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Summary of Statistics on JGB Futures (5-year JGB Futures)
(HLfZ units. EHM ¥ mil.)
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Tradin Trading Volume Trading Value Open Interest
Yoar or € Dail High Low Dail High Low Soe oo trd of ¥ High Low Year of
Month aily aily olume nd of Year ont
D Total " - Total - »
e JNET Average JNET date date JNET Average SNET date date or Nonth date date
26 (2014) 244 - - - 1.6 1.6 - - - - - 18 1.6 - - 1.6 - 1.6 - 2014
26 (2014) 3 6 - - - 24 24 - - - - - 24 24 - - 24 - 24 -/M 2014
4 21 - - - 1 1 - - - - - 1 1 - - 1 - 1 -|A
5 20 - - - 1 1 - - - - - 1 1 - - 1 - 1 -/n
6 21 - - - 2 2 - - - - - 2 2 - - 2 - 2 -
7 22 - - - 1 1 - - - - - 1 1 - - 1 - 1 -y
8 21 - - - 1 1 - - - - - 1 1 - - 1 - 1 -|A
9 20 - - - 1 1 - - - - - 1 1 - - 1 - 1 -'s
10 22 - - - 1 1 - - - - - 1 1 - - 1 - 1 -lo
o8 - - -4 4 - - - - - 4 - - 4 -4 -IN
12 21 - - - 1 1 - - - - - 1 1 - - 1 - 1 -/
27 (2015) 1 19 - - - 5 5 - - - - - 5 5 - - 5 - 5 -|J 2015
2 19 - - - 2 2 - - - - - 2 2 - - 2 - 2 - F
3 22 - - - 2 2 - - - - - 2 2 - - 2 - 2 -n
(E) 1 201443724112 RGBT DT Y 3T 4 T il & KBBGIHO 7 Y ST 4 7l se Note: 1 The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014.
AT =5 A A UBROF =5 | 20145417 — 5 A B & CORRERRSITOF — 5 2G5 Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration
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2 Give Up Volume means total amount of the buying and selling.
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Summary of Statistics on JGB Futures (10-year JGB Futures)
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Year or Tragdm T[;ad\ing o High Low | DTra\dmg = High Low Give Uo D:;l e Low foar or
tonth Days Total Exercise Volume | J-NET | ayorawe | J-NET ot ot Total Exercise Volune J-NET Merate e . folune o o . . flonth
26 (2014) | 244 8,791,553 54,000 606,883 36,031 2,487 3.6 153,849 12.20 10,224 1,280,694, 771 7,871,650 88,382,041 5,248,749 362,225 3.6 22,300,205 12.20 1,510,604 1,056,402 96,722 2.21 164,070 12.24 92,162 2014
26 (2014) 3 6 137,597 3,019 4,945 22,933 824 26 29,674 24 18,186 19,925, 845 437,375 716,179| 3,320,974 119,363 26 4,297,481 24 2,637,258 26,834 102,722 28 103,150 25 99,261 N 2014
I 496,024 2,466 12,981 23,620 618 25 46,575 21 13,746 71,868, 244 357,360 1,880,044 3,422,207 89,526 25 6,745 914 21 1,994,154 109,03 105,710 28 106,851 8 102,163 A
5 20 534, 591 6,996 22,325 26,730 1,116 20 52,727 27 16,888 77,632,929 1,014,622 3,242,382 3,881,646 162,119 20 7,671,353 27 2,452,663 102,869 112,304 29 112,501 1 105,320 M
6 21 894,009 4,370, 107,015 42,572 5,096 6 128,681 20 18,681 129,931,595 634,873 15,546,534 6,187,219 740,311 6 18,698,786 20 2,715,836 200,526 99, 201 2 111,576 23 96,460 J
7 2 599, 348 1888 14,601 27,243 664 18 56,923 28 15,776 87,400, 771 275,241  2,129,558| 3,972,762 96,798 18 8 306,989 28 2,302,871 79,354 108,950 30 110,137 2 98,904 J
8 2 624, 851 4,808 19,985 29,755 952 21 53,737 18 10,994 91,281, 746 701,777 2,919,304 4,346,750 139,015 21 7,841,261 18 1,607,498 904,741 113,000 27 116,151 13 104,667 A
9 20 1,105,599 3,008 99,283 55280 4,964 8 134,010 16 23,057 161, 229, 301 437,849 14,484,900 8,061,465 724,245 8 19,561,431 16 3,352,332 280,477 98,669 4 116,525 10 96,085 S
