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Options on 10-year JGB Futures Quotations
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Expiration Mo C;:T;ZE TVroaIdu‘mneg TQZ?[‘[Zg Contracts Open Days Last Tra-
i High Low rei e r
Exercise Price Open (JiNgEU P Close Average (-NET) (-NET) Excercised Interest Traded ding Day
A A M A A A A A A A Bifg FA Bifg Bifg
ye mo. ¥ date ¥ date ¥ date ¥ date ¥ unit ¥1,000 unit unit
—_ Tyt Tay Put Options ———
20154F10 7 142.00 02 .01 02 0.01 02 0.01 02 0.01 0.01 158 1,580 - 895 1:2015.09. 30
2015%F10 7 142.50 01 .01 o1 0.01 o1 0.01 03 0.01 0.01 612 6,120 - 750 32015.09. 30
2015410 H 143.00 07 .01 07 0.01 07 0.01 08 0.01 0.01 150 1,500 - 301 22015.09.30
20154104 143.50 01 .02 o1 0.02 08 0.01 15 0.01 0.01 1,245 17, 450 - 1,256 6 2015.09. 30
2015410 H 144.00 02 .02 02 0.02 1 0.01 14 0.01 0.01 312 3,320 - 287 32015.09.30
20154F10 7 144.50 o1 .03 o1 0.03 15 0.01 16 0.01 0.02 412 8,300 - 488 8 2015.09.30
2015%F10 7 145.00 01 .04 01 0.04 15 0.01 17 0.01 0.02 848 23, 450 - 970 12/2015. 09. 30
2015410 H 145.50 o1 .06 o1 0.06 09 0.02 16 0.02 0.03 1,545 61,110 - 2,063 10 2015. 09. 30
20154F10H 146.00 01 .08 o1 0.09 11 0.02 17 0.02 0.04 3,238 140, 960 - 2,211 13/2015. 09. 30
(01 0.09) (18 0.01) (175) (7, 380)
2015410 H 146.50 o1 130 o1 0.13 18 0.01 29 0.01 0.05 3,411 203, 790 - 2,750 15 2015. 09. 30
(09 0.04) (09 0.03) (261) (10, 320)
20154F10 7 147.00 o1 .20 o1 0.21 18 0.01 28 0.01 0.07 8,038 897,180 - 4,036 17 2015. 09. 30
(03 0.16) (18 0.02) (250) (17, 920)
2015%F10 7 147.50 01 .36 o1 0.36 24 0.01 29 0.01 0.12 9,269 1,196, 030 - 3,306 18/2015. 09. 30
(01 0.22) (25 0.01) (1, 653) (210, 530)
2015410 H 148.00 02 .40 02 0.40 30 0.01 30 0.01 0.20 5,596 650, 400 - 2,117 16/ 2015. 09. 30
(01 0.47) (30 0.02) (755) (155, 590)
20154F10H 148.50 10 .56 16 0.72 24 0.23 28 0.38 0.44 72 29,820 30 - 6 2015.09. 30
2015411 H 142.50 14 .03 14 0.03 30 0.01 30 0.01 0.02 305 5,890 - 269 5 2015.10.30
20154F11 17 143.00 14 .04 14 0.04 28 0.02 29 0.03 0.03 315 8,740 - 294 5 2015.10.30
2015%F11 1 143.50 14 .04 15 0.05 28 0.02 28 0.03 0.04 216 7,880 - 211 42015.10. 30
2015411 H 144.00 14 .05 14 0.05 25 0.02 30 0.03 0.04 741 29,180 - 656 5 2015.10.30
2015%E11H 144.50 14 .06 15 0.08 24 0.03 29 0.04 0.05 141 6,660 - 126 5 2015.10. 30
2015411 H 145.00 02 1102 0.1 18 0.04 28 0.05 0.06 190 9,150 - 140 6 2015.10.30
20154F11 17 145.50 14 12 14 0.12 24 0.04 28 0.07 0.07 1,102 82,500 - 776 7 2015.10.30
M 0.10) (18 0. 06) (350) (28, 000)
2015%F11 1 146.00 15 A1 15 0.11 24 0.06 30 0.07 0.08 140 10, 450 - 110 6 2015.10. 30
2015411 H 146.50 10 18 10 0.18 24 0.07 30 0.10 0.12 708 93, 960 - 666 10 2015. 10. 30
(15 0.19) (15 0.18) (200) (37, 000)
20154F11H 147.00 15 .22 15 0.24 25 0.11 30 0.15 0.15 1,731 244,630 - 1,325 7 2015.10. 30
