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Trading of Options on JGB Futures (Daily)

[REEMEEYA T3> Options on JGB (10-year) Futures] (B4 units. &M ¥ mil.)
A n i 5l & s il & (il R AT % e ¥ 7 - 7 v 7 ¥ & it E E )
FybAFvay | a—adrvar [ & 3 FybAFrvay | a—axsvar | & it Ty ATvay | a-AATar & it FybAFvay [ a—arrvar | & : FybAFvar | a—aATvar & it
e Trading Volune Trading Value Tontracts Exercised Give Up Volume Open Interest
Put Options Cal | Options Total Put Options Gal | Options Total Put Options Call Options Total Put Options Gal | Options Total Put Options Cal | Options Total |
5.1
2 3,304 1,365 4,649 %1 | A 203 490 - - - 638 476 1,114 14,054 2,952 17,008
3
4
5
6 2,501 704 3,205 29 122 362 - - - 30 | A - 350 15,539 3,329 18,868
7
8
9 2,962 s 3,406 23 68 292 - - - an 10 481 17,341 3,517 20,858
10 2,295 650 2,045 179 [ 244 - - - 501 30 531 18, 449 3,027 22,376
n 4178 1,418 5,596 197 156 353 - - - a 3,056 - a 3,056 20,821 4,349 25,170
12 1,699 762 2,461 131 81 212 - - - 506 2 526 21,496 4,687 26,183
13 1,05 | A 353 1,409 52 3 89 - - - 293 2 317 21,717 4,750 26,467
14
15
16 1,366 641 2000 A 4 2% A 70 - - - 2% - a 2 22,101 4,882 26,983
17 981 1,282 2,263 58 " 175 - - - 15 210 225 2,013 5,178 27,191
18 3,791 506 4,207 121 54 175 - - - 1,800 10 1,810 24,702 5,247 29,949
19 A 4970 A 2121 A 7000 A ] 194 A 617 - - - 9 18 212 25,854 5,371 31,225
2 1,583 1,362 2,045 89 130 220 - - - 36 A 545 o1 26,576 5,848 32,424
21
2
2 1,383 363 1,706 7 2 98 - - - 280 5 285 21,233 6,005 33,238
% A 785 38| A 1,163 o6 A 21 88 - - - 230 - 230 21,663 6,253 33,916
2 2,751 75 3,506 199 3 229 - - - 140 142 282 29,381 6,605 35,986
2% 3,383 1,318 4,701 147 8 22 - - - 120 30 150 31,482 7,289 38,771
27 1,843 1,733 3,576 131 173 304 - - - 740 220 960 32,212 7,519 39,791
28
29
30 2,627 1,151 3,718 144 166 31 - - - a 7 135 W, A 33,957 A 1679 A 41,636
31 4,79 1311 6,107 266 ” 38 2 2,092 2,094 188 3 28| A 13014 A 2,821 A 15,935

Note: 1 A indicates highest and A indicates lowest.
LG EH R 2 Give-Up Volume means total amount of the buying and selling.
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