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Options on 10-year JGB Futures Quotations
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— Ty rtTay Put Options =
2016%F12R 145.00 - - - - - - - - 1 -12016.11.30
2016%F12R 145.50 - - - - - - - - 8 -12016.11.30
2016%F12R 146.00 - - - - - - - - 9 -12016.11.30
2016%F12R 147.00 16 0.010 16 0.010 16 0.010 16 0.010 0.01 25 250 - 46 1:2016.11.30
2016%F12R 147.50 17 0.010 17 0.010 17 0.010 21 0.010 0.01 425 4,250 - 868 2:2016.11.30
2016%F12R 148.00 10 0.010 16 0.050 10 0.010 18 0.010 0.02 1,305 15,120 - 636 7:2016.11.30
2016%F12R 148.50 01 0.010 17 0.110 01 0.010 28 0.010 0.01 1,925 39,120 - 2,686 11:2016.11.30
2016%F12R 149.00 02 0.010 16 0.120 02 0.010 28 0.010 0.02 2,461 79,680 - 1,269 13 2016.11.30
(W 0.1500) a7 0.1500) (50) (7,500)
2016%F12R 149.50 01 0.020 17 0.190 08 0.010 28 0.010 0.03 5,301 263,490 - 6,317 15 2016.11.30
(18 0.1100) 18 0.0500) (60) (6,000)
2016%F12R 150.00 01 0.020 17 0.320 09 0.010 28 0.010 0.06 9,005 956,080 - 2,029 15 2016.11.30
(W 0.3000) m 0.0450) (870) (166,550)
2016%F12R 150.50 01 0.030 17 0.530 30 0.010 30 0.010 0.13 8,928 1,106,100 - 1,158 17 2016.11.30
9 0.0300) (29 0.0300) (125) (3,750)
2016%F12R 151.00 01 0.070 17 0.930 09 0.020 30 0.450 0.30 8,078 1,767,705 2,463 i * - 19 2016.11.30
(16 0.6425) (09 0.0200) (314) (101,815)
2016%F12R 151.50 01 0.150 21 1.190 09 0.050 30 0.900 0.54 6,149 1,449,600 1,977 i * - 18:2016.11.30
18 1.1800) (09 0.0600) (550) (235,900)
2016%F12R 152.00 01 0.360 16 1.150 09 0.170 16 1.150 0.51 379 132,290 233 % - 7:2016.11.30
(08 0.3600) (09 0.1800) (10) (2,700)
2017401R 145.00 30 0.010 30 0.010 30 0.010 30 0.010 0.01 12 120 - 12 1:2016.12.30
2017401R 145.50 29 0.010 29 0.010 29 0.010 30 0.010 0.01 160 1,600 - 160 2:2016.12.30
2017401R 146.00 29 0.010 29 0.010 29 0.010 29 0.010 0.01 350 3,500 - 250 1:2016.12.30
2017401R 147.00 28 0.020 28 0.020 28 0.020 30 0.020 0.02 303 6,060 - 243 312016.12.30
2017401R 147.50 29 0.030 29 0.040 29 0.030 30 0.030 0.04 395 15,050 - 395 2:2016.12.30
2017401R 148.00 28 0.050 30 0.070 29 0.030 30 0.050 0.05 6,113 347,380 - 5,521 312016.12.30
30 0.0500) @30 0.0400) (100) (4,500)
2017401R 148.50 25 0.100 25 0.100 29 0.050 30 0.060 0.08 680 45,460 - 440 4:2016.12.30
30 0.0700) @30 0.0600) (100) (6,500)
2017401R 149.00 29 0.090 29 0.100 29 0.080 30 0.080 0.09 557 49,310 - 318 2:2016.12.30
30 0.0900) @30 0.0700) (150) (12,250)
2017401R 149.50 28 0.180 28 0.180 30 0.120 30 0.120 0.14 868 115,890 - 750 312016.12.30
2017401R 150.00 28 0.250 28 0.250 30 0.200 30 0.210 0.23 1,244 283,010 - 815 312016.12.30
9 0.2400) 30 0.2200) (300) (67,000)
2017401R 150.50 30 0.390 30 0.450 30 0.380 30 0.420 0.42 209 88,110 - 189 1:2016.12.30
2017403R 150.00 17 1.440 17 1.440 17 1.440 17 1.440 1.44 6 8,640 - 6 1:2017.02.28
—_— O ATy Call Options =
20165128 150.00 17 0.550 29 0.660 25 0.380 29 0.610 0.52 308 168,750 254 ;% - 4:2016.11.30
20165128 150.50 16 0.380 17 0.430 25 0.050 30 0.060 0.17 4,598 816,540 973 i * - 10: 2016.11.30
a7z 0.2500) @1 0.1700) (350) (78,500)
20165128 151.00 01 0.780 07 0.830 24 0.010 29 0.010 0.28 6,798 1,068,245 -i* 1,851 16 2016.11.30
(09 1.0100) (18 0.0300) (635) (100,975)
XBERESEARRE, =1L, *HILRAZRBRORKLEES DENKED. 1/2 Open interest is as of end of month. * refers to renouncement.
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20165128 151.50 01 0.320 09 0.530 18 0.010 22 0.010 0.18 6,074 453,730 * 1,891 14:2016.11.30
(09 0.5300) 21 0.0100) (690) (44,450)
20165128 152.00 01 0.080 09 0.210 15 0.010 22 0.010 0.06 6,704 523,000 * 2,096 13:2016.11.30
(09 0.1700) (08 0.0800) (10) (1,250)
20165128 152.50 01 0.020 09 0.070 01 0.010 11 0.010 0.02 1,669 59,580 * 767 8:2016.11.30
20165128 153.00 02 0.010 09 0.020 02 0.010 10 0.010 0.01 247 4,150 * 212 4:2016.11.30
20165128 153.50 07 0.010 07 0.010 07 0.010 07 0.010 0.01 100 1,000 * 110 1:2016.11.30
20165128 154.00 - - - - - - - * 5 -12016.11.30
2017401AR 150.00 - - - - - 200 82,000 200 -12016.12.30
21 0.4100) 21 0.4100) (200) (82,000)
20174014 150.50 28 0.240 29 0.280 30 0.200 30 0.210 0.25 336 78,830 260 3:2016.12.30
20174014 151.00 28 0.090 29 0.100 30 0.070 30 0.070 0.08 262 21,510 202 3:2016.12.30
20174014 151.50 29 0.030 29 0.030 30 0.020 30 0.020 0.03 44 1,120 41 2:2016.12.30
XBERESEARRE, =1L, *HILRAZRBRORKLEES DENKED. 2/2 Open interest is as of end of month. * refers to renouncement.



