29
(14 0.15) (27 0.05) (1,020) (93, 280)

2016403 H 148.50 07 0.12 15 0.21 29 0.07 29 .09 .12 2,136 274,810 - 1,206 15/ 2016. 02. 29
(15 0.17) (29 0.08) (924) (130, 970)
20164F03 H 149.00 07 0.22 15 0.32 29 0.09 29 13 117 3,684 623, 730 - 1,951 15/ 2016. 02. 29
(14 0.29) (27 0.11) (895) (160, 080)

20164203 H 149.50 13 0.32 15 0.38 29 0.14 29 19 .28 1,571 414,500 - 766 13/2016. 02. 29
(12 0.37) (29 0.16) (445) (116, 060)

20164203 H 150.00 18 0.49 22 0.67 29 0.24 29 .30 .50 350 109, 890 - 280 42016.02. 29
(29 0.26) (29 0. 26) (50) (13, 000)
20164F03 7 150.50 29 0.44 29 0.44 29 0.44 29 .44 .44 10 4,400 - 10 1.2016.02. 29

— a—LFTay Call Options
20164202 H 148.50 06 0.71 14 1.14 06 0.7 14 .14 .93 6 4,690 7 * - 22016.01.29
201642024 149.00 04 0.22 18 0.70 04 0.18 28 .60 .48 1,173 360, 630 1,068 * - 15/ 2016.01. 29
KEBERES FAKRRE, 2L +ENFRATRBAORBLEESOEFMES . 1/2 Open interest is as of end of month. * refers to renouncement.
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20164F02 H 149.50 04 .04 29 1.14 04 0.04 29 .14 0.18 7,763 961, 550 1,928 - 19/ 2016. 01. 29
(18 0.24) (05 0.04) (442) (49, 280)
20164F02 1 150.00 04 .01 29 0.67 04 0.01 29 .51 0.05 5,161 396, 790 768 - 19/2016.01.29
(08 0.03) (22 0.01) (310) (7, 520)
20164202 H 150.50 13 .01 29 0.15 13 0.01 29 .08 0.03 542 18,280 - 74 42016.01.29
(08 0.01) (08 0.01) (60) (600)
20164F02 7 151.00 29 .02 29 0.04 29 0.01 29 .01 0.01 30 700 - 20 1.2016.01.29
20164703 H 149. 00 - - - - - - - 14 - 2016.02. 29
20164F03 H 149.50 04 .09 29 1.04 04 0.09 29 .04 0.33 1,715 466, 700 - 1,318 16 2016. 02. 29
@1 0.38) (07 0.14) (1, 155) (308, 760)
20164F03 /3 150.00 05 .04 29 0.70 05 0.03 29 .70 0.14 2,596 366, 710 - 1,082 16/2016. 02. 29
(18 0.15) (13 0.08) (459) (53, 450)

20164203 H 150.50 08 .02 29 0.42 08 0.02 29 .39 0.06 174 100, 150 - 355 12/ 2016. 02. 29
20164F03 7 151.00 14 0.02 29 0.35 15 0.01 29 .21 0.04 1,053 73,620 - 675 8 2016.02. 29
(29 0.18) | (29 0.18) (50) (9, 000)

20164703 H 151.50 29 0.01 29 0.17 29 0.01 29 .09 0.09 178 7,550 - 144 1.2016.02. 29
20164F03 H 152.00 29 0.04 29 0.10 29 0.04 29 .06 0.06 60 4,310 - 59 1.2016.02. 29
20164F03 /3 152.50 29 0.02 29 0.03 29 0.02 29 .03 0.03 12 250 - 12 1.2016.02. 29
20164203 H 153.00 29 0.01 29 0.01 29 0.01 29 .01 0.01 5 50 - 5 1.2016.02. 29

KEFBRAESEARRE. 2L HNIERAZXRBRORREESOEFBES . 2/2 Open interest is as of end of month. * refers to renouncement.



