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Trading of Options on JGB Futures (Daily)

Options on JGB (10-year) Futures] (AL units. @A ¥ mil.)
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Date Trading Volume Trading Value Contracts Exercised Give Up Volume Open Interest
Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total
11
2 2,431 369 2,800 192 n 263 - - - 495 35 530 13,760 3,509 17,269
3
4 1,365 790 2,155 95 4 137 - - - 400 723 1,123 14,370 3,853 18,223
5 3,151 945 4,096 316 109 425 - - - 910 429 1,339 15,748 4,295 20,043
6 2,634 1,175 3,809 181 115 297 - - - 600 189 789 16,675 4,828 21,503
7
8
9 3,486 328 3,814 A 368 60 429 - - - 958 64 1,022 17,299 4,968 22,267
10| 1,827 1,232 3,059 12 108 221 - - - 15 165 180 18,126 5211 23,337
1 1,345 641 1,986 105 84 189 - - - 800 A - 800 18,274 5,370 23, 644
12 605 1,097 1,702 38 89 128 - - - 26 835 861 18,501 5,919 24,420
13 1,328 610 1,938 70 84 155 - - - 150 - 150 18, 443 6,012 24, 455
14/
15
16 A 527 183 A 710 A 37 21 59 - - - A 4 - A 4 18,388 6,046 24,434
17 1,474 684 2,158 19 69 188 - - - 55 110 165 18,843 6,122 24,965
18 1,063 A 158 1,211 45 A 12 57 - - - 53 - 53 19,170 6,211 25,381
19 881 745 1,626 86 38 125 - - - 50 100 150 19, 499 6,169 25, 668
20 A 4,699 A 2,092 A 6,791 282 A 205 487 - - - A 985 430 1,415 20, 055 6, 702 26,757
21
22
23
24 1,759 839 2,598 179 45 225 - - - 350 40 390 20, 908 6,362 21,210
25 1,606 1,237 2,843 148 105 253 - - - 409 5 414 21,670 6,708 28,378
26 2,846 1,104 3,950 169 11 281 - - - 922 2 924 23,180 A 6,940 A 30,120
21 1,611 495 2,106 108 41 150 - - - 220 53 273 A 23,380 6,657 30,037
28
29
30 3,048 1,589 4,637 191 90 281 659 2,050 2,709 531 A 925 A 1,456 A 6,419 A 1,545 A 7,964
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Note: 1 A indicates highest and A indicates lowest.
2 Give-Up Volume means total amount of the buying and selling.
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