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Summary of Statistics on Options on JGB

Futures (Options on 10-year JGB Futures)
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[Ty bA T3> Put options]
26 (2014) 244 790, 959 153, 930 3,242 631 4.25 11,337 1.25 638 72,355 17,731 297 73 3.28 1,307 7.25 33 6, 653 306, 969 18,003 11.27 49,146 1.6 2,960 2014
26 (2014) 4 21 81,799 18, 601 3,895 886 25 11,337 21 1,294 8,126 1,746 387 83 25 1,192 21 98 2,080 37,333 10, 285 28 35,059 30 10,285 A 2014
5 20 61,628 17, 000 3,081 850 2 9,091 9 1,349 5,193 1,449 260 72 2 942 9 108 530 30,618 10, 925 29 32,414 30 10,925, M
6 21 43,732 9,334 2,082 444 13 4,726 10 761 3,711 923 171 44 4 479 10 37 10 17,310 8,281 27 24,741 30 8,281 J
7 22 54,201 7,035 2,464 320 18 4,859 25 638 3,406 421 155 19 4 280 25 33 1,077 16,767 13,532 30 217,547 1 9,438 J
8 21 58, 300 2,151 2,776 102 20 5,978 18 889 3,351 220 160 11 20 390 14 49 44 9, 581 10, 289 28 32,330 29 10,289 A
9 20 67,308 7,120 3,365 356 18 8,404 8 1,435 6, 400 691 320 35 1 891 1 88 458 15, 008 11,382 19 31,290 30 11,382, §
10 22 71,241 18, 852 3,511 857 1 7,791 23 914 6,926 2,387 315 109 1 1,041 22 56 30 40, 963 27,579 30 45,290 1 17,801, 0
11 18 84,432 7,860 4,691 437 5 10, 878 25 1,394 7,951 916 442 51 12 1,228 25 128 66 15,872 10,788 27 49, 146 28 10,788 N
12 21 59,557 8,109 2,836 386 2 8,139 24 821 5,087 1,178 240 56 2 862 24 54 96 16,677 18,003 29 39,316 1 11,682, D
27 (2015) 1 19 114,717 15,674 6,038 825 22 12,538 19 1,256 10, 824 1,644 570 87 22 1,500 8 92 1,008 24,890 20,379 27 45,420 5 18,931 J 2015
2 19 72,778 3,996 3,830 210 17 12,777 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
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, N
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
[2—A 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 7.22 13 47, 446 77,564 2,102 5.29 13,330(11.28 1,316 2014
26 (2014) 4 21 32,440 3,718 1,545 177 25 3,620 23 511 4,517 837 215 40 1 512 23 58 386 9,249 4,092 28 11,462 30 4,092 A 2014
5 20 36,129 3,564 1,806 178 2 4,32 7 625 4,611 673 231 34 2 2 2 81 6, 466 10,170 3,708 29 13,330 30 3,708 M
6 21 22,969 3,260 1,004 155 26 3,349 5 239 3,141 645 150 31 27 493 16 39 4,360 5,110 3,481 27 9,422 30 3,481 J
7 22 16,611 2,639 755 120 24 2,195 22 146 2,304 686 105 31 24 614 2 13 811 2,863 3,028 30 7,738 1 3,814 J
8 21 16,613 615 791 29 2 2,63 13 140 1,750 64 83 3 2 199 15 14 4,764 1,878 2,080 28 9,283 29 2,080 A
9 20 26, 848 2,340 1,342 "o 2,957 9 308 2,846 302 142 1529 274 9 24 2,550 5,048 3,148 24 9,825 1 2,489 S
10 22 33,976 912 1,544 4 3 5,816 23 363 3,973 105 181 5 31 586 23 26 6,358 4,559 4,984 29 12,732 1 3,539 0
11 18 40,226 4,102 2,235 28 13 4,705 7 308 5,704 888 317 49 13 7 7 55 6,978 5,771 1,316 26 11,524 28 1,316 N
12 21 19,771 762 941 36 26 1,05 22 393 3,225 140 154 72 631 12 35 3,637 1,438 2,102 22 7,927 1 1,637 D
27 (2015) 1 19 35,900 2,432 1,889 128 23 3,712 9 499 4,949 296 260 16 23 538 5 91 1,545 4,350 2,941 26 9,307 5 2,502 J 2015
2 19 24,738 2,075 1,302 109 17 3,02 9 327 3,791 403 200 21 6 438 16 63 2,310 4,090 1,809 26 9,114 27 1,809 F
3 22 24,986 1,374 1,136 62 12 2,475 17 209 4,164 243 189 o195 17 15 494 2,866 1,940 30 6,753 31 1,940 W
4 21 17,486 1,685 833 80 30 2,627 3 263 2,109 258 100 12 2 318 2 31 694 3,243 3,264 28 7,599 1 2,365 A

[& & Totall
26 (2014) 244 1,133,723 189, 525 4, 646 777 4.25 14,957 1.25 959 119, 052 24,969 488 102 5.2 1,685 7.25 58 54,099 384,533 20,105 11.27 60,090 6.30 11,762 2014
26 (2014) 4 21 114, 239 22,319 5, 440 1,063 25 14,957 21 2,053 12,643 2,583 602 123 25 1,587 21 183 2,466 46, 582 14,377 28 46, 521 30 14,377, A 2014
5 20 97,757 20, 564 4,888 1,028 2 13,417 9 2,269 9,804 2,123 490 106 2 1,685 9 215 6,996 40,788 14,633 29 45,744 30 14,633 M
6 21 66, 701 12,594 3,176 600 26 5, 808 16 1,416 6,853 1,569 326 75 4 590 10 88 4,370 22,420 11,762 27 34,169 30 11,762, J
7 22 70,812 9,674 3,219 440 18 6,872 25 959 5,710 1,108 260 50 24 687 25 58 1,888 19, 630 17, 460 30 35,285 1 13,262 J
8 21 74,913 2,766 3,567 132 22 7,138 18 1,128 5,101 284 243 14 22 516 19 79 4,808 11, 459 12, 369 28 41,613 29 12,369 A
9 20 94,156 9, 460 4,708 473 18 10, 165 8 1,867 9,246 993 462 50 1 1,162 1 139 3,008 20, 056 14, 530 19 41,072 1 13,974 §
10 22 111,217 19,764 5,055 898 31 13,263 23 1,277 10, 899 2,493 495 13 31 1,209 22 103 6,388 45,522 32,563 30 57,714 1 21,340 0
11 18 124, 658 11,962 6,925 665 5 12,673 26 2,606 13, 656 1,804 759 100 121,631 7 324 7,044 21,643 12,104 27 60, 090 28 12,104/ N
12 21 79,328 8,871 3,778 422 2 9,072 22 1,318 8,262 1,313 393 63 26 1,006 15 115 3,733 18,115 20,105 29 46, 802 1 13,319, D
27 (2015) 1 19 150,617 18, 106 7,927 953 22 15,392 8 1,952 15,773 1,941 830 102 22 1,835 8 217 2,553 29,240 23,320 27 54,293 5 21,433 J 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 13,371 11,594 26 51,007 27 11,594 F
3 22 104, 690 7,070 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 7,786 665 371 32 2 1,268 22 114 1,669 12,812 21,363 28 55, 446 1 16,368 A
GE) 1 20143012 Note : 1 The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014
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