10 22 718, 658 6,388 17,848 32,666 811 31 59,558 23 20,379 105, 122, 885 933,745 2,600,115 4,778,313 118,506 31 8727112 23 2,981,969 105,007 114,286 31 114,286 2 102,060 0
oo 734,965 7,044 19,845 40,831 1,103 12 66,061 25 19,337 107, 554, 102 1,030,177| 2,903,043 5975228 161,330 12 9,643,756 25 2,833,696 101,678) 113,320 5 113,655 21 104,846 N
12 o 967, 214 3,733 97,467 46,058 4,641 9 131,978 20 10,224 142, 431,359 549,445 14,342,345 6,782,446 682,969 9 19,416,080 20 1,510,604 254,159 96,722 3 114,981 24 92,162 D
27 (2015) 1| 19 711, 688 2,553 17,226 37,457 907, 22 75,038 5 19,192 105, 468, 694 378,167 2,552,385 5,550,984 134,336 22 11,108,421 5 2,837,535 105,512) 101,054 23 103,149 9 93844 J 205
2 19 647, 619 3,535 22,680 34,085 1,194 3 59,826 23 21,653 95, 461, 142 521,877 3,345,816 5,024,271 176,096 3 8,833,146 23 3,191,647 99,155 108,208 27 108,208 12 97,794 F
3 2 1,004, 681 2,047 102,785 45667 4,672 9 118,335 26 19,007 148,097, 477 301,854 15,149,883 6,731,704 688, 631 9 17,432,359 26 2,810,637 289,235 86,861 2 109,436 25 85,469 M
(fE) 1 20 Note 1 The derivatives markets of TSE were integrated into that of Osaka Exchal on March 24, 2014
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Annual data includes TSE trades prior to int

2 Give Up Volume means total amount of the buy
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reflect data prior to market integration.
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Summary of Statistics on JGB Futures (mini-10-year JGB Futures)
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(BifZ units. EHM ¥ mil.)
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Tredin Trading Volume Trading Value Open Interest
Year or € Dail High Low Dail High Low S up End of Y High Low foar or
Month aily aily Volume nd of Year Wonth
Pave foua! SNET Average ST ate date fore! SNET Average ST et date or Honth —J4ate date
26 (2014) 244 21,171 4 87 0 3.26 884 1.20 - 308,596 683 1,265 3 326 9.906 1.20 - 135 200 11.20 1,094 3.1 o4 2014
26 (2014) 3 6 1,448 - 241 BT 684 25 1 20,963 - 3,494 - 26 9,906 25 14 - 478 31 78 1840 2014
4 21 2,843 - 135 - 3 651 23 3 41,138 - 1,959 - 3 9,411 23 43 - 678 4 1 2 354 A
5 20 714 - 36 - 2 111 27 1 10, 367 - 518 - 2 1,610 27 14 - 821 30 821 2 674 M
6 21 1,369 - 65 - 10 241 24 4 19, 898 - 948 - 10 3,501 24 58 4 293 11 866 12 254 J
7 22 1,223 - 56 - 9 324 17 1 17,833 - 811 - 9 4,723 17 14 6 339 18 381 7 275 J
8 21 187 7 23 o = 126 25 1 7112 102 339 5 21 1,838 25 14 11 344 12 363 22 325) A
9 20 2,643 16 132 1 9 377 16 21 38,537 233 1,927 12 9 5,504 16 305 18 241 10 426 24 220/ S
10 22 2,669 - 121 - 16 590 22 12 39,058 - 1,775 - 16 8,635 22 175 - 626 31 626 1 249 0
11 18 4,834 - 269 - 6 658 25 28 70,722 - 3,929 - 6 9,633 25 410 43 745 20 1,094 10 468 N
12 21 1,581 - 75 - 3 205 24 9 23,280 - 1,109 - 3 3,014 24 132 53 260 11 967 12 227/ D
27 (2015) 1 19 7,055 - a7 BT 125 5 12 104, 481 - 5,499 - 29 16,638 5 1 14 1,175 29 1,178 6 254/ 2015
2 19 8,116 - 427 - 5 L 139 23 1" 119, 601 - 6,295 - 5 16,781 23 162 36 2,276 26 2,281 3 L169 | F
3 22 4,907 24 223 1 19 645 20 25 72,355 353 3,289 16 19 9,538 20 369 24 417 11 2,374 30 352/ M
BEBIFTOT V3T 4 T2 KBRS FOT VAT 1 THBIHA Note 1 The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014.