M 0.20)| (1 0.10) (205) (31, 300)
2015411 H 147.50 o1 .53 o1 0.53 25 0.14 29 0.19 0.27 1,348 322,320 - 1,049 7 2015.10.30
(08 0.35) (25 0.17) (756) (193,010)
20154F11 17 148.00 16 .56 16 0.56 24 0.25 30 0.32 0.34 1,653 491, 540 - 1,139 8 2015.10.30
30 0.32) (24 0.25) (123) (33, 940)
2015%F11 1 148.50 25 .47 25 0.47 25 0.47 25 0.47 0. 47 5 2,350 - 5 1:2015.10.30
2015412 H 140.50 17 .04 17 0.04 24 0.03 24 0.03 0.04 2 70 - 4 2/2015.11.30
2015412 H 142.00 - - - - - - - - 73 -2015.11.30
201542124 143.00 o1 12 o1 0.12) o1 0.12 o1 0.12 0.12 1 120 - 1 1/2015.11.30
20154F12 7 144.50 16 .12 16 0.12 16 0.12 16 0.12 0.12 1 120 - 1 12015.11.30
20154124 145.00 - - - - - - - - 10 - 2015.11.30
2015412 H 145.50 - - - - - - - - 8 -12015.11.30
2015%F12H 146.50 01 .40 o1 0.40 o1 0.40 o1 0.40 0.40 2 800 - 2 1:2015.11.30
201542124 147.00 o1 .55 o1 0.55 04 0.40 04 0.40 0.48 40 19, 000 - 1 2/2015.11.30
20154F12 7 148.00 04 .15 04 0.75 04 0.75 04 0.75 0.75 1 750 - 1 12015.11.30
XEFRESIEAREE. EL <HIXB A RBHROSREESDEFNKES. 1/2 Open interest is as of end of month. * refers to renouncement.
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20154F10 7 147.00 o1 L1817 1.03 o1 0.78 17 .03 .89 20 18, 550 5 * - 32015.09.30
2015%F10 7 147.50 o1 .34 30 0.74 o1 0.25 30 .14 .50 1,210 503, 970 1,267 * - 9 2015.09. 30
(30 0.78) (02 0.42) (250) (134, 750)
2015410 H 148.00 o1 .08 11 0.38 o1 0.08 30 .22 .24 7,208 1,341,610 2,574 * - 19 2015. 09. 30
(30 0.29) (03 0.09) (741) (136, 020)
20154104 148.50 o1 .03 11 0.16 30 0.01 30 .01 .06 8,761 593,910 - % 2,729 19/ 2015. 09. 30
M 0.15) (07 0.05) (282) (22, 410)
2015410 H 149.00 o1 .01 10 0.05 o1 0.01 25 .01 .02 2,285 61, 440 - % 1,299 15 2015. 09. 30
M 0.05) (10 0.01) (320) (10, 150)
20154F10 7 149.50 08 .01 14 0.02 08 0.01 15 .01 .01 180 2,010 - 250 42015.09.30
2015410 H 150. 00 - - - - - - - % 3 -2015.09. 30
2015410 H 153.00 07 .01 07 0.01 07 0.01 07 .01 .01 4 40 - * 4 12015. 09. 30
20154F11H 147.50 o1 .48 o1 0.48 o1 0.48 01 .48 .48 7 3,360 - 7 1.2015.10.30
2015411 H 148.00 02 .28 24 0.58 02 0.28 24 .57 4 1,257 463, 050 - 862 6 2015.10.30
(25 0.63) (17 0.33) (425) (178, 030)
20154F11 17 148.50 09 .21 14 0.32 17 0.13 30 .22 .24 1,691 408, 960 - 1,196 11/2015.10. 30
(25 0.32) (17 0.15) (920) (222, 150)
2015%F11 1 149.00 08 .08 25 0.15 17 0.05 30 .08 .09 1,049 110, 860 - 608 10 2015. 10. 30
(24 0.13) (30 0.08) (236) (26, 740)
2015411 H 149.50 10 .05 10 0.06 30 0.02 30 .02 .04 435 17,830 - 272 8 2015.10.30
(30 0.02) (30 0.02) (50) (1,000)
20154F11H 150.00 09 .02 14 0.03 28 0.01 28 .01 .02 92 1, 640 - 88 7 2015.10. 30
2015411 H 150.50 10 .01 10 0.01 10 0.01 10 .01 .01 10 100 - 10 12015.10. 30
20154F12 148.00 - - - - - - - 8 -12015.11.30
20154124 148.50 - - - - - - - 9 -2015.11.30
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