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Summary of Statistics on Options on JGB Futures (Options on 10-year JGB Futures)
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26 (2014) 244 790, 959 153, 930 3,242 631 4.25 11,337 7.25 638 72, 355 17,731 297 73 3.2 1,307 7.25 33 6,653 306, 969 18,003 11.27 49,146 1.6 2,960 2014
27 (2015) 244 824, 245 97,752 3,378 401 2.17 12,7770 12.14 322 95,746 14,034 392 58 6.4 2,155 12.14 25 8, 681 165, 730 8,705 4.28 47,847 11.30 6,419 2015
27 (2015) 2 19 72,778 3,996 3,830 210 17 12,711 24 1,461 10, 505 1,291 553 68 4 1,303 20 95 1,225 9,281 9,785 26 41,893 27 9,785 F 2015
3 22 79,704 5,696 3,623 259 30 8,599 24 641 9,371 842 426 38 3 1,270 24 55 1,553 13,401 11,625 30 37,532 2 11,574, M
4 21 74,141 3,445 3,531 164 2 11,845 13 1,497 5,677 407 270 19 2 949 22 82 975 9,569 18,099 28 47,847 1 14,003, A
5 18 85, 556 9,678 4,753 538 13 11,120 22 1,368 12,378 1,868 688 104 8 1,930 18 94 230 13,726 7,376 28 28,751 29 7,376, M
6 22 106, 984 12, 380 4,863 563 26 10, 170 8 2,024 17,132 2,775 779 126 4 2,155 19 213 2,545 18, 654 9,303 29 35,125 30 9,303 J
7 22 61,261 9,387 2,785 421 2 8,862 28 982 9,543 1,514 434 69 2 1,945 21 101 10 15,612 9, 680 30 33,594 31 9,680 J
8 21 54,218 9,315 2,582 444 5 6,956 14 186 5,310 843 253 40 5 696 14 56 420 13,892 7,519 28 28,719 31 7,519 A
9 19 43,548 4,728 2,292 249 28 4,482 29 622 4,571 124 241 38 28 484 24 69 30 9,373 6,877 29 217,584 30 6,877 S
0 21 48, 641 9,351 2,316 445 30 7,543 16 4n 4,722 1,085 225 52 30 692 16 35 26 13,884 12,296 29 217,897 1 8,610 0
1 19 37,676 4,882 1,983 257 20 4,699 16 527 2,850 412 150 22 9 368 16 37 659 7,933 6,419 21 23,380 30 6,419 N
2 21 45,021 9,220 2,144 439 1 5,002 14 322 2,853 623 136 30 1 398 14 25 - 15,515 8,705 29 25,594 30 8,705, D
28 (2016) 1 19 53,223 9, 405 2,801 495 29 6, 402 12 689 4,041 828 213 44 29 547 12 69 10 15,128 11,115 28 28,259 4 10,960, J 2016
2 20 54,791 7,680 2,740 384 2 5,783 22 798 8,292 1,146 415 57 121,388 22 46 21 15,344 853 17 24,469 29 853 F
[a—LA T3> call options)
26 (2014) 244 342,764 35, 595 1,405 146, 10.31 5.816 8.13 140 46, 696 7,237 191 30 1.27 780 1.22 13 47, 446 77.564 2,102 5.29 13.330 11.28 1,316 2014
27 (2016) 244 318,493 30, 494 1,305 125 8.12 4,883 12.11 151 48,244 5,379 198 22 7.2 818 12.11 1 26, 067 50, 449 1,959 6.26 12, 606 11.30 1,545 2015
27 (2015) 2 19 24,738 2,075 1,302 109 17 3,072 9 327 3,791 403 200 21 6 438 16 63 2,310 4,090 1,809 26 9,114 27 1,809 F 2015
3 22 24,986 1,374 1,136 62 12 2,475 17 209 4,164 243 189 1 19 532 17 15 494 2,866 1,940 30 6,753 31 1,940 M
4 21 17, 486 1,685 833 80 30 2,627 3 263 2,109 258 100 12 2 318 22 31 694 3,243 3,264 28 7,599 1 2,365 A
5 18 26,498 1,828 1,472 101 15 2,803 19 695 3,953 451 220 25 15 519 25 58 2,354 3,420 2,323 28 9,685 29 2,323 M
6 22 42,145 1,588 1,916 72 11 3,929 22 122 7,747 294 352 13 30 699 22 118 1,467 3,956 3,147 26 12, 606 30 3,147, J
