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Trading of Options on JGB Futures (Daily)
[RYPEMEHMA T 3> Options on JGB (10-year) Futures] CHAL units. FHM ¥ mil.)
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ot Trading Volume Trading Value Tontracts Exercised Give Up Volume Open Interest
Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total
5 3,988 1,058 5,046 559 160 720 - - - 817 35 852 20,059 3,913 23,972
6,190 2,235 8,425 1,464 247 1,712 - - - 259 Iahl 370 18,221 4,968 23,189
8 9,698 1,617 1,315 | A 1,930 304 | A 2,235 - - - 1,234 155 1,389 20,026 5,788 25,814
9
10
11 5,320 790 6,110 585 1 697 - - - 385 8 303 22,107 5,804 28,001
12 10,845 2,342 | A 13,187 1,763 284 2,047 - - - 1,612 A 45| A 2,027 26,303 6,287 32,590
1B a 11,120 1,017 12,137 1,630 231 1,861 - - - 655 236 891 25,544 6,687 32,231
14 10,245 1,881 12,126 1,441 294 1,735 - - - a 1,851 168 2,019 24,347 7,145 31,492
15 4000 | A 2,803 6,812 483 A 519 1,002 - - - 564 248 812 24,321 7,864 32,185
16
17
18 1,838 982 2,820 | A 9% 178 2713 - - - A - 358 358 24,982 8,065 33,047
19 1779 | A 695 2,474 116 106 222 - - - 205 45 A 250 24,723 8,271 32,994
20 2,906 790 3,696 278 164 443 - - - 1,241 326 1,567 25,001 8,553 33,644
21 3,246 960 4,206 355 139 495 - - - 1,058 363 1,421 26,039 8,590 34,629
2 A 1,368 713 a 2,081 153 131 285 - - - 9% 350 440 26,283 8,852 35,135
23
2%
25 1,827 977 2,804 138 A 58| A 196 - - - 580 A - 580 25,785 8,810 34,595
26 2,927 1,543 4,470 277 98 376 - - - 690 55 745 26,253 9,241 35,494
2 3,028 2,164 5,192 252 224 476 - - - 1,228 158 1,386 27,421 9,364 36,785
28 2,551 1,998 4,549 439 374 813 - - - 790 190 90 | & 28,751 | A 9,685 A 38,436
29 2,671 1,933 4,604 4 323 734 230 2,354 2,584 467 199 666 | A 7,36 | A 2323 A 9,699
30

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