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Trading of Options on JGB Futures (Daily)
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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
6.1 6,053 1,457 7,510 945 389 1,334 - - - 1,410 485 1,895 11,796 3,306 15,102
2 4,399 816 5,215 625 182 808 - - - 862 5 867 13,522 3,565 17,087
3 5,200 2,111 7,311 842 203 1,045 - - - 951 A - 951 15,221 5,196 20,417
4 9,967 2,221 12,188 | A 2,155 306 | A 2,461 - - - 984 285 1,269 18, 969 6,659 25,628
5 3,782 1,456 5,238 706 227 934 - - - 991 20 1,011 20,511 7,372 27,883
6
7
8 A 2,024 1,063 3,087 367 135 503 - - - 200 245 445 20,975 7,789 28,764
9 4,213 1,384 5,657 498 254 752 - - - 578 - 578 22,084 8,275 30,359
10 7,246 2,338 9,584 1,301 447 1,749 - - - 1,730 15 1,745 23,841 8,614 32,455
11 7,946 | A 3,029 11,875 1,761 552 2,314 - - - 409 205 704 24,577 9,671 34,248
12 6,637 2,224 8,861 1,086 668 1,725 - - - 1,663 415 2,078 26,557 10,719 37,276
13
14
15 2,532 1,085 3,587 572 214 787 - - - 320 - 320 27,203 11,240 38, 443
16 2,355 1,214 3,569 420 230 651 - - - 126 56 182 27,769 11,736 39,505
17 2,907 2,118 5,025 443 561 1,005 - - - 531 185 716 28,359 11,792 40,151
18 4,511 1,930 6,441 460 413 873 - - - 610 19 629 29,780 11,950 41,730
19 3,300 1,225 4505 | A 213 215 429 - - - 1,760 112 1,872 30,271 11,862 42,133
20
21
22 2,309 | A 722 3,031 275 | A e A 303 - - - A 34 - A 34 31,394 11,893 43,287
23 2,656 2,251 4,907 274 313 587 - - - 169 250 419 31,512 12,031 43,543
2% 4,483 1,529 6,012 910 209 1,120 - - - a 1,788 320 A 2,108 32,882 12,255 45,137
25 4,681 2,344 7,025 653 430 1,084 - - - 930 65 995 33,123 12,135 45,258
26 A 10,170 2,705 12,875 931 564 1,496 - - - 927 250 1,177 34,487 | A 12,606 47,003
2
28
29 3,903 2,465 6,368 557 408 965 - - - 480 318 79 | & 35,125 12,415 | A 47,540
30 5,650 3,588 9,238 1,156 | A 699 1,856 2,545 1,467 4,012 1200 A 615 1,816 | A 9,303 A 3,147 A 12,450
(i) Note : 1 A indicates highest and A indicates |owest.
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2 Give-Up Volume means total amount of the buying and selling.