7 22 37,685 4,901 1,713 223 2 3,236 13 517 7,856 1,152 357 52 2 818 14 13 4, 405 8,316 2,868 29 10,516 31 2,868 J
8 21 26,978 2,032 1,285 97 12 4,883 5 309 3,626 397 173 19 12 683 7 37 1,592 2,632 1,883 28 9,155 31 1,883 A
9 19 24,209 3,224 1,274 170 18 2,12 3 309 3,527 731 186 38 10 307 3 33 3,846 3,721 3,060 29 11,289 1 2,878 S
0 21 25,231 5,202 1,201 248 30 3,262 16 390 3,147 776 150 37 30 432 5 40 2,909 7,492 3,458 29 10, 858 30 3,458 0
1 19 16,313 2,839 859 149 20 2,092 18 158 1,507 196 79 10 20 205 18 12 2,050 4,105 1,545 26 6, 940 30 1,545 N
2 21 16,324 1,319 m 63 18 1,862 1 151 1,864 178 89 8 18 212 11 " 2,401 2,259 1,959 25 6,225 30 1,959 D
28 (2016) 1 19 21,068 2,476 1,109 130 29 4,090 12 131 2,761 428 145 23 29 703 12 21 3,835 2,221 3,664 28 8,447 4 2,336 J 2016
2 20 37,723 3,608 1,886 180 5 3,830 22 626 11,553 1,390 578 70 9 1,301 2 102 6,014 6,514 207 19 9,822 29 207 F
[& &t Totall
26 (2014) 244 1,133,723 189, 525 4,846 777 4.25 14,957 7.25 959 119, 052 24, 969 488 102 5.2 1,685 1.25 58 54,099 384, 533 20,105 11.27 60, 090 6.30 11,762 2014
27 (2015) 244 1.142, 738 128, 246 4,683 526 2.17 165,849 11.16 710 143,991 19, 414 590 80 7.2 2,763 11.18 57 34,748 216,179 10, 664 4.28 55.446  11.30 7.964 2015
27 (2015) 2 19 97,516 6,071 5,132 320 17 15,849 9 2,022 14, 296 1,695 752 89 4 1,506 23 249 3,535 13,37 11,594 26 51,007 27 11,594 F 2015
3 22 104, 690 17,070 4,759 321 30 9, 656 17 1,356 13,536 1,086 615 49 3 1,494 17 142 2,047 16, 267 13,565 30 44,285 31 13,565 M
4 21 91,627 5,130 4,363 244 2 13,638 13 1,898 7,786 665 37 32 2 1,268 22 114 1,669 12,812 21,363 28 55, 446 1 16,368 A
5 18 112,054 11,501 6,225 639 12 13,187 22 2,081 16, 331 2,319 907 129 8 2,235 25 196 2,584 17,146 9,699 28 38,436 29 9,699 M
6 22 149,129 13,968 6,779 635 26 12,875 22 3,031 24,879 3,069 1,131 140 4 2,461 22 393 4,012 22,609 12, 450 29 47,540 30 12,450 J
7 22 98, 946 14,288 4,498 649 2 12,098 13 1,838 17,399 2,667 791 121 2 2,763 21 21 4,415 23,928 12,548 30 43,932 31 12,548 J
8 21 81,196 11,347 3,866 540 12 7,805 20 1,343 8,937 1,240 426 59 12 935 20 110 2,012 16,524 9,402 28 37,874 31 9,402, A
9 19 67,757 7,952 3,566 419 18 5, 880 29 1,449 8,104 1,456 427 1 1 710 24 202 3,876 13,094 9,937 29 38,873 30 9,937 §
0 21 73,872 14,553 3,518 693 30 10,795 16 861 7,869 1,862 375 89 30 1,124 16 84 2,935 21,376 15, 754 29 38,755 1 13,130, 0
1 19 53,989 7,721 2,842 406 20 6,791 16 o 4,357 608 229 32 20 487 18 57 2,709 12,038 7,964 26 30,120 30 7,964 N
2 21 61,345 10,539 2,921 502 1 5,905 14 738 4,718 801 225 38 1 565 14 59 2,401 17,774 10, 664 29 31,308 30 10,664 D
28 (2016) 1 19 74,291 11,881 3,910 625 29 10, 492 12 820 6,803 1,257 358 66 29 1,250 12 90 3,845 17, 349 14,779 28 36, 706 4 13,296 J 2016
2 20 92,514 11,288 4,626 564 2 8,437 22 1,424 19, 845 2,536 992 127 12 2,476 22 149 6,035 21,858 1,060 19 33,825 29 1,060 F
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