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Annual data includes T
2 Give Up Volume

rades prior to integration,

amount of the buying and selling.

while monthly data does not reflect data prior to market integration.
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Summary of Statistics on JGB Futures (20-year JGB Futures)
(HLfZ units. EHM ¥ mil.)
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Tradin Trading Volume Trading Value Open Interest
Year or N High . High . Give Up High . Year or
Month Daily igl ow Daily igl ow Volume End of Year 18l ow Month
D Total " - Total - »
e JNET Average JNET date date SNET Average SNET date date or Nonth date date
26 (2014) 182 5,041 1,540 28 8 4.8 285 7.8 - 1,012,878 309, 759 5,565 1,702 4.8 52,645 1.8 - 1,117 104 6.17 549 12.8 22 2014
26 (2014) 4 17 1,581 388 93 23 8 265 28 18 314,607 77,213 18,506 4,542 8 52,645 28 3,586 393 428 23 471 7 83 A 2014
5 20 485 16 24 1 8 64 28 6 96, 994 3,205 4,850 160 8 12,798 28 1,202 10 437 21 480 27 428 M
6 21 874 204 42 10 " 200 25 1 174,779 40, 882 8,323 1,947 1" 40,049 25 199 12 141 17 549 20 14114
7 22 845 578 38 26 16 209 8 - 169, 987 116, 303 1,721 5,287 16 41,982 8 - 357 456 29 466 1 1414
8 21 381 52 18 2 26 53 6 1 77,151 10, 533 3,674 502 26 10, 769 6 201 46 441 27 460 18 406 A
9 20 500 227 25 1 10 118 16 - 101, 333 46,100 5,067 2,305 10 23,916 16 - 283 44 1 339 22 378
10 22 1 20 4 1 31 40 8 - 15,597 4,051 709 184 31 8,113 8 - 16 43 17 54 31 4310
" 18 43 10 2 1 1 30 4 - 8,789 2,047 488 114 7 6,140 4 - - 42 4 43 7 35 N
12 21 256 45 12 2 10 55 1 - 53,637 9,422 2,554 449 10 11,463 1 - - 104 29 125 8 22D
27 (2015) 1 19 369 20 19 1 6 107 9 - 79,307 4,318 4,174 221 6 22,949 9 - - 162 28 162 23 60 J 2015
2 19 189 10 10 1 12 115 2 - 39, 402 2,084 2,074 110 12 23,965 2 - - 32 2 162 12 28 F
3 22 53 1" 2 1 2 20 3 - 11,077 2,312 504 105 2 4,205 3 - - 1 2 32 20 1m
(E) 1 201443724112 ERBIHT D7 Y 37 4 Filidh & KBRS ¢ T H A Note : 1 The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014
8 100 150 £ 2 VR 2644 H 7H IZH 0L (7 LA 0 7 20-year JGB Futures data as of April 7th re-launch.
7 v 7 EEOGEHER 2 Give Up Volume means total amount of the buying and selling.




