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Trading of JGB Futures (Daily)

/1)

[h#iEE %Y 5-vear JGB Futures) [R#IEE %Y 10-year JGB Futures] [ -—R#HEMEE® mini 10-year JGB Futures] [BRHEMELEY SL-JGB (20-year) Futures]
(AL units. FHM ¥ mil.)
A H o5l @ W5l & 4 X7 -7y TR HEHAES W8l & W5l & # ¥7 -7y TR HEHAES o8l & o5l 4 #E E s HEHAES W8l & o5l 4 A8 X7 -7y TR HERES
Date Trading Volume Trading Value Give Up Volume Open Interest Trading Volume Trading Value Give Up Volume Open Interest Trading Volume Trading Value Give Up Volume Open Interest Trading Volune Trading Value Give Up Volume Open Interest
1.1
2
3
4
5 AA AA AA - AA A 19,192 A 2,837,535 A 2,542 97,736 A 12 A 177 A 272 30 6,391 | AA 84
6 - 38,191 5,653, 492 5,398 97, 640 79 1,169 A 254 A 107 A 22,949 75
7 - 42,070 6,230, 984 7,492 95, 634 166 2,457 A 350 31 6,692 65
8 - 24,572 3,637,592 5,474 96, 253 251 3,714 347 12 2,596 66
9 - 33,930 5,025, 706 4,353 A 93, 844 481 7.121 356 A - A - 66
10
11
12
13 - 29,087 4,313,970 7,362 93,928 304 4,509 329 1 217 66
14 - 27,485 4,077,097 3,717 96, 543 382 5,665 552 1 217 66
15 - 23,413 3,474,743 3,901 96,473 39 578 552 70 15,237 64
16 - 26,020 3,862, 730 4,660 96, 691 167 2,478 674 - - 64
17
18
19 - 30, 744 4,564, 494 5,934 97, 262 54 801 662 1 218 64
20 - 34,518 5,128, 695 4,733 96, 198 47 698 666 - - 64
21 - 45,815 6,795, 856 5,718 96, 230 413 6,125 677 - - 64
22 - A 75,038 A 11,108, 421 A 8,819 102, 267 951 14,066 614 - - 64
23 - 65, 807 9,749,420 8,462 A 103, 149 590 8,741 566 6 1,285 A 60
24
25
26 - 32,246 4,789,111 6,343 100, 161 166 2,465 544 58 12, 366 112
27 - 34,747 5,154,097 3, 465 99, 748 337 4,996 601 40 8,567 162
28 - 43,777 6,480,974 5,639 101,724 883 13,068 797 1 2,355 A 162
29 - 42,942 6,352, 744 6, 580 101, 443 A 1,125 A 16, 638 A 1,178 1 213 162
30 - 42,094 6,231,025 4,920 101, 064 608 8,998 1,175 - - 162
31

(k)

Note

1 A indicates highest and A indicates lowest.
2 Give-Up Volume means total amount of the buying and selling.

3 Trading Volume and Trading Value of 10-year JGB Futures include the volume and the value accompanied by the exercises of Options on JGB (10-year) Futures Trading.

4 Open interest of an expiring contract month is included up to the day preceding the settlement date of that contract month.




