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Trading of Options on JGB Futures (Daily)

[RYPEMEHMA T 3> Options on JGB (10-year) Futures]

(B units. EHM ¥ mil.)
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ote Trading Volume Trading Value Contracts 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
7.1 4,150 2,588 6,738 1,095 605 1,700 - - - 613 624 1,237 11,666 4,428 16,094
2l A 8,862 A 3,236 | A 12,098 | A 1,95 | A 818 | A 2,763 - - - 1,463 567 2,030 17,154 5,339 22,493
3 3,797 2,190 5,987 659 506 1,165 - - - 668 825 1,493 18,495 5,741 24,236
4
5
6 2,596 1,371 3,967 503 309 813 - - - A 6 271 217 19,268 6,134 25,402
7 1,908 2,311 4,219 280 632 913 - - - 195 A 1,453 1,648 19,861 7,246 21,107
8 3,030 3,189 6,219 544 813 1,358 - - - 2715 286 561 20,288 8,259 28,547
9 2,374 1,768 4,142 423 387 811 - - - 339 307 736 21,230 8,823 30,053
10 3,924 2,105 6,029 636 544 1,181 - - - 435 226 661 23,399 9,411 32,810
"
12
13 1,321 A 517 | A 1,838 236 75 312 - - - 921 A - 921 23,884 9,560 33,444
14 2,399 753 3,152 232 A 73 306 - - - 281 166 447 24,252 9,617 33,869
15 1,790 1,416 3,206 164 208 372 - - - 674 951 1,625 25,062 9,973 35,035
16 3,827 2,069 5,896 311 215 526 - - - A 2,538 20 A 2,758 25,848 10,191 36,039
17 1,770 2,290 4,060 184 498 683 - - - 700 241 941 26,584 10,024 36,608
18
19
20
21 1,593 984 2,577 | A 101 109 | A 211 - - - 494 12 606 26,578 10,002 36,580
22 2,413 1,966 4,379 261 291 553 - - - 1,307 2 1,309 21,607 10,244 37,851
23 1,656 721 2,371 251 103 354 - - - 200 247 447 28,303 10,162 38, 465
24 1,815 1,470 3,285 203 485 688 - - - 106 806 912 29,353 9,870 39,223
25
26
27 1,764 563 2,321 188 12 300 - - - 640 200 840 29,827 9,956 39,783
28 A 982 1,385 2,367 154 342 496 - - - 60 1 A 61 30, 268 10,047 40,315
29 3,201 1,382 4,673 516 220 736 - - - 240 400 640 32,119 A 10,516 42,635
30 3,088 1,699 4,781 296 247 544 - - - 2,000 - 2,000 A 33,594 10,338 A 43,932
2,911 1,712 4,623 349 253 602 10 4,405 4,415 1,457 321 1,778 | A 9.680 | A 2,868 A 12,548
G 1 =3 Note : 1 A indicates highest and A indicates |owest.

1004l S 2 Give-Up Volume means total amount of the buying and selling.



